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STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo [er e 4,104,803,322 |...cooveieieeierrnicceine [ 4,104,803,322 |............ 4,138,348,506
2. Stocks:
2.1 Preferred SOCKS ......ooue et ee e eee e eee e e e eee e eensenan e e e e ee e foeereee e eeeeee e ee e ene foeereee oo ene e ee e 24,626,000
2.2 COMMON STOCKS ..ot [orerensieeniens 19,129,303 |.ovvvciiene 2,641,347 | 16,487,956 |....oocvvvnnne. 16,717,111
3. Mortgage loans on real estate:
B FIFSEIENS e [ 903,084,012 [..cvvieeiieriercerienee v 903,084,012 |...covvevvnee. 994,929,174
3.2 Other than first HENS.........oiiiiee s [ [ [oerses s [reere e
4. Real estate:
4.1 Properties occupied by the company (less $  ..coocoevveencciccinicee
[T ae U aa] T =T aToT= T O N NP RO FEOP PP PRPRPRP
4.2 Properties held for the production of income (less
RN L= R TV 0T o T T ot OO O OO R KU OURRPTRR HSO OO
4.3 Properties held for sale (less $ ..o,
LT g oW ol o] = o et =1) O A AP KOO PR RPN
5. Cash ($
[ J 322,775,617 ) and short-term
investments ($ ..o 62,999,678 ) ..o oo 400,890,019 [...vieivieeiricirieirienies freeeireieineens 400,890,019 |...ccoveuvnee. 308,374,219
6. Contract loans (including $  .oveevvrrererreeeceeene premium notes) ...... |eeeererenens 88,502,260 |...ovoveeeeeereereeeeeees e 88,502,260 |.....c.co........ 88,064,702
7. Derivatives ............... ..191,632,199 |.. ..191,632,199 |.. ..324,672,074
8. Other iNVESLEA @SSELS ....c.ovveureceeeeieiceieeeeeeeeeec et nnsnes [eoceseseseananes 602,336,084 602,336,084 595,830,414
9. Receivables fOr SECUMLIES .........cvuiiiiuiiririiiceiee e 42,511,646 | o 42,511,646 |......cccvnv 41,047,217
10. Securities lending reinvested collateral @Ssets ...........cocoiiiiiiieiiineiierees e [ [ [
11.  Aggregate write-ins for invested assets ... , ,690,949 |............... 104,826,113
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ccvevieeeeeveeeieicrerceees |reveeeeeeens 6,446,579,794 |.....cccooeene. 2,641,347 |........... 6,443,938,447 |............ 6,637,435,530
13. Title plantsless § ....ccoovviiiiiiiiiiics charged off (for Title insurers
{12117 O O R RO ST POP NPT P TP
14.  Investment income due and @CCTUET ............ccueureiiriuceeuniniicieieieeeeseeeieneens [ 46,663,520 |.......cccererrinenee 271,695 |..ccvieiene 46,391,825 | 50,857,847
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |..........c.c.cccceuune 98,097 [ [ 98,091 oo 57,392
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........cccoccovviiiiiinne,
earned but unbilled Premiums) ..........cccceoveveieiiieieiceceeeeeee s [oeeeeeeeeeeee s (25,123) [ e (25,123) [
15.3 Accrued retrospective premiums ($ ..o )and
contracts subject to redetermination ($ ........cccoeeirririinnnene, ) ceeeee freee i e e
16. Reinsurance:
16.1 Amounts recoverable from reiNSUrErs ............c.cccveveveveveceeeeeevevereeeeenns frererenseeeee 24,810,148 [ . 24,810,148 | 27,909,110
16.2 Funds held by or deposited with reinsured COMpPaNIes ...........cccoevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ................cccceeu. |oevrveveeeee 114,890,226 [oovviiviiiiiiciiiie i 114,890,226 | 33,544,029
17.  Amounts receivable relating to uninsured plans ............ccccocoiiiiniiiiiniinicns fereiiiiiiniien [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cooeeeeiennnnrnieie e [ [ 6,228,345
18.2 Net deferred tax asset 69,023,832 |. 20,127,412 |.. 48,896,420 |.. 50,724,082
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccvevevevererereeicceceieeieeeees |rerereseeeeeeenens 376,434 | [ 376,434 | 376,434
20. Electronic data processing equipment and SOftware .............ccccceviviiciiicns i i [ [
21. Furniture and equipment, including health care delivery assets
(B s ) ettt et [ [ [oere e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................cccoceeeiieiiiees oo o [ [ 72,980
24, Health care ($ .oooeeeeerererereineens ) and other amounts receivable ...... |o.ccccoeorrrrnennnes 143 [ o 1,143 |, 1,388
25.  Aggregate write-ins for other than invested assets ............ccooceeeeeirieeieeeerenns rovnnccennnns 54,076,250 |....cccoevnne 13,157,101 [ 40,919,149 ..o 43,070,623
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ccuviieeivereriiiiieieieieiss s foeeeesenes 6,756,494,315 |...ccveenee 36,197,555 |............ 6,720,296,760 |............ 6,850,277,760
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt [eeneneins 22,565,048,296 |.........covieriiricriciris o 22,565,048,296 |.......... 22,177,651,722
28. Total (Lines 26 and 27) 29,321,542,611 36,197,555 29,285,345,056 29,027,929,482
DETAILS OF WRITE-INS
1101. Derivative Collateral ... o 93,690,949 |..oiiiiiecenens oo 93,690,949 |....ccovnnn 104,826,113
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvee oo s i [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 93,690,949 93,690,949 104,826,113
2501. Disbursements and items not allocated ... s, 54,076,250 |.....ooorerrrees 13,157,101 oo 40,919,149 |..ccoooovvnnnns 43,070,623
20T R T R T NPT TSP TSP TP PO TRPOTPP PPN
2501 ) R RPN RPN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page ...................
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 54,076,250 13,157,101 40,919,149 43,070,623




STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 4,576,948,215 1eSS$ oorrrrririireieieeena 0 included in Line 6.3
(including $  .evevee 2,568,888,776  MOUCO RESEIVE) .......evvviiieiciisiscessae ettt sae b nsss et s sn s sesas [ereeennnnnas 4,576,948,215 |........... 4,644,794,090
2. Aggregate reserve for accident and health contracts (including $ ... 0 Modco Reserve) .. 20,497,155 |.. ... 20,343,233
3. Liability for deposit-type contracts (including $ ... 141,908  Modco RESerVe)............ccovueveeeeeeeeeeeieeeeeeereas .166,468,083 |.. 169,982,853
4. Contract claims:
B LIFE o b bR bbbt b et b bbb 17,888,978
4.2 ACCHAENE ANA NBAIN .......cvet ettt 207,807
5. Policyholders’ dividends/refunds to members $ .0 and coupons $
AN UNPAIA ...ttt es s et et et ettt es s s s ssssssetesesesnss s esasasasesesesssnnssssssssesesesesnsssssssnsssesesenssssssssssssesesensnsns |rensesesnsesnsnenenesess O, 008 |t 1,590
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 $ ........ccccooeiiiiinis 0
Modco)
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  ..ooeoveeirciiiiiee 0 MOACO) ..ot
7. Amount provisionally held for deferred dividend policies Not iNCIUAEd iN LINE 6 .........ccoiiiiiiiiiiiiii e [ [
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  oeeeeeeeeerenennes 139,840 accident and health premiums ............c.coovevcues |eeeeeeeeennencnns 139,840 .o 127,374
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CanCelEd CONMFACES ..........oiuiiiiiiiiieee ettt e e et e b e e b e e b e e e e e st e eneeeneeeneenneenaes
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $ ...
Service Act
9.3 Other amounts payable on reinsurance, including $ ........ccceeveveiencennee.
ceded 19,957,013 | 28,770,054
9.4 Interest Maintenance Reserve 42,934,998 |....cooeo. 44,552,487
10. Commissions to agents due or accrued-life and annuity contracts $
B e 0 and deposit-type contract funds $  ......... 17,245,241 |................. 17,202,996
11.  Commissions and expense allowances payable On reinSUranCe aSSUMEA .........cccuecuiiiiiiriieiieerieesteesieesie e eee e seesreesieesreens [eeeesee s s sieees [oeseeiaesieesiee s
12, General EXPENSES AUE OF BCCTUEH ...........ceevevieeriietieiteeestesesteseeteteeteteesstesetessssessssessssesessesessesessesessasensasessssessssesessesessesensssensans [rerensenennenennane 8,873,502 |.cvereens 16,790,265
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reiNSUred @llOWANCES) ............ccoveveueurueuiiinirieieieeeeeseeeseseeee et esseseseseseesens [eeeeeeeeeeeiene (30,166,246)................ (29,215,545)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes ...183,278
15.1 Current federal and foreign income taxes, including $ 0 on realized capital gains (losses) . 7,429,325 |..
15.2 Net deferred tax ADIlItY ...........c.oii ettt ettt et e e et et et e e et et e e
16.  UNEarned iNVESIMENT INCOME ...........oueuiueiieieieeieieticeseeet ettt sttt se st s sse st et s ssss et es s s snseses et sssssassesessssssnsnsesas [eeesssscsesnsnnnnas 3,335,025 .o 3,329,179
17.  Amounts withheld or retained by reporting entity as agent or trustee .. 14,145,533 |. . 14,164,900
18.  Amounts held for agents' account, including $ 34,139 agents' credit balanCes .............cc.coevevcveveeereeiereeis oo 35,282 ... 34,373
19. Remittances and items not allocated .. 10,025,746 ...9,087,955
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............ccociiiiiiiiiiiiii s [ [
21. Liability for benefits for employees and agents if Not inCluded @DOVE ...t oo [
22. Borrowed money $ ......ccoocoiiiiiiiiiinns 0 and interest thereon $
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiie et b ettt et b et e saeesbeesbeesbeeneeens
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt e a e e et e et e ea e e et e st e aseea s e em e e eaeees e e es e e st e s e enseenbeenseanseenseeneenneenseannen
24.02 Reinsurance in unauthorized and certified ($ ... ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($  ......ceeoeererererrrrrens ) reiNSUrers ......... |oeoeoereeeeeeens 114,343,754 |............... 115,537,175
24.04 Payable to parent, subsidiaries and affiliates ................cccceeeieieiiiiicietcieeeee e 28,765,669 |....ooeereeeeeeeeeee
24.05 Drafts outstanding .. 34,187,915 |. .40,064,896
24.06 Liability for amounts held under UNINSUIEd PIANS .........oouiiiiiiiiiiiie ettt be et be e be e s smnesneesnees [ereesae e e s e s snesies oaesiseeeesiee s s e sae e
24.07 FUNAS held UNGET COINSUIANCE ........eiiuiiitiiitieiteeiteeite ettt ettt e ste e bt e sbeesbe e bt e bt eabeaaeeeaeesheeeheeehe e bt e mbeembeemseeaeesanesaeesbeenbeenbees [soeesaesanesatesaeesaessaessaeeins e
24,08 DEIVALVES .........voveeecececeeeeeeececeeeeeeteeessaeeete s sesasssaeseses s s aeseseses s ssssseseses s snasses et s s asansesas s s assseesasssasansneesassanasanensassaranenen ..81,650,061 |.. .82,797,458
24.09 Payable for securities ..... .375,439,253 |.. 328,457,512
24.10 Payable for securities lending
24.11 Capital NoteS $ ..c.vvvevveveereiicciecs
25. Aggregate write-ins for liabilities 112,129,478 225,648,259
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) ........cvcveueueuieiiiiiieeieieteeeeeee et 5,787,824 ,380 5,901,648,589
27.  From Separate ACCOUNES SAEMENT ...........ccuiiiieiiiiiietetetieeeee ettt et e et ettt ettt sse e s s s e sesesesesess s es st esesesesesssssssssssesesesessansana eseseanas 22,565,048,296 |.......... 22 177,651,722
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeete e eeaeae et eessaeeeeesee s e aesese s s s s sssesesassssassssssasssssnsssesssssnsssesssasnssassneanas] 28,352,872,676 28,079,300,311
29, COMMON CAPILAI SLOCK .......cvvevieieieiieiieietetcteeeee ettt ettt s ettt ettt s et et e st e s e b esessss s s ss et et e s et esess s asssesesesesesssnssssasssesesesesesnnssssssafoeseseseseassnas 2,500,000 |..coevenee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special SUMPIUS FUNGAS ...........c.ccuiieiiiiiiiiietetceceee ettt es s sesess s s s [eeeeeneneneenes 148,158,755 |......cc.cencc. 152,270,975
G2 ¥ o) (UL g To] (T RSP R TP
33. Gross paid in and contributed surplus
34. Aggregate write-ins for SPecial SUMPIUS FUNAS ..........oiuiiiie ettt et e e e s e e seeseseesnneeneeene [oreessnessesiaesiaessaesaesaesies oaeeeessesaesaessanesaeesaeenes
35, UNASSIGNEA fUNAS (SUIPIUS) .......uvevveeicecececiietetete ettt ea ettt es e s e s s s st esesessasa s s st eseseseseasasssssssesesesessssasssssasans |eeesenenensnnes 696,382,064 |................ 708,426,635
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  ......ciiiiiiiiiiiiiiiies ) e eeiees [t oot
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ........cccoeuvrrieererinens in Separate Accounts Statement) .............. 929,972,380 946,129,171
38, Totals Of LINES 29, 30 NG 37 .....uouiiuiieiiieieieeieiset ettt st 932,472,380 948,629,171
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 29,285,345,056 29,027,929,482
DETAILS OF WRITE-INS
2501. Payable for repurchase agremMeNnts ...ttt s e s ene [enenene s 78,763,212 |..coveee 117,625,113
2502. Other liabilities - abandoned property Unpaid fUNAS .........ccocoiiiiiiiioieecc e [eeeeeeee s 44,187,444 |................. 43,915,866
2503.  Provision for fUtUre diVIiGNAS ...ttt nens [eeeneneieaen e 1,575,755 |oooveiine 1,014,758
2598.  Summary of remaining write-ins for Line 25 from OVEIfOW PAGE ........c.ccveiviueuriiiieiieieieiie ettt se s [eee e eeienees (12,396,933) ..o 63,092,522
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 112,129,478 225,648,259
3101, GAIN ON INTOFCE TEIMSUMANCE ....viieieieitetiicetiet ettt b e bbbt ee bbbttt bbbttt b et tes [oeteteneneaeaas 148,158,755 |.......coc.cc. 152,270,975
B 107 RO OO PP RO PPN PPN
3103. ..
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from OVErfOW PAGE .........oiiiiiiiiiiiiei ettt s sbe e [eree s eae e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............c.cccoceeevenc|oveveveverenennns 16,464,476 |.................. 4,724,486 |................. 53,657,635
2. Considerations for supplementary contracts with life coNtingenCies..............ccccovovvieveveveeccceeeeeee e 21,154 | (64,464) ... (240,660)
3. Netinvestment INCOME ..o 67,467,273 62,933,234 |.. ..264,978,097
4. Amortization of Interest Maintenance RESErve (IMR) ............c.cccieieieievereeeeeeeeeeee ettt oo 467,202 ..1,139,630 |.. .. 3,374,716
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveeneeneeecforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAed ............oovovrvevrviveuereueeeeeeeeeieereseseeesens e 29,134,157 | 33,427,834 |................ 122,225,247
7. Reserve adjustments on reiNSUrance CEAEA .............cocvoveviviveveuieieeeeeeieieeieseseees st e (321,027,630)....cocvnenvne (483,977,517)|........... (1,774,178,634)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES............c.vrueueueiiieieieseiieesesesesessssesese s ssssesesessssssese s ssns [eescieeeeseenas 112,267,39% | 127,907,961 |............... 487,028,149
8.2 Charges and fees for deposit-type CONTACES ...........cooiiiiiiiiiiieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 13,136,486 15,182,176 46,087,923
9. Totals (Lines 110 8.3) ...ucurueurereeeireeeeeeereeeeeeeenens (82,069,488) (238,726,660) (797,067,527)
10.  DEath DENEFIS ......ooeureeereeiiciciee et | 8,962,580 |.coovrueieininne 1,322,473 | 3,110,152
11.  Matured endowments (excluding guaranteed annual pure endowments) . ..
12, ANNUItY DENETILS ...oviviiiiicicececc ettt et sesessn s s sesssnsensnsnssesesdeeneennnenennens 90, 179,573 | 68,873,552 [l 222,433,926
13. Disability benefits and benefits under accident and health CONtracts ................ccceeveueeevereeereveveveeceess frerereseeeeeeeeenenenes 10,207 [ 94,898 [ 298,761
14. Coupons, guaranteed annual pure endowments and similar bENEfitS ............ccovoeiiiiiiiiiiiiini e [ [
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... ..1,117,014,637
ST € o T o T oo g 1Y7=Y 1 o] o IS AP KOO OUO RN
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeevevevevcverereeeeeeeeeee oo 1,731,845 | 1,701,122 | 7,202,718
18. Payments on supplementary contracts with life CONtINGENCIES ...........ccceeiieierereieieeeeeeeee e 293,610 .o 316,650 |....cccoevveee 1,197,427
19. Increase in aggregate reserves for life and accident and health contracts (67,691,953) (23,369,658) (135,623,991)
20.  Totals (LINES 10 10 1) .uuiiiiiurieeeieeeicieieeeteeeeesesseeeseeseseseseeeesseseseeesesssesesesesesssssesesesessssesssesesesnsnnsnss ornnansssssnnns 304,717,632 | 350,490,142 |........... 1,215,633,630
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ...ovviiiecie sttt s bbb ns bbb es e s bbb s s snses s s [eneneciceseennas 26,097,795 | 31,780,175 |.ocoeee 113,082,362
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.ceueueereeeeveveueresesessssessssnas [oeeeeeeenenenenenes 1,329,901 | 1,649,021 .o 5,785,326
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveverereueeeeeeeeeieseseeeaeee s sesesessse e eeeeseeeenes 20,709,285 |................ 22,225,723 oo 83,024,619
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceveueervevereveveeeeeeeeeee e 1,783,311 | 1,443,489 |.....ocooeee. 2,269,054
25. Increase in loading on deferred and uncollected PremilumS ............c.ovoveveviuccieieeeeeieeeeeee e [ 16,843 oo 4,000 |..
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE ...........c.cceeeeevievevereeeeeeeeeee e o (545,522,943)|.............. (612,052,392)
27. Aggregate write-ins for deductions ... (29,427,494) (46,162,822) (127,795,617)
28, TOtAlS (LINES 20 10 27) wuuueeiueucueeeeeeeeeseseeeeseseessssseeseseesesesesesasesssesesssessssssesesesassassesesesasssssssesasnns (220,295,670) (250,622,664) (834,952,510)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28B) .ottt bbbttt 138,226,182 |................. 11,896,004 |.....cccconc. 37,884,983
30. Dividends to policyholders and refunds to members 5,403 8,008 (31,828)
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiNUS LINE 30) ........cceviiriueueriiiiiieiieteieiie ettt se s essese s ss s es s [ecseeseesnaceas 138,220,779 |.ooeeneee 11,887,996 |................ 37,916,811
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ..........ccccccoeveveueverevennnnee. 14,371,888 (2,084,551) (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) ..........ccoceveveeeieeeeererenns froccccnne 123,848,891 |......cooe.. 13,972,547 | 62,029,812
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .ooeeeiienn (523,089) (excluding taxes of $  .ocoovvrurueeeenene (191,129)
tranSTErred 10 the IMR) .........coovieceeee ettt ee et e ettt s e ssa st s s e ses et s et esensssetesesenenssaesesesennanen 2,585,807 57,323,918 (64,448,103)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiieiieieeietceeee ettt et 126,434,698 71,296,465 (2,418,291)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........cocccurueueeeeeeceeeeeeeeeeeceeeeeeeseeeeeaeseeeseeessassesesenenas 948,629,171 772,444,198 772,444,198
37, NEtINCOME (LINE 35) ...uueiiicueieeeeeieeeieeeaeteeseesseeeeee s e ssessseseessssessseessssssesesesesssssssesssesssssssesesasssnne fernsnnsssasanns 126,434,698 |................. 71,296,465 |....cocveennne (2,418,291)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ ..1,902,049 (132,605,130).. ..(21,413,467)|.. ..178,330, 164
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccovvevevevereueeeeeeie e e 467,128 oo 30,518 | (66,229)
40. Change in net deferred iNCOME tAX .......cccoovoveveveveececieecie ettt senenas ...20,201,799 |.. ..(12,973,986)|.. ..(29,476,801)
41.  Change in nonadmitted @SSEtS ..........ccceeueiriririeieieieeeee e ..(20,055,061)]|.. ..6,908,290 |.. ... 31,799,182
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........cceeiieriierieiieiees feori [ [
43. Change in reserve on account of change in valuation basis, (inCrease) or dBCrease .............covovevereoerererirsneeeerinreees [eeeeeeeeeseeeeee [ 29,658,787
44,  Change in asset VAlUALION FESEIVE ...........c.c.cceeieieeeeeeeececeeeieeeieseseaes e s s s sesessssseseseses e (6,488,004)].......ccoenv (4,244,404)|................. (7,952,711)
45.  Change in treasury StOCK ...........coceeiieiiiiiiniiiie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiiieieeeeeeee e
T O] =Ty o TR g TET0 4 o) (U3 g o] (=T O A AU RO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccooiiiiiiiiieiiereeeee e foe e [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiiie ettt e b e et e e s e e eneesaeesaeenneeneennens
51.  Surplus adjustment:
L2 I T == o I USRS TRUUROPRORRPPTN N
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccoveeereenene
51.4 Change in surplus as a result of reinsurance
LS D11V To (=T o o (o3 oo g o] Lo [=T £ TR KPP RO OPPROURP RPN
53. Aggregate write-ins for gains and losses in surplus (4,112,221) (5,922,282) (23,689,128)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........ccccceeeeeveiiiivciererieeeeeeeee (16,156,791) 33,681,134 176,184,973
55. Capital and surplus, as of statement date (Lines 36 + 54) 932,472,380 806,125,332 948,629,171
DETAILS OF WRITE-INS
08.301. Other investment management fEES ........cocooioioioioeiiccicce e | 12,818,553 .o 15,032,816 |..ccccveeeeeee 45,459,051
08.302. MiSCEIIANBOUS TNCOME .......ovieeeeeeeeeeeee ettt e e a e e e s ea e s eseneeseneeteaseeeaneseansens fereeeneeeeaeeeennnens 185,817 [ 40,850 |..ocvoeeeene 250,867
08.303. Separate ACCOUNT T0AUS .......ocoovovoieeeeeececccee ettt ettt 182,116 [ 108,510 | 378,005
08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..........cccceiveiiiiiiiniieiieneeseeseesee e [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 13,136,486 15,182,176 46,087,923
2701. Miscellaneous deductions ................. 21,729,202 | 56,722 |.. ....(356,603)
2702. IMR adjustment on reinsurance ceded ....(431,285)].. ..(31,598,853)|.. 106,703,339)
2703. MODCO adjustment ..o ..(30,725,411)|.. ..(14,620,691)|.. ..(20,735,675)
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........coceiieiiiiiiiiiinieeseesieeseeseesde e [ e s
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (29,427,494) (46,162,822) (127,795,617)
5301. Gain 0N iNTOICE FEINSUIANCE ......cocvieieeeeieeee ettt ettt ee et s st eenseennseeseeeereeeseeanetens foeeeeaeeseaeenens (4,112,221) .o (5,922,282)..ccvcce. (23,689, 128)
D302, ittt oo ea et e e et e oo et e e ae e e e et e e e an et e eaneeeaneeeaneeeeaneeenneeenneeeaneeennneeennneennneeenns|oeneeeanneeenneeeneeesaneeannnees [oeneeeeneeeaneeenaneenneeeaaneees [ereeeinne e e e e e e e e e e eneeeas
5303. ...
5398. Summary of remaining write-ins for Line 53 from overflow page ..........ccoceiiriiiiiiiiiiniieseereeseeseesdceeeiiniinis [ e
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (4,112,221) (5,922,282) (23,689,128)




STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ...........cuiieiiieiieiicieee ettt [oressinessnees (64,448,229).......cccconue. 17,739,850 |...cocvecnee. 69,239,339
2. NetiNVESIMENTINCOME .......vuiiiiiiciieie ettt [oessne s 71,976,829 |.........co.cc. 65,435,899 |......ccconene. 277,363,687
3. MISCEIIANEOUS INCOME ......vvrerereerceeeeeeeceeeseeseeseeees e se e eee e se s ss ettt 150,425,816 170,595,689 631,652,191
4. TOtal (LINES 110 B) ..ot 157,954,416 253,771,438 978,255,217
5. Benefit and 10SS related PAYMENTS ............ccucviviiiiiiicicieieeeeeeee ettt es e bessssanns [oeveresesnnnas 692,358,130 |...c.covenve 795,507,151 |............ 3,137,055,811
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ................. [oeeeevecncne (544,572,242).............. (615,733,494)|........... (2,132,913,293)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieieievenens eeeeenceenenens 29,450,416 |....cooveenvne 33,054,954 |......cc.co.c. 100,634,547
L T 1Yo (=Yoo IS o= o IR Co Ty o] T3] o] o [=Y £ O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvviiin. tax on capital
GAINS (IOSSES) w.vvveveeeeececteteeeeeeeectetetesesesscaete s et esesssaetesesesenssaetesesesensssetetesesenssessetesesensssetesasesansnsnsesasannn (32,346,128)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiiciiiicccici e 177,236,304 212,828,611 1,072,430,937
11.  Net cash from operations (Line 4 Minus LiN€ 10) .........cccocvoviviuirereriiieieeeieeteteeceee e (19,281,888) 40,942,827 (94,175,720)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
121 BONGS ..ottt 118,957,582 398,374,419 1,487,473,862
12,2 SEOCKS ...ttt sttt n s aeiens [erreaesen et 621,945 [ 351,911 |.. 1,027,964
12.3 Mortgage loans ... 106,865,778 31,401,743 |. ... 94,776,584
L o =T e (= OO OO A O S
12.5 Oher iNVESIEA @SSELS ......cuvuiuiiiiiiieieie ettt [rosesenesanneneees 7,294,247 |....ooocunene. 12,151,529 | 32,281,378
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............ccccccceees |oevreeeeienennnnnns 2,426 | 1,29 |..ooveveee (103,578)
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvvvieeececte e eeeeaete e eeeeesae et esesenssae s sesensnssae st esensnsesesesesenaseesenas 58,116,905 1,898,162 69,628,991
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvvvevcvereeceieeeeeieie ettt esesn s [oeveveseisnnas 291,858,883 |................ 444 179,060 |............ 1,685,085,201
13. Cost of investments acquired (long-term only):
131 BONGS .ottt |oeeenne s 59,858,472 |....ccovvnnne 293,049,621 |...ccvveeenee. 955,896, 139
13,2 SEOCKS ...ttt n s aeiene [oereaesen et 595,582 ..o 677,131 | 2,485,870
13.3 MOMGAGE I0BNS ...ttt [eeaeseeenennaees 14,171,808 | 84,636,425 |.....ccvvnnnn 279,402,635
ST o =T e (= OO A O FESU
13.5 Other iNVESIEA @SSELS ......c.cviiiiiiiirieieeie ettt nns [eosesinesaenenenes 9,762,687 |....ccvvnuene. 14,878,679 |...coocvvenne. 46,309,349
13.6 Miscellaneous @pPliCALIONS ...........c.ccuevevevceceeieieeeeceeee e ee et ee et e sen et s s enssae st s s eneees 5,168,932 46,898,973 158,936,868
13.7 Total investments acquired (LINES 13.1 10 13.6) .....cocveveveueuciiieiieieieeeecce e 89,557,476 440,140,829 1,443,030,861
14. Netincrease (or decrease) in contract loans and premium NOES ..............c.cceeeveveveverereeeeeeeeiennns 437,558 (209,768) (3,267,743)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........ccccoeveveeecceeeieieeeeens 201,863,849 4,247,999 245,322,084
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CAPItaAl NOES ..........ooiiiiiiiie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK ..........c.couiriirieiieieeieeie e seeieees o [ [
LSRRI oL (o 1N =T o i (U1 T L A O AU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccoveveveeceeeieiens [oeveeeienencns (3,514, 770)|....cocvcvnnee (3,316, 718)...ccccvcennne (13,785,214)
16.5 Dividends t0 STOCKNOIAELS ... eeees[oresresressesesesesesesesees [oesiesie e s [oreere e
16.6 Other cash provided (APPHEA) ...........c.cvevereurieiieieteeeeeeeee ettt (86,551,391) (64,605,210) (52,462,114)
17. Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.8) .....oeoeierierierciecieeescei it (90,066, 161) (67,921,928) (66,247,328)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 92,515,800 |....ccoovneeee (22,731,102) ..o 84,899,036
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ...ttt ettt s s s e s eseseasnannns |oeseseseenenenes 308,374,219 |..c.cooeneee. 223,475,184 |................ 223,475,184
19.2 End of period (Line 18 plus Line 19.1) 400,890,019 200,744,082 308,374,219
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non-cash proceeds from invested asset exchanges - bonds, preferred stock and other
INVESTEA BSSEES ...t [eeeenie s (46,922,646)................ (13,146,396) |................ (65,993,960)
20.0002. Non-cash proceeds from invested asset exchanges - bonds, preferred stock and other
INVESTEA BSSEES ...t [eeienie e (46,922,646)................ (13,146,396) |................ (65,993,960)
20.0003. Non-cash ceded premiums for reiNSUFANCE .........cccooeiiiiiriririeieieeeeeieeeieieeeeeseseeeeseseseeennes [oerereenennnnnenenes 431,285 | 14,620,691 |................. 20,735,675
20.0004. Non-cash payable On FEiNSUIANCE ......ccccoioiririvirieieieieiiirisisieieiereeeneseseseneseseseesssesessssesesesesnnesnses [oeerererennnnes (1,624, 706) | 0cvcviiininnnne (1,900, 143) |...vevevereee (7,587,175)
20.0005. Non-cash transfer of funds witheld for unauthorized reinsurance .. ..(12,720,548) |.. ...(13,148,500)
20.0006. Non-cash transfer of IMR liability for reinsurance ................... ..(14,620,691) .. .... 20,735,675
20.0007. Non-cash IMR reserve transferred on reinsurance ....... ... 14,620,601 |. ...(20,735,675)




STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

Industrial life

Ordinary life insurance

Ordinary individual annuities

Credit life (group and individual)

Group life insurance

Group annuities

A & H - group

A & H - credit (group and individual)

A & H - other

Aggregate of all other lines of business

Subtotal (Lines 1 through 10)

Fraternal (Fraternal Benefit Societies Only)

Subtotal (Lines 11 through 12)

Deposit-type contracts

Total (Lines 13 and 14)

................ 161,657,945

................. 36,036,898

................ 170,841,113

................. 42,516,949

................ 681,008,917

................ 137,363,832

1001.

1002.

1003.

1098.

1099.

DETAILS OF WRITE-INS

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

Totals (Lines 1001 through 1003 plus 1098)(Line 10 above)




STATEMENT AS OF MARCH 31, 2023 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 # | F/S Page | F/S Line #l 2023 2022
Net Income
1. TLA state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX [$ 126,434,698 | $ (2,418,291)
2. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 4 19 (1,719,190) 7,516,210
(1,719,190) 7,516,210
3. State permitted practices that are an (increase)/decrease from NAIC SAP — —
4. NAIC SAP (1-2-3=4) XXX XXX XXX [$ 128,153,888 | $ (9,934,501)
Surplus
5. TLA state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX [$ 932,472,380 |$ 948,629,171
6. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 3 1 32,543,987 34,263,177
32,543,987 34,263,177
7. State permitted practices that are an (increase)/decrease NAIC SAP — —
8. NAIC SAP (5-6-7=8) XXX XXX XXX [$ 899,928,393 |8 914,365,994

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

C.  Accounting Policy

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

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

D. Going Concern

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

Note 2 - Accounting Changes and Corrections of Errors

No significant change.
Note 3 - Business Combinations and Goodwill
No significant change.
Note 4 - Discontinued Operations
No significant change.
Note 5 - Investments
D. Loan-Backed Securities

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

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

3. The Company has no OTTI recognized on loan-backed securities as of March 31, 2023.



STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

NOTES TO FINANCIAL STATEMENTS

4. Security Unrealized Loss Aging

All impaired securities (fair value is less than cost or amortized cost) for which an OTTI has not been recognized in eamnings 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 $ 43,315,727

2. 12 Months or Longer $ 37,929,878
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 575,686,650

2. 12 Months or Longer $ 283,132,382

5. As of March 31, 2023 loan-backed securities in an unrealized loss position comprised 371 securities, primarily related to commercial mortgage-backed securities
("CMBS"), residential mortgage-backed securities ("RMBS"), collateralized loan obligations ("CLO"), and corporate securities in basic industry, 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 March 31, 2023.

E.  Dollar Repurchase Agreements and/or Securities Lending Transactions

3.

Collateral Received

b. The Company did not accept collateral that is permitted by contract or custom to sell or repledge as of March 31, 2023.

F.  Repurchase Agreements Transactions Accounted for as Secured Borrrowing

1.

2.

3.

Company Policies or Strategies for Repo Programs

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

Under repurchase agreements, the Company fransfers collateral of U.S. government, government agency and corporate 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.

Type of Repo Trades Used
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) Yes
b. Tri-Party (YES/NO) No

Original (Flow) & Residual Maturity

First Quarter | Second Quarter | Third Quarter | Fourth Quarter

a. Maximum Amount

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

. Overnight — — — —

. 2days to 1 week — — — _

Al N

. >1 week to 1 month — — — _

. >1 month to 3 months — — — —

. >3 months to 1 year 117,625,113 — — —

. >1year — — - -
. Ending Balance First Quarter | Second Quarter [ Third Quarter | Fourth Quarter

. Open - No Maturity ~ |$ —|$ —|$ —|[$ —
. Overnight — — — —

T |IN | |o

N

. 2 days to 1 week — — — —

. >1 week to 1 month — — — _

. >1 month to 3 months — — — —

. >3 months to 1 year 78,763,213 — — —

~N o o |~ |w N

. >1year — — - -

7.1



STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

NOTES TO FINANCIAL STATEMENTS

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 $ 117,625,113 ($ —|9$ —1|$ —
2. Securities (FV) — — — —
b. Ending Balance First Quarter | Second Quarter | Third Quarter | Fourth Quarter
1. Cash $ 78763213($ —|9$ —1|$ —

2. Securities (FV) — — — —

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

1 2 3 4 5 6 7 8

Does Not
Qualify as
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted

Cash $ —|$ 78,763,213 [ $ —1$ —|$ —|$ —|$ —1$ -

Bonds - FV - - - - - - — -
LB&SS-FV — — — — — — — —

Preferred stock - FV — — — — — — — _
Common stock — — — — — — — _
Mortgage loans - FV — — — — — — _ _
Real estate - FV — — — — — — — _
Derivatives - FV — — — — — — — —_
i. | Other invested assets - FV — — — — — — — _
j. | Total collateral assets - FV | $ —1$ 78,763,213 $ —1$ —1|$ —|$ —|$ —|9% —

sla[~]e [ e[ [=

9. Allocation of Aggregate Collateral by Remaining Contractual Maturity

Fair Value

2]

a. Overnight and continuous
b. 30 days or less 54,042,100
c. 31to 90 days 24,721,113
d. >90 days —

10. Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity

Amortized Cost |  Fair Value
. 30 days or less $ 54,042,100 ($ 54,042,100
. 3110 60 days 24,721,113 24,721,113
. 610 90 days — —
. 910 120 days — —
. 121 t0 180 days — —
181 to 365 days — -
. 1to2years — —

ST |™|o|la|lo ||

. 2to 3 years — —

. >3 years — —

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

First Quarter | Second Quarter | Third Quarter | Fourth Quarter

a. Maximum Amount
1. Cash $ 117,625,113 |$ —|$ —1$ —
2. Securities (FV) — — — —

b. Ending Balance
1. Cash $ 78763213($ —|$ —1$ —
2. Securities (FV) — — — —

7.2



STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

NOTES TO FINANCIAL STATEMENTS

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing
1. Company Policy or Strategies for Engaging in Repo Programs
From time to time, the Company enters into reverse repurchase agreements where the Company purchases securities and simultaneously agrees to resell the
same or substantially the same securities. The agreements require additional collateral to be transferred to the Company when necessary and the Company has
the right to sell or re-pledge the securities received as collateral. The Company accounts for reverse repurchase agreements as collateralized financing. The

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

2. Type of Repo Trades Used

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

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

3. Original (Flow) and Residual Maturity

First Quarter | Second Quarter | Third Quarter | Fourth Quarter

a. Maximum Amount

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

N

. Overnight — — — —

. 2days to 1 week — — — —

A Jlw I

. >1 week to 1 month — — — _

. >1 month to 3 months — — — _

. >3 months to 1 year — — — —

. >1year — — — —
. Ending Balance First Quarter | Second Quarter [ Third Quarter | Fourth Quarter
. Open - No Maturity | $ —|$ —|$ —|$ —

o |IN | |o

—_

. Overnight — — — —

. 2days to 1 week — — — _

. >1 week to 1 month — — — —

. >1 month to 3 months — — — _

. >3 months to 1 year — — — —

~N | o s w N

. >1year — — — —

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

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

First Quarter Second Quarter Third Quarter Fourth Quarter
a. Maximum Amount | $ —19 —1$ —1$ —
b. Ending Balance — — — —

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

1 2 3 4 5 6 7 8
Does Not

Qualify as
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted

Bonds - FV $ —|$ —|$ —[$ —|$ —|$ —|$ —|$ —
LB&SS-FV — — — —|— — — _
Preferred stock - FV — — — — — — — —

Common stock — — — — — — — _
Mortgage loans - FV — — — — — — — _
Real estate - FV — — — — — — - _

Derivatives - FV — — — — — — - _

sla[=]e[a [o[= [»

Other invested assets - FV — — — — — — — _
Total assets - FV $ —1$ —|$ —1$ —1|$ —|$ —|9$ —19$ —
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7. Collateral Pledged - Secured Borrowing

First Quarter | Second Quarter | Third Quarter | Fourth Quarter
a. | Maximum Amount
1. | Cash $ —|$ —|$ —[$ —
2. | Securities (FV) — — — —
3. | Securities (BACV) XXX XXX XXX XXX
4. | Nonadmitted subset (BACV) XXX XXX XXX XXX
b. | Ending Balance First Quarter | Second Quarter | Third Quarter | Fourth Quarter
1. | Cash $ —|$ —|$ —[$ —
2. | Securities (FV) — — — —
3. | Securities (BACV) XXX XXX XXX XXX
4. | Nonadmitted subset (BACV) XXX XXX XXX XXX

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

Amortized Cost Fair Value

Overnight and
a. Continuous $ —1$ —

b. 30 days or less — —
c. 311090 days — —
d. >90 days — —

9. Recognized Receivable for Return of Collateral - Secured Borrowing
None
10.  Recognized Liability to Return Collateral - Secured Borrowing (Total)
None
H.  Repurchase Agreements Transactions Accounted for as a Sale
The Company had no reverse repurchase agreements transactions accounted for as secured borrowing transactions.
. Reverse Repurchase Agreements Transactions Accounted for as a Sale
The Company had no reverse repurchase agreements transactions accounted for as a sale transaction.
M.  Working Capital Finance Investments
The Company had no working capital finance investments.
N.  Retained Assets
The Company had no offsetting and netting of assets and liabilities.
R.  Share of Cash Pool by Asset type
The Company did not participate in a short term investment pool as of March 31, 2023.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.
Note 7 - Investment Income
No significant change.
Note 8 - Derivative Instruments
Other Investment and/or Risk Management Activities

The premium payments for derivatives with financing premiums due within the next four years are listed in the table below, as well as the undiscounted premium
commitments, the fair value of these contracts and the aggregate fair value excluding the impact of these premiums as of March 31, 2023 and December 31, 2022,

respectively.
(amount in thousands)
Derivative Premium Payments
Fiscal Year Due
2023 $ 63,813
2024 23,788
2025 209,802
2026 22,805
Thereafter 32,307
Total Future Settled Premiums | $ 352,515
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(amount in thousands)

Undiscounted Future Premium

Derivative Fair Value with Premium

Derivative Fair Value Excluding

Date Commitments Commitments Impact of Future Settled Premiums
March 31, 2023 $ 352,515 ($ (198,964)| $ (198,964)
December 31,2022 |$ 318,452 ($ 155,365 | $ 155,365

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries and Affiliates

No significant change.

Note 11 - Debt

B.  FHLB (Federal Home Loan Bank) Agreements

1. The Company is a member of the Federal Home Loan Bank of Boston ("FHLB"). Membership allows the Company access to collateralized advances, which may
be used to support various spread-based businesses or to enhance liquidity management. FHLB membership requires the Company to own member stock and
borrowings require the purchase of activity-based stock in an amount (generally between 3% and 4% of the principal balance) based upon the term of the
outstanding advances. FHLB stock held by the Company is classified within Page 2, Line 2.2 (Common stocks) in the General Account. As of March 31, 2023

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. a. FHLB Capital Stock - Aggregate Totals

1. March 31, 2023

Total 2+3 General Account Separate Accounts
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 233,000,000 | $ 233,000,000 | $ —
2. December 31, 2022
Total 2+3 General Account Separate Accounts
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 | $ —

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

Eligible for Redemption

Current Period
Total Not Eligible for Less Than 6 6 Months to Less than 1 | 1to Less than 3
Membership Stock (2+3+4+5+6) Redemption Months Year Years 3to 5 Years
1 |[ClassA $ —1$ —19 —13 —|9% —1|$
2 |ClassB 3,443,100 3,443,100 — — —

3 Collateral Pledged to FHLB
a. Amount Pledged as of March 31, 2023
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1 2 Aggregate Total
Fair Value Carrying Value Borrowing

Current Year Total General and Separate Accounts

1| (Total Collateral Pledged (Lines 2 + 3) $ 189,629,200 | $ 197,338,243 | $ —
Current Year General Account: Total Collateral

2| Pledged 189,629,200 197,338,243 —
Current Year Separate Account: Total Collateral

3| Pledged — — —
Prior Year-end Total General and Separate Accounts:

4| Total Collateral Pledged $ 186,029,443 | $ 198,182,721 —

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) 189,629,200 197,338,243 | $ —
Current Year General Account Maximum Collateral
2| Pledged 189,629,200 197,338,243 —
Current Year Separate Account Maximum Collateral
3| Pledged — — —
Prior Year-end Total General and Separate Accounts
4 | Maximum Collateral Pledged $ 186,029,443 | $ 198,182,721 —

4. a. & b. Borrowing from FHLB - Amount as of the Reporting Date
The Company had no borrowings from the FHLB as of March 31, 2023.
c. FHLB - Prepayment Obligations
The Company does not have any prepayment obligations as of March 31, 2023.

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

A Defined Benefit Plans
The Company has no direct plans.

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

No significant change.

Note 14 - Liabilities, Contingencies, and Assessments

A.  Contingent Commitments

2. Detail of Other Contingent Commitments
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1 2 3 4 5
: Maximum
Ultimate ;
Nature and Financial POte(;tELtAu?gount
Circumstances of Statement Pavments
uarantee and Key mpact if Action urrent Status of Paymen
Guarantee and K Impact if Acti he Cuacantor | Current Status of Payment
Attributes, Including Liability Under the Could or
Date and Duration of Recognition of Guarantee be Required to Performance Risk of
Agreement Guarantee is Required M%ke Guarantee
Effective February 1, 2018, TLA guaranteed the obligations
of Talcott Resolution Comprehensive Employee Benefit .
Service Company ("TCB"), a wholly-owned subsidiary, with Increase in Trﬁaﬁlﬁgﬁgtgﬁg ﬁjfgliﬁte
respect to certain structured settlement liability obligations to Investments in SCA addition to oli(? holder
provide an increased level of security to claimants under Dividends to reserves Th% aym ent or
such structured settlements; these obligations were $ ; Unlimited (1) : payment
assumed from Talcott Resolution Life Insurance Company stocggr?tlgglz?i éﬁ?p'tal pﬁggm:gcig Igt:( :; ﬂ".z
('TL") on February 1, 2018. As of March 31, 2023 and Expense, or Other ur?likel that this guarantee
December 31, 2022, no liability was recorded for this P ' w)illl be tri gred
guarantee, as TCB was able to meet these policyholder ggered.
obligations.
Total $ — Unlimited
(1) There is no limit on the Company's guarantee to pay policyholder obligations on behalf of the affiliate for the contracts covered in the guarantee
agreement.
B. Assessments

No significant change.

Gain Contingencies

No significant change.

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

No significant change.

Joint and Several Liabilities

No significant change.

All Other Contingencies

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

to the financial condition of the Company.

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

Note 15

Leases

No significant change.

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

No significant change.

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

B.

C.

Note 18 -

The Company had no transfer or servicing of financial assets.

The Company had no wash sales.

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

Note 19 -

No significant change.

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

Note 20 -

No significant change.

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 managers Hartford Investment Management Company (‘HIMCQ”) and Sixth Street Insurance Solutions, L.P. (both registered investment
advisers under the Investment Advisers Act of 1940), with oversight by the Company's Investment Management Department and its Enterprise Finance, Investments,
and Capital Working Group ("EFICWG"), a working group co-chaired by the Chief Financial Officers ("CFO") of the Talcott Financial Group Investments, LLC
subsidiaries, manages the Company’s investment portfolios to maximize economic value and generate the returns necessary to support the Company’s various product
obligations, within internally established objectives, guidelines and risk tolerances. The portfolio objectives and guidelines are developed, by the Company, based upon
the asset/liability profile, including duration, convexity and other characteristics within specified risk tolerances. The risk tolerances considered include, but are not
limited to, asset sector, credit issuer allocation limits, and maximum portfolio limits for below investment grade holdings. The Company attempts to minimize adverse
impacts to the investment portfolio and the Company’s results of operations from changes in economic conditions through asset diversification, asset allocation limits,
and asset/liability duration matching and the use of derivatives.The following section applies the fair value hierarchy and disclosure requirements for the Company's
Separate Account assets, and categorizes the inputs in the valuation techniques used to measure fair value into three broad Levels (Level 1, 2, or 3):
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Level 1 Unadjusted 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 has classified within Level 3. Consequently, these values and the related gains and losses are based upon both observable and
unobservable inputs. The Company’s bonds included in Level 3 are classified as such because these securities are primarily within illiquid markets and/or priced by
independent brokers.

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

March 31, 2023
Quoted Prices in Significant
Active Markets for Significant Unobservable
Identical Assets | Observable Inputs Inputs Net Asset Value
(Amounts in thousands) (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets accounted for at fair value

Bonds - States and Municipalities $ —1$ —1$ —1$ —1$ —

Common stocks - unaffiliated 5,291 — 3,443 — 8,734

Preferred stocks - unaffiliated — — — — —

Cash equivalents 256,875 — — — 256,875

Total bonds and stocks 262,166 — 3,443 — 265,609
Derivative assets

Interest rate derivatives _ _ _ _ —

Macro hedge program — — 189,591 — 189,591
Total derivative assets — — 189,591 - 189,591
Separate Account assets [1] 22,565,048 — 22,565,048
Total assets accounted for at fair value $ 22,827,214 | $ —1$ 193,034 | § —1$ 23,020,248

b. Liabilities accounted for at fair value

Derivative liabilities

Interest rate derivatives $ —1$ —1$ —1$ —1$ —

Macro hedge program — (69,895) (13,852) — (83,747)
Total liabilities accounted for at fair value $ —1$ (69,895)( $ (13,852)( $ —1$ (83,747)

a.  Excludes approximately $0.0 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.

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

The 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.

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

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

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

31,2023:
Total Gains and
Beginning | Transfers | Transfers | (Losses) Included in: Ending
Balance into out of Net Balance
As of Prior Level 3 | Level3 | Income | Surplus As of Current
(Amounts in thousands) Quarter End [2] [2] 1 Purchases Sales Settlements | Quarter End
Assets
Common stocks - unaffiliated $ 344318 —1$ —1% —1$ —1$ —18 —1$ —1$ 3,443
Total bonds and stocks 3,443 — — — — — — — 3,443
Derivatives
Macro hedge program 251,081 — - - - — — (78,342) 172,739
Total derivatives [3] 251,081 — — — — — — (78,342) 172,739
Total assets $ 254524 |$ —1$ —1$ —1$ —1$ —1$ —|$ (78,342)|$ 176,182
[1]  Allamounts in this column are reported in net realized capital gains (losses). All amounts are before income taxes.
[2] Transfers in and/or (out) of Level 3 are primarily attributable to changes in the availability of market observable information and changes to the bond and stock
carrying value based on the lower of cost and market requirement.
[3] Derivative instruments are reported in this table on a net basis for asset/(liability) positions.

B.  Other Fair Value Disclosures
Not applicable.
C. Fair Values for All Financial Instruments by Levels 1,2 and 3

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

above.
(Amounts in thousands) March 31, 2023
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 $ 3,787,998 (% 4,104,803 |$ —|$ 3312839|$ 475159 ($ —19 —
Preferred stocks - unaffiliated — — — — — — —
Common stocks - unaffiliated 8,734 8,734 5,291 — 3,443 — —
Mortgage loans 831,276 903,084 — — 831,276 — —
Cash, cash equivalents and short-term
investments - unaffiliated 400,891 400,890 256,875 144,016 — — —
Derivative related assets 194,979 191,632 — 26,828 168,151 — —
Contract loans 88,502 88,502 — — 88,502 — —
Surplus debentures 42,287 41,839 — 26,800 15,487 — —
Low-income housing tax credits — — — — — — —
Separate Account assets [1] 22,565,048 22,565,048 22,565,048 — — — —
Total assets $ 279197158 28,304,532 |$ 22,827,214 |$ 3,510,483 ($ 1,582,018 ($ —1% —
Liabilities
Liability for deposit-type contracts $ (166,468)($  (166,468)$ —|$ —|[$ (166,468)$ —1$ -
Derivative related liabilities (132,310) (81,650) — (101,957) (30,353) — —
Separate Account liabilities (22,565,048)]  (22,565,048)] (22,565,048) — — — —
Total liabilities $ (22,863,826)| $ (22,813,166)| $ (22,565,048)[$  (101,957)|$  (196,821) $ —1$ —

(1

7.10

Excludes approximately $0.0 at March 31, 2023, of investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100.
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(Amounts in thousands) December 31, 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 |$ 4,138,349 ($ —|$ 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 308,374 308,374 193,508 114,866 — - -
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 $ 27,604,530 |$ 28,101,428 |$ 22,370,632 |$ 3,468,631|% 1,765,267 |$ —1$ —
Liabilities
Liability for deposit-type contracts $  (169,983)[$  (169,983)| $ —1$ —|$  (169,983) $ —
Derivative related liabilities (137,350) (82,797) — (105,841) (31,509) — —
Separate Account liabilities (22,171,530.114 (22,171,530.119 (22,171,530.11 — — — —
Total liabilities $(22,478,863.11$ (22,424,310) $(22,171,530.11$  (105,841)[$  (201,492) $ —1$ —

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

No. 100.

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

note.

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

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

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

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

D. AtMarch 31, 2023, the Company had no investments where it was not practicable to estimate fair value.

Note 21 - Other Items

C.

Other Disclosures

On January 27, 2023, TL loaned $60mm to TR Re per the new intercompany liquidity agreement. The interest rate of this loan is 4.5% and the maturity date is January

26, 2024.

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
In tumn, 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.

administrative services to TIC's policyholders.

Note 22 - Events Subsequent

The Company had no material subsequent events through the filing date of May 11, 2023.

Note 23 - Reinsurance

A

Ceded Reinsurance Report

Section 2 - Ceded Reinsurance Report - Part A

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

a.  For the periods ended March 31, 2023 and December 31, 2022, 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 $32,543,987 and $34,263,177, respectively.

b.  For the periods ended March 31, 2023 and December 31, 2022, the total amount of reinsurance credit taken for this agreement was $41,194,920 and

$43,371,111, respectively.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

E.

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

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

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

7.11
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Reserves as of December 31, 2022 were $5.0 million. As of March 31, 2023, $0.1 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 $0.0 million prior-year development from December 31, 2022 to March 31, 2023.
The change is generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or decreased, as additional information
becomes known regarding individual claims.

Note 26 - Intercompany Pooling Arrangements
No significant change.

Note 27 - Structured Settlements
No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies
No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

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

No significant change.

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

Note 33 - Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change.

Note 34 - Premium and Annuity Considerations Deferred and Uncollected

No significant change.

Note 35 - Separate Accounts
No significant change.

Note 36 - Loss/Claim Adjustment Expenses

No significant change.
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STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as reqUIred Dy the MOGEI AGE? .........c.c.ovovcecueieieeeeeceete et eeeee e e e e esaeaet et esesssseae e s et es s s eaetesesenssseaeses et enssssaesesesanssssaesesesensnssassesesansnsnaesasannn Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..........oiiii ettt Yes[ 1 No[ ]

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

reporting entity? ..... Yes[ 1 No[X]

LT e F= (=N el i =g Lo L UV URRURURR

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
LY LA T-T =Y TR Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoiiiii e Yes[ 1 No[X]

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

Is the reporting entity publicly traded or a member of a publicly traded group? ...........cccciiiiiiiiiii s Yes[ 1 No[X]

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

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............cccccooiiiiiiiiiiiiciis Yes[ 1 No[X]

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAT
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiicceccees 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. .............ccoceveveveveceuererereeeceennns 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
GALE). vevuteteeie ittt h s E bbbttt 05/10/2019

By what department or departments?
State of Connecticut INSUTANCE DEPAIMENT ... ..ottt ettt ettt e et e s bt e eheeab e e bt ea bt ea bt ea et ea et eheeeheeeheeebe e bt e beenbeanbeanbesneesneesneas

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

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [ X1 No[ 1 N/AI

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..........ccvrueueieiiieieieieiieeeeie ettt sttt sttt ssnanas Yes [ ] No[X]

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? ..... Yes [ ] No[X]

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

Is the company affiliated with one or more banks, thrifts Or SECUNtIES fITMS? ........oiiiiiiii e Yes [ X] No[ ]

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 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Talcott Resolution Distribution Company Inc. .....ccocoiviiiiinicns Windsor CT .o ....NO.....|....NO.....[...NO.....]... YES....

[ 1T N[ T NA[X]

]
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STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

GENERAL INTERROGATORIES

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? ................coceevvieiereveresiiieceeeeeennns 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, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? ......... ... Yes[ ] No[X]
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[ X]
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............ccooiiiiiiiins Yes[ ] No[X]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: ...........cooiiiiiiiiie e $

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities 1ending agréE@MENLS.) ...........ccceeviiiiiriuereiiiieiiseiese et es et nses Yes [ X] No[ ]
If yes, give full and complete information relating thereto:

The Company has $419,605,162 of cash and bonds pledged as collateral for derivative activity; $3,443,100 of FHLB capital stock;

$197,338,243, pledged as collateral for FHLB activity; $78,763,213 of bonds subject to repurchase agreements and $16,315,413 securities

ol =Te Lo T=To I (o (=T o T ol =TT o 11 YOO PPN

Amount of real estate and mortgages held in other invested assets in Schedule BA: .....
Amount of real estate and mortgages held in short-term investments: .............cc.ccoeenee.

...33,307,541

Does the reporting entity have any investments in parent, subsidiaries and affiliates? ............ccooiiiiiiii
If yes, please complete the following:

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

Preferred Stock ...
Common Stock
Short-Term Investments
Mortgage Loans on Real Estate ....
All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) ....
Total Investment in Parent included in Lines 14.21 to 14.26 above

10,324,184

10,324,184

Has the reporting entity entered into any hedging transactions reported on Schedule DB? ..........ccccooiiiiiiiiiiiecieeee
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............
If no, attach a description with this statement.

Yes [ X] No[ ]
Yes [ X] No[ 1 NAT ]

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........cccccoeevieeieeieennenne
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 .
16.3 Total payable for securities lending reported on the liability Page. ........c.cooriiiiiiiiiiiii e

8.1
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21.

STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

GENERAL INTERROGATORIES

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, Ill - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase Bank N.A. .......... 4 Chase Metro Tech Center 16th Floor Brooklyn NY 11245
The Bank of New York Mellon 101 Barclay Street 8 West New York NY 10286
Federal Home Loan Bank of Boston ...........ccccccooioioiiioiiiciciicccceeeee 800 Boylston St. Boston MA 02199 ........ocoovmmemiieceeeeeeee e
For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? ...... Yes[ 1 No[ X]
If yes, give full 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
Sixth Street Insurance Solutions, LP
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?..... Yes [ X] No [ ]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?. Yes [ X] No[ ]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
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 5493009SX8QJBZY1GB87 .
317703 Sixth Street Insurance Solutions, LP 549300XV81PTBGKNGO44 .
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
If no, list exceptions:
By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity Self-designated SGI SECUNMEIES? ............ceeuruiiiiiiirieieieieie ettt se e et e st esese e e st et esesesese e st esesesenenene Yes [ X] No[ ]
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 SECUIMHIES? ...........cceeuiiriiiriririetetetesetse sttt ese ettt st esesesese s s sesebesese e s sessesesesesesese s sessssesesenis Yes [ X] No[ ]
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? .............ccccoeiiiiiie Yes[ 1 No[X]
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STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

B I 4 T T o= T 1= SRS B
B B oYy o oYL= T 1Y o] o= o 1= B
1.13 COMMEICIAI MOTIGAGES ...........vvvvieieieeee ettt ettt et s et et e s et et et et eseae s es e s et e ae b e s e s e ss s s e s et et et et esesess s st et esesesesesnssasasesasesesesn B 903,084,013
1.14 Total Mortgages in GO0 SANGING .......c.o.ovvrceeeeeeeeeeeceete et eeaeeete s s s s ae et es s s e seteseses s assesesessasaseesesasssassssssesassssansssesannans $ 903,084,013

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMS...........oiiiiiiiii ittt $

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

1.371 FAIM IMOIMGAGES ... eeueiueeneeuieieeet et et et et e et e e et e e e e e e e e e s e e s e eaeeaeemeeaeem e e e e meemeemeemeem s e e emeemeemeemsemsemsensensensemsensensansensenseneensensennennn B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $

1.4 Long-Term Mortgage Loans in Process of Foreclosure

147 FAM MOIMGAGES ... eeueeueeneeuieeeietetee et et et et e e e e e e e e e e e e eaeeaeeaeeaeemsemeemeeaeemeemeemeemeemsemeemeemeemeemsemeemsensenseneensensensensensenseneensensennennn B
I Tty o LY g L= T 1Y foT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... veiutiiiteiiit ittt ettt ettt ettt sttt h e s bt e bt e bt e a bt e a bt ea et ea e e sRe e eh e e eb £ e b e e a b e eabeem b e eab e eeeeeheenbeesbeenbeenbeenbeennennne B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........ouiiiiiieieteee ettt et e et a e e e e b e et e et e e neeeneeeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....cccevoviuruerieeeeececee e eececae e $ 903,084,013

Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter

1.8 FAM IMOIGAGES ... -eeueiueeneeuieieiet et et et et e e e e e e et e e e e e e e s e eaeeme e e eneeneem e e e e aeemeemeemeemsemeemeemsemeemsemeensenseneensensensensansensenseneensensennenen B
Y7 Tty o LT g b= T 1Y foT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e iutiiiti ittt ettt ettt ettt h e b e sb e s bt e bt e a bt e a et ea et ea et eRe e eh e e eb £ e bt e a bt eabeem bt eab e eaeesaeesbeenbeenbeenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

Operating Percentages:

2.1 AGH I0SS PEICENL ......oeueiieetetceeeeee ettt ettt eae e s et et ete s et e s e s e as et es et et et et esesses s eses et et et esesese e eses e s s et et esessse s es s e s et et esesseses e s es et et eseseseas s esesesebesese SHeAeAeAeaet et et et ehene sttt ettt et et eneneneeaen %
A N oo ete ) = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES .......c.uiiiiiiiiiiiitie ettt ettt e st sh e s b e e be e bt e bt e s bt eaeeaaeesheesheeabe e beebeeas Seeesaeesseeseeasseassesaeesaeesaesseeaesaaeeaneas %
Do you act as a custodian for health SAVINGS BCCOUNES? .............ccueueiiieececee e ieeeeeceete et ee ettt ee s e e et esenssaete st esenssseaesssesensssesesesesensnansanas Yes[ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date

Do you act as an administrator for health savings accounts? ...
If yes, please provide the balance of the funds administered as of the reporting date .............cocoiiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............c.c.cccoevevune.e. Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOIHING ENLILY? .......cvvieieieeeeieieiecece ettt ettt et s s s et s s s b s s s sttt sn st s s s eseses s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.ovvicuceeeeeeeeeceee ettt es e ae e s s s s e sesensananeesnas Yes [ ] No [ I NAT ]

If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ ] No[ ]

If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

94 above)

Life Contracts 6 7
2 Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. AlabamMa ..o AL e b s 1,572,404 |............... 126,530 [...cooveevi. 143 | 109,693 |t 1,808,770 |
2. AIBSKA et AK el e 188,724 ... e 36 [ 20,088 [ 208,798
3. Arizona ..... . AZ 3,749,288 4,564,519
4. Arkansas .. .. AR .... 1,554,525 .. 1,644,988 |..
5. California .. CA 19,344,035 .23,304,378 |..
6. Colorado ...... .. CO 3,237,289 ...3,671,692
7. Connecticut .. . CT 2,637,210 3,004,539
8. Delaware ............. .. DE ..863,620 .872,399
9. District of Columbia . . DC +..306,662 |....ovveernnen 34,309 [ o0 3,950 [ 344,921 |..
10.  Florida .. .. FL ...13,838,468 |. .18,016,709 |..
11.  Georgia .. GA 3,829,162 |. ..5,034,840 |..
12.  Hawaii .. . HI ....655,454 |. 1,026,858
13.  Idaho .... . ID 2e598,927 oo 151,067 [ 163 [ 22,625 [ 767,782
14.  lllinois ... L 8,435,328 |. 11,493,338
15.  Indiana . . IN 2,101,135 |. . 2,534,918
16. lowa ..... LA 1,795,870 |. 2,298,922
17. Kansas. 1,725,239 |. 2,021,348
18.  Kentucky
19.  Louisiana .......cccccceevvvciiniiiiiciiiieeiiiieeees LA [l . 2,721,380 | 182,628 | 1,002 008,878 el 2,928,898 [
20. Maine .......
21.  Maryland .
22. Massachusetts .............cccoiiiiiiis MA b . 2,076,070 [t 1,047,018 v e 107,070 el 5,833,014 [,
23.  Michigan ........ccccoovuiiiiiiiiiieeeee Mi
24. Minnesota . .. MN
25.  Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiii e MO
27, MONtana ........ccccoiiiiiiiii s MT
28. Nebraska .. .. NE
29. Nevada ........ .. NV
30. New Hampshire ... NH
31, NEW JErSeY ...cooviuiiiiiricieieieie e NJ ,982 [ 732,789
32.  New Mexico . NM ..830, 143 ... 35,829 |.
33. New York ..... 2,085,786 .. 15,407 |.
34. North Carolina .. 7,649,397 1,274,339 |.
35.  North Dakota ..145,416 ...387,732 |.
36.  ONiO coveeeeee 5,333,973 ...165,611 |.
37. Oklahoma .
38. Oregon .........
39. Pennsylvania ...
40. Rhodelsland ...........ccocoviiiiiiiiinniiincic . RE O b 037160,934 [
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...
44. Texas .......
45.  Utah .....
46. Vermont
47, Virginia .......cocceeeiiiiiiieiicciiieecccieieeeeeee. VA Ll . 4,001,638 |
48.  Washington .........ccoceeeeeenveereeceneereeieneeene. WA oo L [ 3,177,556 [ 90,558 | 316 o 67,991 | 3,336,421
49.  West Virginia .. 1,000,988 |..
50. Wisconsin .... . .. 4,670,158 |..
51, WYOMING .oeoveieienieieinieeeieesieenieeseeeneeeenes. WY o Lo i 180,859 [ oo o 1,080 [ 181,709 [,
52.  American Samoa .........cccceceeeiiieeiineenneeans AS
53. Guam .............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........ccccociiiiiiniininnnen, \
56. Northern Mariana Islands ....................ccc... MP [ N e
57. Canada .......ccccoeeevuveennnns .. CAN .21, K
58. Aggregate Other Aliens . OT ....324,078 |. .. ..
59.  Subtotal .....cccccveviiiiiiiiiiiiiiiiieiieiiee e XX e 161,426,386 |.......... 31,720,205 |....ococveeee 43,313 [ 4,315,141 |........ 197,505,045 |...oovovevceciiine
90. Reporting entity contributions for employee benefits
PlaNS. ... e e e e KKK s foi [ | i [ |
91.  Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ceeeeeeereeeeeeeens foorees XX oo oo 364 [ [ o o 364 [
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccoceeueeeeeeeeinneees foees XXX eciii oo i e e e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 448,867 1,551 |. ..450,904
94.  Aggregate or other amounts not allocable by State..|....... XXX.......[oeeoiiiniiiis Jiis i e
95.  Totals (Direct BUSINESS).......ccccevrueeereeerenenenienenesfoeens XXX . 161,875,617 |. ..31,721,756 |. 197,956,313 |..
96.  Plus Reinsurance ASSUMEd............cceveerenenennnns oo XXX ...11,292,825 |. 1,387,425 [ [ .... 13,289,950 |..
97  Totals (All Business).... . 173,168,442 |. ..33,109,181 |. .. 4,924, .. 211,246,263 |..
98. Less Reinsurance Cede 173,406,598 16,459,828 |.....coveiieeiiees [ 4,942,588 |........ 194,809,014
99. Totals (All Business) less Reinsurance Ceded (238,156) 16,649,353 (17,747) 16,437,249
DETAILS OF WRITE-INS
58001. ZZZ Other Alien .. ..324,078 |..
58002. ...ocooiciiiiiiieeins
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........ccoceevevviviiiiniiinnniecienesneees e XXX foreei e e o e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 324,078 324,078
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccocevevieviiiiniiininiieeee e XXX foreei e e e e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line

(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG.............cc.cceenuen
2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state.........

11



STATEMENT AS OF MARCH 31, 2023 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

cl

Names of Parent, Subsidiaries or Affiliates Domiciliary Location|NAIC Company Code{ ID Number Directly Controlled By Ownership Percentage
Alan Waxman (member of TAO Insurance Holdings, LLC)1
Sixth Street Advisers, LLC DE 45-2553330 [Ultimate Indirect control by Alan Waxman
Sixth Street TAO Management, LLC DE 90-1019036
Sixth Street Insurance GP Holdco, LLC DE
Sixth Street Insurance Solutions, L.P. DE 87-0910021
Cadence ALM GP Holdco, LLC DE 87-0910936 |Ultimate Indirect control by Alan Waxman
Sixth Street Insurance Solutions ALM, L.P. DE 86-2807598
Cadence Services US, LLC DE 86-2807499
Anthony Michael Muscolino (managing member of TAO Insurance Holdings, LLC)
TAO Insurance Holdings, LLC? DE 86-1594781
TAO Sutton Holdings, LLC>® CYM 98-1578722 [TAO Insurance Holdings, LLC 100%
Talcott Financial Group Investments, LLC BMU 98-1578678 | TAO Sutton Holdings, LLC 100%
Talcott Financial Group, Ltd. BMU Talcott Financial Group Investments, LLC. 100%
Talcott Re FinCo, Ltd. BMU 98-1673007 |Talcott Financial Group, Ltd. 100%
Talcott Re Holdings, Ltd. BMU 98-1673064 | Talcott Re FinCo, Ltd. 100%
Talcott Life Re, Ltd. BMU 98-1625692 | Talcott Re Holdings, Ltd. 100%
Talcott Life & Annuity Re, Ltd. CYM 98-1652614 | Talcott Re Holdings, Ltd. 100%
Sutton Cayman Holdings, Lid. CYMm 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 82-3950446 [Talcott Holdings, L.P. 100%
Talcott Resolution Life, Inc. DE 06-1470915 [Talcott Acquisition, Inc. 100%
Talcott Administration Services Company, LLC DE 45-4036343 | Talcott Resolution Life, Inc. 100%
LIAS Administration Fee Issuer LLC DE Talcott Administration Services Company, LLC 100%
TR Re Ltd. BMU 98-1627971 | Talcott Resolution Life, Inc. 100%
Talcott Resolution Life Insurance Company CT 88072 06-0974148 [TR Re, Ltd. 100%
Talcott Resolution Life and Annuity Insurance Company CcT 71153 39-1052598 | Talcott Resolution Life Insurance Company 100%
Talcott Resolution Distribution Company, Inc. CcT 06-1408044 | Talcott Resolution Life and Annuity Insurance Company 100%
Talcott Resolution Comprehensive Employee Benefit Service Company CT 06-1120503 | Talcott Resolution Life and Annuity Insurance Company 100%
American Maturity Life Insurance Company CT 81213 06-1422508 [Talcott Resolution Life Insurance Company 100%
Talcott Resolution International Life Reassurance Corporation CT 93505 06-1207332 [Talcott Resolution Life Insurance Company 100%
21 Church Street R, LLC DE 83-2918805 | Talcott Resolution Life Insurance Company 100%

" Pursuant to the operating agreement of TAO Insurance Holdings, LLC, Alan Waxman, as a member of TAO Insurance Holdings, LLC, has the authority to appoint the managing member of TAO Insurance Holdings, LLC and has appointed A. Michael Muscolino.

? TAO Insurance Holdings, LLC is the managing member of TAO Sutton Parent, LLC, which in turn is a non-voting member of TAO Sutton Holdings, LLC. Sixth Street TAO Partners, L.P., Sixth Street TAO Partners (A), L.F., Sixth Street TAO Partners (B), L.P., Sixth
Street TAO Partners (C), L.P., Sixth Street TAO Partners (D), L.P., Sixth Street TAO Partners (E), L.P., Sixth Street TAO Partners (F), L.P., Super TAO MA, L.P., Super TAO Contingent MA, L.P., Knight TAO, L.P., and PSERS TAO Partners Parallel Fund, L.P.
(collectively, "Sixth Street TAO") are non-voting members of TAO Sutton Parent, LLC. Certain of the entities that comprise Sixth Street TAO are indirect owners of Klaverblad Levensverzekering N.V., Lifetri Uitvaartverzekeringen N.V., and Lifetri Verzekeringen N.V.

% In addition to Sixth Street TA O, certain investers ("Co-Investors") invested in the Domestic Insurers outside of Sixth Street TAO. 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 to appoint directors of Sutton Investments, LLC or the Domestic Insurers.
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STATEMENT AS OF MARCH 31, 2023 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 ....ccoovveeeeeeeeeees | eeens 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 | eeees 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 ....ccoevveeeeeeeeeees | eeees 00000 ....|82-3950446 .. Talcott Acquisition, Inc. ....... oo | DE s UIP....... Talcott Holdings, LP ..coovvvvivviiiiiiiiiiiiines 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 [ DBt UIP....... Talcott Acquisition, Inc. ....cccceeeeeennnnne Ownership.. .100.000 ...|A. Michael Muscolino/Alan Waxman ....... e N0 e
Talcott Administration Services Company, LLC
. 4926 ...|Talcott Holdings Grp ......ccoeveeeeeeeeees | eeeee OO0 0 S O N B LDE] s NIA....... Talcott Resolution Life, Inc. ........ueeeeee Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman ....... e N0 e
Talcott Administration Services Company,
. 4926 ...|Talcott Holdings Grp ......ccoeeeeeeeeeeees | eeees 00000 ....| weeeeeeeennnnns LIAS Administration Fee Issuer LLC ............ LLC ettt Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman ....... e N0 e
. 4926 ...|Talcott Holdings Grp ....ccoovveeeeeeeeeees | eeens 00000 ....|95-1627971 .. TRRe Ltd. woveeeeeieeiiiie Talcott Resolution Life, Inc. Ownership.. .100.000 ...|A. Michael Muscolino/Alan Waxman ....... vl N0 e
. 4926 ...|Talcott Holdings Grp ......ccoeveeeeeeeeees | eeeee 88072 ....|06-0974148 .. Talcott Resolution Life Insurance Company ... |.. TR Re, Ltd. wooeeeeeeiiieeeeeees Ownership.. .100.000 ...|A. Michael Muscolino/Alan Waxman ....... e N0 e
. 4926 ...|Talcott Holdings Grp ....ccoevveeeeeeeeeees | eeees 81213 ....|95-1627971 .. 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 ....ccoovveeeeeeeeeees | eeens 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 ......ccoeeeeeeeeeeees | eeees 71153 ... 39-1052598 .. | ..eooviiiiiiis | eeriiriiiiiiiiee | e COMPANY e e e O] e RE........ Talcott Resolution Life Insurance Company |OWNership............eeeeeeeeeueeeenennnnnns .100.000 ...|A. Michael Muscolino/Alan Waxman ....... e N0 e
Talcott Resolution Comprehensive Employee Talcott Resolution Life and Annuity

. 4926 ...|Talcott Holdings Grp ......ccoeveeeeeeeeees | eeeee 00000 ....|06-1120503 .. | ..cceeevverees | eevmmmmmmeniinen | ereeeeeeeee e Benefit Service Company ...........cocoeeeeeienenns L CTe] e NIA....... Insurance COMPany .........eeeeeeeeeeeeeeeeeeeeenns OWNErship..coeeeeeeeeeeeeee e .100.000 ...|A. Michael Muscolino/Alan Waxman ....... G YES ]
Talcott Resolution Life and Annuity

. 4926 ...|Talcott Holdings Grp ......cooeveeeeeeeeees | eeeee 00000 ....|06-1408044 ..| .............. 0000940622 .. | eeeeeereeiiiiiiiieieeeeeeeeees Talcott Resolution Distribution Company ..... O] e NIA....... Insurance COMPany .........ceeeeeeeeeeeeeeeeeeeenns OWNErship..coeeeeeeeeeeeeeeeee e .100.000 ...|A. Michael Muscolino/Alan Waxman ....... G YES ]

[ Asterisk | Explanation |




STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? ..............ccccccveveenn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

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

€lECtTONICAIlY With The NAIC? .........ooeieieeeeiee ettt ettt ae et s e ee s e te s et es s s saete s et ee s s saetes et esenssaesesesesensssesetasasensssetesasasensnseaetesasenssensesas NO
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? ...
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? ..............ccoeuieioiiieeee et eeea e ee sttt es s sae et s s s ae e seneneeen NO
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? ..o NO
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? .............cccceueuiiiieeececeeeeeeeeeeceete e e et ee e st et es e eae e esen et senns YES
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be

N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A

YES

AUGUST FILING

Will the regulator-only (non-public) Communication of Internal Control Related Matters Noted in Audit be filed with the state of domicile
and electronically with the NAIC (as a regulator-only non-public document) by August 1? The response for 1st and 3rd quarters should
be N/A. A NO response resulting with a bar code is only appropriate in the 2nd QUArET. ............ccociiiiiiii e N/A

Explanation:

This supplement is not applicable for this company.
This supplement is not applicable for this company.
This supplement is not applicable for this company.
This supplement is not applicable for this company.

This supplement is not applicable for this company.

Bar Code:

71 1 5 3 2 0 2 3 4 9 0 0
71 1 5 3 2 0 2 3 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
71 1 5 3 2 0 2 3 4 4 5 0 0 01
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
7 1 1 5 3 2 0 2 3 4 4 7 0 0 0 0 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
7 1 1 5 3 2 0 2 3 4 4 8 0 0 0 0 A1

o
—

0 1
0 1

EY
—

o
— T E—
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STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year

2504. Interest on policy or contract funds due OF @CCTUBH .......cocoiiiiiiiieiicececce e et ee et 18,489 | 17,784
2505.  Miscellaneous liabilities ..o ... (6,087,793)|... (5,371,451)
2506. Accrued interest on derivatives in a liability position ... (6,327,629)|... .... 670,256
2507, ColTateral 0N GEriVatiVeS ....cociiiiiieieeee ettt ettt ettt se e st s s esenenens [oeenneteteseseseee e e enenenens oeseeensenenena 67,775,933
2597. Summary of remaining write-ins for Line 25 from overflow page (12,396,933) 63,092,522
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STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA .......cc..oiiiiiiiiieieeeee ettt saeesneenesnesneees [eneensennensee s e nsesnseenseenns [orteeite ettt
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt e st e et e e st e saeesaeesseeseeseesesnneennes [oeeteetenes et e s et e st e e ens [oeeie ettt
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals .............c......
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........cccvovvirerireuerereeninenisiseieeeeenes oo 994,929,174 |......c..o.c. 809,966,090
2. Cost of acquired:
2.1 Actual cost at time of acquisition 3,273,600 ...255,573,385
2.2 Additional investment made after acquisition .... 10,898,203 .... 23,829,250
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ....(703)
7. Deduct amounts received on disposals ... 94,776,584
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccoiiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 903,084,012 994,929,174
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ..........ccucuevvceceeeeeeeeeeeeceeeeeeeeseeeaeeeiesesessae e sesessasaeeesesesanasaesenannas |oene 595,830,413 559,789,331
2. Cost of acquired:
2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals ...
7. Deduct amounts received on disposals
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAAMItEEA @MOUNTS ..ottt ettt et e e a e e e st e saeesse e st e nseeseenseenseenseeneesnsesseenne [osesnsenseeiseeiseeite et e etenns [oreeseesteeeeessesaeenaeenaeenes
13.  Statement value at end of current period (Line 11 minus Line 12) 602,336,082 595,830,409
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOr YE&I ..........ccccuevvieeeuereieieeieieieieesssesesesssseesenes |eecececeses 4,182,336,129 |............ 4,685,359,096
2. Cost of bonds and stocks acquired 107,376,700 |............ 1,024,375,969
3. Accrual of discount 3,491,455 | 4,764,791
4. Unrealized valuation increase (decrease) 3,886,512 .... (6,082,876)
5. Total gain (loss) on disposals .. (2,457,685)|... .... 47,867,533
6. Deduct consideration for bonds and StoCKS diSPOSEA OF ............c.cceiueuiieuiiieieieicieieeeteeeteeeieeee et eseseseesesssessseseenes eeeeeeeneeeeen. 104,808,309 | 1,557,208,685
7. Deduct amortization of premium .... 17,450,203
8. Total foreign exchange change in book/adjusted carrying value .... (1,876,950)
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .... (1,643,814)
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) 4,123,932,626
12.  Deduct total nonadmitted amounts 2,641,347
13. Statement value at end of current period (Line 11 minus Line 12) 4,121,291,279 4,179,691,625

SI101
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STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE D - PART 1B

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

Book/A:ldjusted ? ° ¢ Book/A:r)djusted Booklﬁiijusted Book/A7djusted Book/Adeusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T () ettt sttt [ 2,450,755,090 |................ 933,583,641 |......coencee. 922,068,134 |....coevvnee 15,509,516 |............ 2,477,780, 113 [ [ o 2,450,755,090
2. NAIC 2 (@) ettt h et bt bbb h b s e et etk et h et b et b e bt b st aee e e aeeaens [n e 1,732,546,041 |............... 128,682,904 |............... 160,130,706 |................ (10,598,892)|............ 1,690,499, 347 oo [ [ 1,732,546,041
3. NAIC 3 (8) coveieieieiiieie ettt ettt ettt ettt s sttt s et b bR st st s b b et s s ettt et besesenene et es s senesenens |eesnenen e 69,831,842 ... o 7,444,240 | (34,036)|....cccnceenne 62,353,566 |-..ecveeieerieieieirineeeens [ [ 69,831,842
. INAIC 4 () oottt b bkt h ekt h £ b £ bR e b e ekt e b etk et bttt b et bt eaeae s e r e A1,198 [ e [ (3,631) ] 37,567 [oeeeiceiriririccieennies [t [ 41,198
5. INAIC 5 (8) coveveeeriiiiiieie ettt ettt ettt ettt sttt b et s et s s seh s s sttt s et s R e s e s et s ee st sesesene e s esesesenesesenens [erereseenn s es e e n et nnenens [oreteteese et saeies [eees et nn e enee [eees e s snsnens [reseeiei e nnens[oreen e sesien [eeeeei e e
B, INAIC B (@) vttt ettt b etk a bt h e bt b e e e ek ekt bt b et bt bttt e et e e s 40,956 (936) 40,020 40,956
7. Total Bonds 4,253,215, 126 1,062,266,545 1,089,643,080 4,872,021 4,230,710,612 4,253,215, 126
PREFERRED STOCK
8. INAIC 1 bbbttt et ettt e b s ans [see s 6,517,500 |....coeieiecrcreinns o 6,517,500 | .eeeeirieieiicirieirinenienes frerieirineeini e [orereenie e snens |reeeeiee e snnnnaes [reeeeeneeenenaeea 6,517,500
NAIC 2 ettt e e E e E s e e e e R b SRR e £ £ e R R EeE Rttt e st b s st et en e enenens [rerne s 18,108,500 |[....c.coevevereicicieirriries e 18,108,500 [....ceeveviriiiecieirininiies e [t [ oo 18,108,500
TO. NAIC 3 oottt ettt ettt et s ettt s s b et s e s st e e e s A s e bR e s e Rt s e AR e b e R R Rttt s et et e s esesese e es et e s esesenenen [eeeeenesei e nn et et e ea et eine [ereinnen e enenennes[oeeesesaen s nn e eieins [oeseinn e s en s e [oee e e nens [eeeeeinnn e en e [oeee e eneaes [erer e
TA. NAIC 4 oottt ettt ettt ettt s e s ae s Re et R et R et R et he st s eneeseRe et eseesese et ese st esenseseneeseneeseneenes [sereetere et ettt e sies[ersten ettt ereens [ereet e [t e [ [t [oere e
12, NAIC 5 oottt ettt et s b b et s s et e s AR R AR Rt s e AR h e R R Rttt ekt s e s eses e st et et e s esesenenen [eeeeeneteieann et et sa et eine [eresnnen e nn s s ennes[oeeeseeaen et eieins [oeseennee e en e e [oee e e e enens [eeeeeinann e snn e [oreeee s snenenes [erer e
T30 INAIC B .tttk h bbb b et h bt b et bttt bt et b et n et
14, TOUAl PrEEITEA STOCK ......ouivvuieiiiiieei ittt 24,626,000 24,626,000 24,626,000
15. Total Bonds and Preferred Stock 4,277,841,126 1,062,266,545 1,114,269,080 4,872,021 4,230,710,612 4,277,841,126

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAICT $ oo 56,919,242 ; NAIC2 $ .oooevevevenee. 8,988,052 ; NAIC 3 $

NAIC4 $ e i NAICS § e ; NAICG $..........




STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 62,999,678 XXX 62,999,943 23,600 4,183
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, DECembEr 31 OF PrIOT YEAT .........ccvovveveveeeeeeceieiie et e se e se s s e e ns s seseseas [eresenensasneeeneas 5,999,595 |..oooiiine 41,538,752
2. Cost of Short-term INVESIMENTS ACQUIFET ..........c.ceiuiiieieeeiceeecccce ettt ettt s et s s as s s s s et et esesessssssseseseseanas [ereneasasasenenas 62,999,943 | 23,911,891
3. ACCTURN OF GISCOUNL ...evteiececteteeeee ettt e eaeeeeeee e essaeseeeesesesesesesee e eseseeeeee 2 eseseseeee e e aeseseeee e e seseeeeee e e sesesesesesnsnsesesassansnseseen [emsnscicsssssssnacacsnesesnninas [oeieseesssnnicacssesenas 3,528
4. Unrealized valuation iNCrEASE (AECTEASE) .......cueiiuiiiiiiiiieitie e rtee ittt ettt satesaeesheesheesbe e be e bt eabeameeeaeesseesheesbeesbeenbeenbeenneennesnnes [esseeaesnesssesnessaessnesianass [oeseessesisessesaeseesaaesaneas
5. Total gain (I0SS) ON QISPOSAIS ......ceuuiiuiiiiiiiiiiiti ettt ettt ettt e et e e ae e te e bt e bt e aeeeaeeeaeeeaeeeseenseeseenseenseanseanseeneeeneenseenneenseenseennens |otessssssisisssisesieesinesiaeaes [oaessesaeseesaessaessneesae s
6. Deduct consideration reCeived ON ISPOSAIS ................c.cveueuiuiuiiieieititetesesesee e s et stetesesesss et st ssesesesessssas et ssssssesesesessssesasssesesesesens [reseesesesesenenens 5,999,598 |...cccooeurine 59,443,806
7. Deduct amortization OF PrEIMIUM .............c.ceuiuiuiieeiecie ettt ce et et ettt ea e st e st e b et et essas s e s et esesesessssas s ssssesesesesesssnsssesesesesesssnanas |oeesesesesensneneeneaeeeaeas 262 [ 10,770
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt s sre s [oreesiie s sns oeeseesee s e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie et ene o eie s ees [oaesee s s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ............ceeuiuruiieeeeiereieeeeeeeeeeieieseseseenas [eeeneneneeeeeas 62,999,678 |..coorrerenne 5,999,595
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e e e s aneees [ermmneaeees et e e e naenaeeennes [eeeeeeee e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 62,999,678 5,999,595
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STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccviveeiueveriiiiesieetesesssssesesesssssessesesesassssssssesessssssssssesesassssssssesasassnsns sesesesesssssnes 241,874,616
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............c.eveuiiiiiiieieieiieeeiesete ittt se st ae e st e st s e ses et sssssssses et et s ssssesesesasssssesesesessansnseses fatsteesesssnsnes 42,833,686
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.cueveueuerereiieseseteseitsesese e st ssssesesess s sssseses et ssssseaese s s s s se s et et s sssses et st s s e s et e st s nses et e s s sansnsesesenans ebesssntasees (139,448,578)

SSAP NO. 108 AUJUSEMENTS .......eiitiitiitiitiit ittt bbb b bbb b E b AR E £ E €4 E £ S E £ b E £ E e E £ E e e b e E b e b e A E e AR e e b e b e e b e Rt bbbt benne bt nne e

Total gain (I0SS) ON tErMINALION FECOGNMIZEM ........c.cveviiiieieiteteieiiesttete ettt sttt eeses ettt st sesssebe b s st e s es e b e s s ss e s es bbb e e se s e bbb s e s bbbt s ns b et s es s et ebebesans eattseietesssnenes 3,453,916
Considerations received/(Paid) ON tEIMINALIONS .............cceuiiiiieieieieiieetetete ettt s sttt s s sesese s s s ssses et s sssassesesesssssnses et et s ssssssesessssnsnsesenens ftstsesesssnenes 38,362,674
AATIOTHZAtION ...ttt s 282 s 2eSAssseEAeRseesseeebeseeetesetes | tbtbesbene ettt ees (19,743)
..................... (349,085)
Book/Adjusted Carrying Value at End of Current Period (LiNes 14+2+3+4+5-8+7+8+9) .......c.cocvuruiueiiieeiieieieisieieieseiisssese et ssesessssssanses | ststeesesssnenes 109,982,138

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

DedUCE NONAAMIIEA @SSELS ......cueiiiiiitiiiiii bbbttt a et ot e bt e bt oo b e e b e e bt et e e et e e ab e eh e e 4 bt o4 b £ e b e e b e e bt et e e et e eb s e sb e e abeesbeeabeeabe eeabeeareeareenteereaeeaeearees

Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cuviuiueuiiiiiiiieieteiee ettt ettt ettt b s s sssnseb bbb sssnses et sassnns ebebesasnesseees 109,982,138

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 Of Prior YEar (LINE B, PriOT YEAI)........c.iauiaieaiieeieeiie ettt ettt ettt et e et e eae e e st e sa e e s e e s e e s e enseeaseeseeaneeaaees Saseesaessaeesessaeasaessaeannens
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .............coccueuiieeiereceeeeieeeesecaes ceeseeeeeeeeeneans 8,000,000
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........cccceiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiiiiiiie ittt ettt sie s eesieeie s se s e e s b e e seabesaesssesssessaessressresareeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveveeeies covverereeienena (8,703,906)
(8,703,906)

3.14 Section 1, Column 18, prior year
Add:

Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MinUS ..........ccccceiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiieiiee sttt ettt see s e sieesbes s e sr e b e e s b aae s seabeeaesssesssessaessressreeareeas

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............ccccoeveveveeeies covvererenieneens (8,703,906)
3.24 Section 1, Column 19, Prior YEAr PIUS .......ccccciiiiiiiiieiiesiee st eies eeireeie s
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivieieieieiiteteteeceee ettt tetes e e s ssess eseeasaesessesebeses et e seasaaene sessetesesenennas (8,703,906) ................. (8,703,906)
100y o) =TI (g Lo Ry o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the year ............c.ccooeiiiiii i
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FTECOGNIZEM .....cuiiiiiieiiieieeie ettt enaees shesssessbeesreesresbesnssaasaans
4.23 SSAP NO. 108 @QJUSTMENLS .....cotiiitiiiiiii ettt ree s beeer s s e e sbe e sbe e ibe s bessbeesbeeassassassaa e e sreas
510 o) o) =TI (g Lo o o g UL I = OO PP
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YA .........oiuiiiiiiiieie ettt ettt et b e et eh e e eae e sh e e ehe e bt e bt e beea et em bt eateeaeeaheeeheeebeeabeebeen Semeeeaeesaessaesaesaessaeesaeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOT YEAT ..ottt ettt e et et e s Seeseesaeesaessaessaesaesaaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) .......ccvueueueeceeeeeeeeeeeeeeeeeeeeeeeseseaesesesesesasaesesesesssssesssesasssssssesesassanas <eesassssssesesanas 8,000,000
Deduct total NONAAMIEA @MOUNLS ...ttt e e et et o E e e e e oo e s e e s R e e e e e R e £ R e £ Rt £ R e £ R oo R e e e e e Re e R e e Rt e R e e R e ee e ee e seeseeseeseeaee s maenmeemeesseseesee e e e e eneenns

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvvrueueieeeeeeeceeteieeeeeecaeteteseeeessaete et esesssaesesesssensssssasessssssesesesasassssssesesesessssssssasasansnes Saesssesesesasnnns 8,000,000
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STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

GoIs

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
Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
BASIS SWAP WITH CME GROUP INC RCV COMMONSPIRIT HEALTH SECUREDCORPBND
1B Z s o, 5,893,862 |............ 6,025,000 |............ 4,450,707 |06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3  06/10/2029 .......coe. |ovrrvnnniiriinnininienns fovieeiinnnnns (473,586)| 20268J-AC-7 . |4.187% DUE 10/1/2049 A1 ............ L = RN 6,025,000 |...eunnnnens 4,924,293
CREDIT ACCEPTANCE AUTO LOAN TR SUB
BASIS SWAP WITH CME GROUP IABS_ABS _21-3A 144A 1.63% DUE
1B Z s o, 2,445,586 |............ 2,499,841 |............ 2,104,466 |06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3  06/10/2029 ........... [oeeeeeeeernnnnnnnnnnnnns foeveiiininnns (196,509) | 22535G-AC-6 . [9/15/2030 MO-15 ..........cceeeiiiiins L = =R N 2,499,841 |............ 2,300,975
BASIS SWAP WITH CME GROUP ENERGY TRANSFER OPERATING LP SENIOR
14,673,514 |... ..15,685,337 |........... 14,377,598 [06/06/2019 ..... 06/10/2029 ..... [2.13 PAY ULB3 06/10/2029 .. ...(1,179,052) | 29273R-AR-0 . |CORP_BND 6 1/2% DUE 2/1/2042 FA1 .. [2.C FE ... 15,685,337 ... 15,556,650
BASIS SWAP WITH CME GROUP FKH_21-SFR1 SENIORCMBS21-SFR1144A
1B Z s o, 5,062,338 |....ceenennn 6,004,465 |............ 4,674,966 |06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3  06/10/2029 ........... [oeeeeeeeennnnnnnnnninnns fovveiiininnns (479,088)| 33767W-AL-7 . [2.489% DUE 8/17/2038 MO-1 ........... 2.0FE oo e 6,004,465 |............ 5,154,054
MORGAN STANLEY BAML TRUST MSBA
BASIS SWAP WITH CME GROUP INC RCV ILCFCRUTSENIORCMBS15-C25 3.372% DUE
1B Z s o, 6,162,876 |............ 6,313,220 |............ 5,506,178 | 06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3  06/10/2029 .......coee |oerrrnnnniiniinnnnnninns fovnnnnnnnnnns (495,202) [ 61765T-AE-3 . [10/15/2048 MO-1 .....................es TA e e 6,313,220 |............ 6,001,380
NEW YORK CITY WATER AND SEWER
BASIS SWAP WITH CME GROUP INC RCV IMUNITAX_BND REV 6.011% DUE
1B Z s o, 3,012,937 |ooevveeenns 4,961,821 |............ 4,292,306 | 06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3  06/10/2029 ........... [oeeeeeeeennennnnnnninnns feeviiieninnns (314,414)| 64972F-L2-0 . [6/15/2042 D15 ......coeeeiiienininnns L = =R N 4,961,821 |............ 4,606,720
CONT INENTAL CREDIT CARD ABS LL
BASIS SWAP WITH CME GROUP INC RCV ABS21-A144A 3.49% DUE 12/17/2029 MO~
1B Z s o, 9,782,343 |..evvvennns 9,998,555 |............ 7,984,665 |06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3 06/10/2029 .......coee |ovvrvnniiniiiniinnienns fovvineinnnnns (786,035)| 66981P-AE-8 . (15 ......coeeiieiiiiiiiiii L 5 Y N 9,998,555 |............ 8,770,700
PANAMA REPUBLIC OF ~GOVERNMENT
BASIS SWAP WITH CME GROUP INC RCV SENIOR CORP_BND 4.3% DUE 4/29/2053
1B Z s o, 195,647 |l 197,675 [oovvveennnnnee 130,661 [06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3  06/10/2029 ........... [eeeeeeeeeennnnnnnnnnnnns foeeiiiiiiinnnns (15,721)| 698299-BB-9 . [A029 .......evvrrririiiiiiiiiiiie 2BFE o 7 TC T 146,382
UNITED STATES TREASURY SENIOR
BASIS SWAP WITH CME GROUP INC RCV GOVT_BND 3 3/4% DUE 11/15/2043 MN15
1B Z s o, 2,382,000 |............ 2,386,771 |.......... 2,213,723 | 06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3  06/10/2029 .......ccoe. |ovrrvnnniiriinninnnienns fovieneinnnnns (191,400) [912810-RD-2 . [ceeeeeeeeiineeeiiiie e TA i [ 2,386,771 |.ooeeennnnn 2,405,123
UNITED STATES TREASURY SENIOR
BASIS SWAP WITH CME GROUP INC RCV GOVT_BND 2 7/8% DUE 11/15/2046 MN15
1B Z s o, 1,345,072 |............ 1,312,731 |l 1,063,626 |06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3  06/10/2029 ........... [oeeeeeeeemnnnnnnninnnnns foeveiiinnnnns (108,080) [912810-RU-4 . |..ceeeeeieiiiieiiiiii TA e [ 1,312,731 |l 1,171,706
UNITED STATES TREASURY
BASIS SWAP WITH CME GROUP INC RCV SENIORGOVTBND 2 3/8% DUE 5/15/2051
... 1,560,284 |... .. 1,629,103 |............ 1,099,412 [06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3 06/10/2029 ........... (125,373)| 912810-8X-7 . JN15 .. 1.A .. .... 1,629,103 ... 1,224,785
BASIS SWAP WITH CME GROUP UNITED
1B Z s o, 37,662,020 |........... 37,746,082 |........... 24,054,665 [06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3  06/10/2029 .......ovs |vvrmnnnniiniinniinninns Jovnnnnnnnns (3,026,235)[912810-S2-2 . [GOVT_BND 2% DUE 8/15/2051 FA1S ..... 1A i e 37,746,082 |........... 27,080,900
UNITEDHEALTH GROUP INC SENIOR
BASIS SWAP WITH CME GROUP INC RCV ICORP_BND 6 7/8% DUE 2/15/2038 FA15
1B Z s o, 6,065,053 |............ 7,750,071 ..ol 6,993,268 |06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3  06/10/2029 ........... [oeeeeeeeeneennnnnnnnnnns fovveiininnnns (487,342) | 91324P-BK-7 . |.eeeeeeeieiiiiieii L = =R N 7,750,071 |..evenennee 7,480,610
WELLS FARGO COMMERCIAL MORTGAG
BASIS SWAP WITH CME GROUP INC RCV SUBSUBCMBS 16-LC24 3.621% DUE
1B Z s o, 1,956,469 |............ 1,994,836 |............ 1,631,713 | 06/06/2019 ..... 06/10/2029 ..... 2.13 PAY ULB3  06/10/2029 .......ccoee |ovrrvnniiniinnnnnnnenns fovieneinnnnns (157,207)| 95000H-BL-5 . [10/15/2049 MO-1 ........evvvvvvvvnnnnns TA e e 1,994,836 |............ 1,788,920
BAYER US FINANCE 1 LLC SENIOR
BASIS SWAP WITH CME GROUP INC RCV ICORP_BND 144A 4.7% DUE 7/15/2064
1B Z s o 14,242,172 |........... 11,926,697 |............ 8,664,243 | 12/13/2019 ..... 12/17/2049 ..... 1.95 PAY ULB3  12/17/2049 .......ooe. oo o (3,474,421) [ 07274N-BH-5 . [JJ15 ..oevmneiiiie 2BFE (o 11,926,697 |........... 12,138,664
BASIS SWAP WITH CME GROUP INC RCV FEDEX CORP SENIOR CORP_BND 7.6% DUE
1B Z s o 15,180,423 |........... 18,608,100 |........... 15,476,565 | 12/13/2019 ..... 12/17/2049 ..... 1.95 PAY ULB3  12/17/2049 .......ooeo oo o (3,703,311) 313309-AP-1 . [7/1/2097 JJT ..oovvvvviiiiiiiiiiiiiinnnes 2BFE (o 18,608,100 |........... 19,179,876
BASIS SWAP WITH CME GROUP INC RCV TEXAS HEALTH RESOURCES SENIOR
1B Z s o, 5,810,421 |............ 6,038,000 |............ 3,932,983 | 12/13/2019 ..... 12/17/2049 ..... 1.95 PAY ULB3  12/17/2049 .......ooeo oo o (1,417,470) | 882484-AA-6 . (CORP_BND 4.33% DUE 11/15/2055 MN15 | 1.C FE ..ooovrriiiiiiiiiiiiiiens ferviiiiinns 6,038,000 [............ 5,350,453
UNITED STATES TREASURY
BASIS SWAP WITH CME GROUP INC RCV SENIORGOVTBND 2 3/8% DUE 5/15/2051
1B Z s o, 11,937,442 |........... 12,670,233 |............ 6,613,500 | 12/13/2019 ..... 12/17/2049 ..... 1.95 PAY ULB3 12/17/2049 .....oves Jovnniiiiiiiniiiiiiiiens oo (2,912,175) [ 912810-SX-7 . N15 ....ovvvviiiiiiiiiiiiiiiiiiiiiiiiias 1A i e 12,670,233 |...ennnneeen 9,525,675
BASIS SWAP WITH CME GROUP INC RCV UNITED STATES TREASURY SENIOR
16,840,406 |... .. 17,157,296 |............ 8,201,232 | 12/13/2019 ..... 12/17/2049 ..... 1.95 PAY ULB3 12/17/2049 ........... ...(4,108,268) | 912810-SZ-2 . |GOVT_BND 2% DUE 8/15/2051 FA15 ..... 1.A .. ...17,157,296 ... 12,309,500
WELLS FARGO COMMERCIAL MORTGAG
BASIS SWAP WITH CME GROUP INC RCV ILCFCRUTSENI ORCMBS16-L.C25 3.374% DUE
1B Z s o, 7,119,871 |l 7,426,166 |............ 5,163,814 | 12/13/2019 ..... 12/17/2049 ..... 1.95 PAY ULB3  12/17/2049 .......ooe. oo o (1,736,914)| 95000J-AU-2 . |12/15/2059 MO-1 .........coeeeeeiiiins TA s [ 7,426,166 |............ 6,900,728
BIO MED GROUND LEASE TRUST 201
BASIS SWAP WITH CME GROUP INC RCV ISECURED CORP_BND 3 7/8% DUE
BOND WITH INTEREST RATE SWAP - AR R 28,869,267 |..ueunn.... 30,000,000 |........... 17,559,354 [12/13/2019 ..... 12/17/2049 ..... 1.95 PAY ULB3  12/17/2049 ........oo. oo o (7,042,746) | BHIK9-N5-8 . 9/15/2061 MO-15 ......oooevriiinnniiins L PP RN 30,000,000 |........... 24,602,100
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV ALLETE INC SECURED CORP_BND 5.69%
BOND WITH CREDIT DEFAULT SIHAP 2B7 i |, 20,478,432 |........... 32,159,016 |........... 33,418,946 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |....c......... 159,016 |............... 332,546 |BHMO1E-HR-9 . [DUE 3/1/2036 MST .......eevvvvvvnnnnnnes TEFE coiiiiiiiiiiiiiiiiiinns e, 32,000,000 |........... 33,086,400
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STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

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

CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV YANKEE GAS SERVICES CO CORP_BND

12607@YS3 ... BOND WITH CREDIT DEFAULT SWAP ..... ... 3,684,804 |... 4,019,877 |............ 2,833,488 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ... BHV262-3R-1 . [2.9% DUE 9/15/2050 MS15 ... 1.F .. ....4,000,000 ... 2,791,920
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV LONGWOOD ENERGY PARTNERS LLC SENIOR

126070YS3 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z i [ 13,766,567 |........... 15,018,412 |........... 12,930,906 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oeeeerrrerrnnnns 74,261 |oeveenne 155,301 | BHW1UJ-BH-2 . [CORP_BND 4.49% DUE 6/30/2051 JD30 . [2.A FE .ooovvvrveniiiiiiiinee feeeees 14,944 151 |........... 12,775,605
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV WILMINGTON INVESTMENTS INC SENIOR

126070YS3 ......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z e e 9,212,010 |evvuennnnn 10,049,693 |............ 9,254,921 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oeeeeeeeerennnnn 49,693 |...ccevvnnnnnns 103,921 | BHW1PZ-LA-6 . [CORP_BND 4.69% DUE 6/15/2029 JD15 . [2.B ...ceeeeirreiiieeiniieeeee [eeeeees 10,000,000 |............ 9,151,000
CREDIT DEFAULT SWAP WITH UNITED STATES TREASURY
INTERCONT INENTAL EXCHANGE INC RCV ISENIORGOVTBND 1 7/8% DUE 11/15/2051

126070Y83 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z i [ 41,454,046 |........... 43,752,407 |.....ouuenn 31,109,943 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeeereeennns 223,617 |ovviiinns 467,643 1912810-TB-4 . N5 ....oiiiiiiiiiiiiii e TA i [ 43,528,790 |........... 30,642,300
CREDIT DEFAULT SWAP WITH UNITED STATES TREASURY
INTERCONT INENTAL EXCHANGE INC RCV ISENIORGOVTBND 1 7/8% DUE 2/15/2051

12607@YS3 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z e e 10,593,812 |........... 10,561,490 |............ 7,974,124 109/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeeeeeeeeennnnn 57,146 |oceeeennnne 119,509 |912810-SU-3 . [FA15 .eeieeieieie e A e [ 10,504,344 |............ 7,854,615
CREDIT DEFAULT SWAP WITH UNITED STATES TREASURY
INTERCONT INENTAL EXCHANGE INC RCV ISENIORGOVTBND 1 1/4% DUE 5/15/2050

126070Y83 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z i [ 46,559,065 |........... 40,936,022 |........... 29,906,639 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeeenreeennns 251,155 | 525,233 [912810-SN-9 . [UN15 ...oovvveiiiiiiii TA i [ 40,684,867 |........... 29,381,406
CREDIT DEFAULT SWAP WITH UNITED STATES TREASURY SENIOR
INTERCONT INENTAL EXCHANGE INC RCV (GOVT_BND 3 3/4% DUE 11/15/2043 NN15

12607@YS3 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z e s 25,288,810 |........... 27,044,689 |........... 27,400,447 109/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeeeeeeeeeenes 136,416 |....cceeeeennns 285,283 |912810-RD-2 . |oeevveniiiiinnniiiiiiniie e A e [ 26,908,273 |.ccvuennnnn 27,115,164
CREDIT DEFAULT SWAP WITH TRICON RESIDENTIAL TRUST TCN_2
INTERCONT INENTAL EXCHANGE INC RCV ISUBSUBCMBS22-SFR1144A 5.739% DUE

126070Y83 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z i [ 2,303,003 |....ounnnnnn 2,511,965 |..oovennnnns 2,401,205 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [ceeeeiiinnnnnne 12,423 | 25,980 | 896160-AF-8 . [4/17/2039 MO-1 .....evvvviiinnnninnens 2.0FE i [ 2,499,542 |............ 2,375,225
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV S&P GLOBAL INC SENIORCORPBND 3.9%

12607@YS3 ... BOND WITH CREDIT DEFAULT SWAP ..... ... 3,135,768 |... ... 3,365,672 |............ 2,860,389 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ... 78409V-BM-5 . [DUE 3/1/2062 MS1 ... . GFE .. ... 3,348,757 .... 2,825,014
CREDIT DEFAULT SWAP WITH PG&E WILDFIRE RECOVI
INTERCONT INENTAL EXCHANGE INC RCV ISENIOR ABS_ABS _22-B 5.099% DUE

126070Y83 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z i [ 7,337,366 |..covnnnnnn. 8,005,090 [.......c..e. 8,189,630 (09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oceeerrrerrnnnns 39,580 |eevvrnniiiinnns 82,773 |693342-AK-3 . [6/1/2054 D1 ..oevvviiiiniiiiiiiiinnnns TAFE o | 7,965,510 |ouuunnnnnnns 8,106,857
CREDIT DEFAULT SWAP WITH OGLETHORPE POMWER CORPORATION
INTERCONT INENTAL EXCHANGE INC RCV ISECURED MUNITAX_BND REV 144A 5.534%

12607@YS3 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z e s 12,804,694 |........... 13,969,073 |..eeennnne. 14,436,013 |09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |ceeeeeeeerennnnn 69,073 |oeereenraanee 144,450 | 67704L-AA-9 . |DUE 1/1/2035 JJ1 .ooeeeeniiiiniies 2AFE cooeeeeeeeeeen foeeeeee 13,900,000 |........... 14,291,563
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV IDAHO POWER COMPANY SECURED

126070Y83 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z i [ 10,708,962 |........... 11,731,999 |........... 12,567,001 [09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oeeeerrrerrnnnns 57,768 [coeieiiinnnnns 120,808 [45138L-AS-2 . [CORP_BND 6.3% DUE 6/15/2037 JD15 .. |1.F FE .oveiriiiiiiiniiiinnn [ 11,674,231 |........... 12,436,193
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV DUKE ENERGY CAROLINAS LLC SECURED

12607@YS3 ......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z e e 8,567,169 |............ 9,341,924 |........... 10,128,742 [09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeeeeeeerennnnn 46,214 |oooeeenee 96,646 | 26442C-AB-0 . |CORP_BND 6% DUE 1/15/2038 JJ15 ..... TFFE e | 9,295,710 |.eevvennnns 10,032,096
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV NATIONAL GRID USA SENIOR CORP_BND

126070Y83 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B Z i [ 10,665,665 |........... 11,635,534 |........... 11,972,949 109/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [ceeeerrrerrennns 57,584 [.oovvvvnnnnnnns 120,319 | 49337-AJ-9 . [5.803% DUE 4/1/2035 AO1 .............. 2BFE i [ 11,578,000 |........... 11,852,630
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV CONOCOPHILLIPS CO SENIOR CORP_BND

12607@YS3 .......... BOND WITH CREDIT DEFAULT SWAP ..... 2B 7 i s 14,439,826 |........... 16,091,207 |........... 13,001,662 [09/20/2022 ..... 06/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oceeeeeeeeennnns 77,893 |oeeeeiaiaanes 162,896 [20826F-BD-7 . [4.025% DUE 3/15/2062 MS15 ........... 1FFE i [ 16,013,314 |........... 12,838,766

9999999999 - Totals 468,616,040 376,566,650 XXX XXX XXX 1,348,581 (29,610,298) XXX XXX XXX 467,267,459 406,176,948
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STATEMENT AS OF MARCH 31, 2023 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

Add: Opened or Acquired Transactions.............ccccceereennenn

Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value

Less: Closed or Disposed of Transactions

Less: Positions Disposed of for Failing Effectiveness

Criteria......ccoverens

Less: Decreases in Replication (Synthetic Asset)
Transactions Statement Value

455,200,171

455,200, 170

Ending Inventory

468,616,040

468,616,039
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STATEMENT AS OF MARCH 31, 2023 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, COIMN 14......cuieieieieeiaeee et eeeese e e see e s ss s eeseeseeeesee e e e e e eeE 842828428 s e e e bbbt enseniens | eesensenainains 109,982, 142

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash BalanCe.................c.ceueueeeioieieieieieees coerereneseeseeenes 8,000,000

TOtal (LINE 1 PIUS LINE 2) ..ottt ettt s e s s sttt eseseasssnsssesesesesesennsnenesenennninenenes s 117,982,142
Part D, SECHON 1, COIUMN B .....vuieeeereereiacece e eeseeeesees s eesees e e e e ee e ee s e ee e e s es s e e e e e e e ee et nsees e ee e esnetnes eessessssenaions 199,631,190

Part D, SECHON 1, COIUMN 7 ... ee s ees s ees s e a2 e s e s s s e e e e eeeanes | eeeessssscnaions (81,650,061)

Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) .....c.ciuiuiiiiiiieieicteeeeceee ettt ettt s s s s sesesessnessnsnsneneneinnes e 1,013

Fair Value Check

Part A, Section 1, Column 16 64,647,594

Part B, Section 1, Column 13 (1,977,750)

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt s et ae e s st s sesessanas s sesesasesessanneneneneneneeine s 62,669,844
Part D, SECHON 1, COIUMN G ...t eeeee s s es s es a2 e s s e e e e e e eeetnes eeeeesssscnaiens 194,979,151

Part D, SECHON 1, COIUMMN T0 ....euiuiuiaeieeeaceeeeeeeeeeseese s s eesees e eeseesee e eesesees e s eesees e s e s e s ee e e e e e e e e e e e e s s eesessesseeseaseesesnnnes | eesessemiinnis (132,309,307)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiiiiie ettt sttt et st sre e b sbesbesnesnesnennesiees i

Potential Exposure Check

Part A, SECHON 1, COIMN 27 .....iuieuiiiiiiiieiseietese ettt bbbttt anbee sosesinsinsineas 265,218,273

Part B, SECHON 1, COIMN 20 ......cuuiuuieuieiiieiaeeretseeeeessee st see st se s sse s sttt bbbt enies sosessesessnsneas 7,560,000

Part D, SECHON 1, COIUMMN T2 ...ttt eteas | sosessnsinsineas 272,778,273

Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiiieeeee et nesnennenene i

Sio07



STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31

1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiieeeeieieeeeeeeeee ettt eaeass s s sesesesesssnnas [ereseeseeeennens 293,201,271 [ 170,146,500

2. Cost Of Cash eqUIVAIENTS BCGUITET ..........c.cooiuiieieieeeecececeeeeeieee ettt s et e s s e s s s st esesesessasssssesesesesessssnnnanas [eeeseneenes 1,415,119,292 |........... 3,823,929,831

3. ACCTUAN OF GISCOUNL ...ttt ettt ea e eee e e e esesee e e e eseseseeee e e s e s eeeeeeee e s e seseseeee s aeseseeeeeeeanseseseses s sssnsesesesasansnsesesesnnnnns [oetssssnicacecees 1,459,532 | 1,286,103

4. Unrealized valuation iNCrEaSE (AECTEASE) ......ccueiiuiiuiiiiiii it riiertee sttt ettt seesaeesheesheesbeeabe e bt enbeemeeansesseesheesbeesbeenbeeseeseenesns [esseeisesnesiessesssnssesinnsns [oeseessesssessesiaeseessaesaaens

5. Total gain (I0SS) ON QISPOSAIS ........c.c.ciiiieieieeeeeeieieeie et et eeeaea st et et e s e s e s s st sesesesesessssasssseseseseseasssasssesesesesessssssasseseseseseas [seseseseseseseseneseasnsasnsenns [oesesennneennnnsnnaeeas (1,911)

6. Deduct consideration received 0N ISPOSAS ................c.cveveuiuiieieeieiieieteteseeee et e et seseses s et esesesesesssssesssssesesesesesssesssasaseseseans |oeseeseseens 1,387,003,051 |............ 3,702,159,230

7. Deduct amortization OF PrEMIUM .............c.c.oueuiuieiieeeeetete et eee et e ettt e st ee sttt e s et ese s s ss st e s etebesesess s st esesesesesesssssasasasesesesesnas |oeeeseseseeesenensennaes 1,427 | 22

8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiaie ettt s sree e s [ooeesiie s ees oaesse s s e s s

9. Deduct current year’s other than temporary impairment r€COGNIZEM ............cooiiiiiiiiiiiieie e ene [oee s [oaesee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiriiiererereeeeeeeeeeieeeeeeeeeesesens fereeeeeeeeens 322,775,617 | 293,201,271
11.  Deduct total NoNadmitted @MOUNLS ...t e e e e e s e s neaees [ermmnmaeeeseees e s e saeeennes [eeeees e e e e e
12. Statement value at end of current period (Line 10 minus Line 11) 322,775,617 293,201,271

S108




STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1
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STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE B - PART 2

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 Location 4 5 6 7 8 9
2 3 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
BHV264MS4 .... KANSAS CITY .. . 03/08/2023 .. ... 7.610 |..
BHV28C8K7 ... WASHINGTON ... . 03/22/2023 .. ... 8.010 |.. .
BHM2BRZTT ... WOODSTOCK .. . 03/30/2023 .. ... 9.160 |.. . 1 161,756 |..
BHV2BRZV6 ... BRASELTON .. . 03/30/2023 .. ... 9.160 |.. .... 667,279 ..
BHV2EAHOS ... CHICAGO ... . 03/23/2023 L 12720 .. ..2,504,605 |.. . 16 956,460
BHV2FE85S ... SAVANNAH ... . 02/22/2023 ... 7.400 |.. ... 396,667 |.. .. 634,667
BHM2G64N9 .... ROCHESTER .03/01/2023 .. .. 7.670 |.. ..1,967,415 ..
BHV2G64R0 . COTTAGE GROVE .03/01/2023 .. 7.670
BHM2G64V1 . LAKELAND . . 03/31/2023 ..
BHM2KSVLO .. MULTI CITY . 03/28/2023 .. ....3,273,600 [... ..
0599999 Mortgages in good standlng Commercial mortgages-all other 3,273,600 10,898,203 81 003,544
0899999. Total Mortgages in good standing 3,273,600 10,898,203 81,003,544

1699999. Total - Restructured Mortgages

2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

81,003,544

3399999 - Totals 3,273,600 10,898,203
Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter
1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 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 | Interest and | 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
BHVO1LDVS . .. | BALTIMORE ... 11/15/2017 .. .82,904 |.
BHM03Z7L4 . .. |MULTI-CITY .. 08/21/2008 .. 112,687 |.
BHWOJEHH2 ... .. |MULTI-CITY .. 05/10/2019 ....10,214 |....
BHWOJEHZ2 ... .. |MULTI-CITY 04/14/2011 ....50,725 |....
BHVOJEJP2 ... . | SANTA BARBARA . 04/14/2011 ....23,507 |....
BHMOLCBT7 ... SAN BRUNO ... 01/08/2020 144,517 |....
BHWOLZHTS ... CARLSBAD ... 02/01/2018 195,671 |....
BHW10NG25 ... .. | IRVINE ... 02/01/2018 .. 314,8% |.... .
BHW127TJ6 .... . | NEW YORK . 05/10/2019 ...35,415 |.... ...34,582 |.

BHM190NNT ...
BHM1KASPS .
BHUM1KFJV2 .
BHM1R1KO2 .
BHWMTLYFS ....

.. [SAN DIEGO ...
.. | CHARLOTTE
.. [ SECACUS ...
. | FORT WORTH
ARLINGTON ...

BHM1UHQBS ... .
BHM1VMBT6 .... .. | BALTIMORE ...
BHMWAZOS ... MULTI=CITY ot

02/01/2018

06/28/2018
04/27/2018
08/29/2018
08/15/2018

... 02/01/2018 ..
... 11/01/2016 ..
.. 02/01/2018 ..

197,253 |....

197,253 |.
176,518 |.
50,067 |.
177,715 |.
....59,014 |.
....21,983 |.
....51,601 |
.... 299,108

.. 197,253 |...
176,518
. 50,067
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STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED Transferred or Repaid During the Current Quarter

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 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 | Interest and | 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
BHW1X36B3 .... AUBURN 09/24/2018 ....24,373 |.... ....24,373 |.
BHW1ZSZNS ... MOUNT PLEASANT .. 06/20/2019 ....33,475 |.... ....33,475 |.
BHW1ZSZA1 ... .. |RALEIGH ... 06/13/2019 ....32,415 |.... ....32,415 |,
BHV21LBRS . .. | MADISON .02/11/2020 .. .55,367 |. .55,367 |.
BHV210NL4 . .. | SAN JoSE ... 10/01/2019 ..
BHV28RID3 . .. | DENVER ... .. 10/01/2021 ..
BHV29R682 ... .. |NEWPORT BEACH . 12/01/2021
BHW29R6B5 ... .. |NEWPORT BEACH . 12/01/2021
BHU2BYKT2 .... .. | MINNEAPOLIS ... 12/17/2021 .
BHW2EQTAG .....cccoeeeeennn 0100 = 05/18/2022 ... ovevvvnnnnnn woviiiiiin feeeeeeee 34,518 [ L e e Lo e e 34,513
0299999. Mortgages with partial repayments 2,412,532 2,412,532
BHV2G4HNO ... . |MULTI-CITY .. ....06/30/2022 .....[......02/09/2023 ..... |....euuuuiB 447,696 [..nnnnnnniiiiiiiis | TB3 [ e e TS s [, 4,448,449 |.......... 4,453,246 |...
BHW2HLH76 ... . |MULTI-CITY .. ...09/30/2022 .. . 800,556 |..vvvvreriiiiiiiiiins fonnns 100,000,000 |....... 100,000,000 |...
0399999. Mortgages disposed 103 647,141 801,309 801,309 104,448,449 104,453,246
0599999 - Totals 106,059, 528 801,453 801,453 106,860,981 106,865,778




STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE BA - PART 2

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

€03

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIpP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
BHM025-L7-6 AEA INVESTORS 2006 FUND LP .. NEW YORK ... .| AEA INVESTORS ... s ....11/20/2020 ... 3... . 21,272 .. 1,286,897 |... ...0.000
BHW1J8-8K-6 . ..|AEA INVESTORS FUND VI LP ..... NEW YORK ... AEA  INVESTORS .... ..03/29/2018 . .3 .. 22,692 |.. 2,108,154 0.000
BHW21P-3U-8 ..| ARLINGTON CAPITAL PARTNERS V LP .... CHEVY CHASE ARLINGTON CAPITAL PARTNERS . ..08/26/2019 . .3 .. 31,307 |.. 1,587,185 0.000
BHW154-G6-0 . ..|BLACKSTONE STRATEGIC CAPITAL HOLDINGS LP . NEW YORK THE BLACKSTONE GROUP . ..03/01/2018 . 3. .575,546 |.. .5,625,454 0.000
BHV298-JB-3 .........| CAROUSEL CAPITAL PARTNERS VI LP . CHARLOTTE CAROUSEL CAPITAL ..04/21/2021 . .3 .502,131 |.. 3,086,983 0.000
BHW2AU-AF-2 .........|CIVC PARTNERS FUND VI LP .. CHICAGO .. CIVC PARTNERS . ..07/2172021 . .3 .289,846 |.. 1,050,554 0.000
BHW22Z-RJ-4 .. [CORTEC GROUP FUND VII LP .. NEW YORK CORTEC GROWP ..... .. 1271172019 . .3 154,117 |.. .1,2585,332 0.000
BHVOMG-1V-9 . ..| HEARTWOOD PARTNERS I LP .. GREENIICH HEARTHOOD PARTNERS ... ..03/29/2018 . .3 ...678,365 0.000
BHW20C-LC-8 .........|KKR REAL ESTATE CREDIT OPPOF . NEW YORK KOHLBERG KRAVIS AND RO ..04/20/2020 . 3. ,490, . 3,178,497 0.000
BHV2BE-9K-8 . ..|LEEDS EQUITY PARTNERS VII LP ........... NEW YORK LEEDS EQUITY PARTNERS .. ..06/21/2022 . .3 . 1,599,674 |.. 5,876,286 0.000
BHW1AK-95-0 . ..|LEXINGTON CAPITAL PARTNERS VII1 LP NEW YORK LEXINGTON PARTNERS ..03/29/2018 . .3 .. 37,991 |.. 5,404,807 0.000
BHV29R-8N-7 ..|MPE PARTNERS 111 LP ..... CLEVELAND MPE PARTNERS ..... ..06/01/2021 . .3 307,741 |.. 4,169,662 0.000
BH20Y-QY-8 .| ONE ROCK CAPITAL PARTNER NEW YORK ... ONE ROCK CAPITAL ..06/21/2021 . .3 . 756,776 |.. .3,573,995 0.000
BHW252-3H-4 PARTHENON INVESTORS VI LP ............ SAN FRANCISCO LCA.. PARTHENON CAPITAL PARTNERS .. ..04/30/2020 . .3 .688,682 |.. 4,775,634 0.000
BHV22R-58-3 REVELSTOKE CAPITAL PARTNERS FUND |1 LP . DENVER ...... . 00.. REVELSTOKE CAPITAL PARTNERS ..11/04/2019 . .3 . 184,653 |.. 2,388,184 0.000
BHW22R-5C-1 ......... |UPFRONT GROWTH I Il LP LOS ANGELES .. ..| UPFRONT VENTURES oo 1272472019 ).l 1 ... 231,844 1,240,988 |... ...0.000
BHVONE-7Z-9 ......... UPFRONT IV L.P ... LOS ANGELES .| UPFRONT VENTURES ... ....02/01/2018 ... |...... 3 .... 110,696 9,412,189 |... ...0.000
BHV2BE-OL-6 . ..|UPFRONT VII LP ... SANTA MONICA . UPFRONT VENTURES ..00/16/2021 . A .209,227 |.. 3,724,744 0.000
BHV1DU-0C-9 .| VMG PARTNERS |11 LP SAN FRANCISCO VMG PARTNERS .. ..03/29/2018 . .3 .74,721 .. 1,498,568 0.000
BHU2BV-56-5 .........| VMG PARTNERS V LP .. | SAN FRANCISCO ... . ..| VMG PARTNERS eeeenn |22 1071472021 L 3 2,690,979 |... ...0.000
BHW22J-9D-3 ......... WIND POINT PARTNERS IX-A LP ..ieiiiiiiiiiiiiiiiiiiiiiiie i CHICAGD ...vvvvviiiiiiiiiiiiiiiiiiiiiiiiiinnns WINDPOINT PARTNER ....oooiiiiiiiiiiiiiiiieiee s o ceeeeees ....02/26/2020 ...|...... B e 368,236 |oiiiiiiiiiiiiiiiiiiiiiiiiiiie | 906,703 |......eevvenenees 0.000
1999999. Joint Venture Interests - Common Stock - Unaffiliated 9,762,687 65,420, 160 XXX
6099999. Total - Unaffiliated 9,762,687 65,420, 160 XXX
6199999. Total - Affiliated XXX
6299999 - Totals 9,762,687 65,420, 160 XXX
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 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 [Changein| 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 Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
BHM025-L7-6 ..... AEA INVESTORS 2006 FUND LP ........eevvvuvnnnnee NEW YORK v DISTRIBUTION ....11/20/2020 ...|....03/28/2023 ...|....... 307,468 |..eevvveiiiiiinn foeeeiieeieeeens fooiiiii e e e 10000 307,468 ... 368,084 |..ovveiiiiiiiies o foii e
BHW1J8-8K-6 ..... AEA INVESTORS FUND VI LP ..evvvviiiiniiiiiiinnnns NEW YORK ... ....| DISTRIBUTION .... ...03/29/2018 ...1....03/01/2023 ...|....... 162,733 [c.oevvvriinnnnnn fornnnnnnnriiiins foeeeeneeeins fon [ e 162,733 162,733 |...
BHW151-G6-0 ..... [BLACKSTONE STRATEGIC CAPITAL HOLDINGS LP ... |NEW YORK . .| DISTRIBUTION . .02/21/2023 .. . 109,122
BHW2AU-AF-2 ..... [CIVC PARTNERS FUND VI LP .. CHICAGO .. .| DISTRIBUTION . . . .02/21/2023 .. .. 20,021 K
BHW22Z-RJ-4 ..... CORTEC GROUP FUND VII LP .. .. |NEW YORK ... ....| DISTRIBUTION .... o |- 1271172019 ... ....08/17/2028 ...|.....5,455,320 |... ... 2,246,419 |... R R .
BHW273-T4-1 ..... DOVER STREET X LP ..vvvvvviiniiiiiniiiniiiiiiinnns BOSTON ..vvvvvvvvnnniiniiiiiiiiianns DISTRIBUTION ...evniiiiiiniiiiiiiiiiines ....10/08/2020 ...|....03/30/2023 ...|....... 309,290 |oooeeeeeeeieeens o e e e [ [0000022309,290 ..l 150,860 |..oooeeeeeeeeees o [ e
DRABRIDGE SPECIAL OPPORTUNITIES FUND - LIFE
BHV299-RV-8 ..... & ANNUITY: 2018 RCA ..uvvvvvvvnnnnnnnnnnnnnnnnnns NEW YORK ..vvvvvvvnnniniiiiiiiiiinnn foeeeeen N DISTRIBUTION ..., ....05/03/2021 ...|....02/03/2023 ...|....... 597,694 | fovviiiiiiiiiiins e e o fovviiiiiiiiiin o000, 597,694 . 597,694 ..o fovviiiiiiiiiiins o e
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SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 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 [Changein| 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 i Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
DRAWBRIDGE SPECIAL OPPORTUNITIES FUND - LIFE
BHM19H-WE-4 & ANNUITY: 2021 RCA NEW YORK ....|DISTRIBUTION .... ....03/01/2018 ...]....08/31/2023 ...|.... 1,299,261 |... e |eees 1,299,261 |.... 1,299,261 |...
BHM27T-0L-7 ..... |GRYPHON HERITAGE PARTNERS LP LOS ANGELES .|DISTRIBUTION . ..10/27/2021 . .02/17/2023 .. 1,534,886 . |-... 1,534,886 |. 806,411
BHMOMG-1V-9 ..... HEARTWOOD PARTNERS |1 LP .. GREENWICH ..... .. CT.eeuen .. [DISTRIBUTION ... ...03/29/2018 ...|....03/20/2023 ...|....... 181,808 |... P 181,803 |....
KKR REAL ESTATE CREDIT OPP(
BHW20C-LC-8 I LP NEW YORK ... ....|DISTRIBUTION .... ...04/20/2020 ...|....03/03/2023 ...|....... 193,984 |...
BHV1AK-95-0 . LEXINGTON CAPITAL PARTNERS VIII LP NEW YORK . .|DISTRIBUTION . .03/30/2023 .. . 485,765
BHV2D4-E5-5 MONOMOY CAPITAL PARTNERS IV LP .. [NEW YORK . .[DISTRIBUTION . .03/23/2023 .. .. 33,938
BHVM29R-8N-7 ..... [MPE PARTNERS Il LP ...coruennneeens .. | CLEVELAND .|DISTRIBUTION . .03/31/2023 .. . 112,880
BHMOLT-ZL-7 . SILVER OAK SERVICES PARTNERS Il LP EVANSTON . .| DISTRIBUTION . . .03/13/2023 .. . 252,412
TCV VII LP ... [MILBURN .. ....|DISTRIBUTION .... ....03/29/2018 ...|....01/30/2023 ...|....... 406,647 |...
UPFRONT 11 LP ... . |LOS ANGELES .. ....|DISTRIBUTION .... ....07/02/2012 ...]....08/31/2023 ...|. .
UPFRONT 11 LP LOS ANGELES .|DISTRIBUTION . ..07/02/2012 . .03/31/2023 ..
BHMOME-7Z-9 ..... UPFRONT IV L.P ... ... [LOS ANGELES .. ....|DISTRIBUTION .... ....02/01/2018 ...]....08/31/2023 ...|.
BHMOL1-V7-3 ..... VMG PARTNERS |1 LP ... . | SAN FRANCISCO ... ....|DISTRIBUTION .... ....03/03/2020 ...|....03/28/2023 ...|.
BHV1DU-0C-9 . [ VMG PARTNERS III LP .. SAN FRANCISCO .[DISTRIBUTION . ..03/29/2018 . .03/30/2023 ..
BHV22J-9D-3 ... WIND POINT PARTNERS IX-A LP .. | CHICAGO .| DISTRIBUTION ... ...02/26/2020 ...|....03/29/2023 ...|.
1999999. Joint Venture Interests - Common Stock - Unaffiliated
BHW1S9-UL7 ... [PRETIUM SFR FUND 2 ..vvoveeeeeeeeeeeiceieeicennas TNEW YORK veveveeeeeeeceieeeees | NY......... JDISTRIBUTION &.vveeeeeeeeseeceeeeiceneennans [....04/27/2018 ...]....01/27/2023 ...
2199999. Joint Venture Interests - Real Estate - Unaffiliated
BHMOLT-$4-3 ..... [ STATESIDE GEORGIA TAX CREDIT F ................ | ST | GA......... | [....12/21/2012 ...]....02/14/2023 ...]......... 7,627 [ooeeenn (260)f........ 19,869 [.ooeevvvninieee Joerneeeeeennnn foreeees 19,609 [.ooievnniiiieeee Jornnnnns 27,236 |eennnnnns 3,138 | oo (24,098))....... (24,098)]-+vnueeeeeennn
4199999. Non-Guaranteed State Low Income Housing Tax Credit - Unaffiliated 7,627 (260) 19,869 19,609 27,236 3,138 (24,098) (24,098)
6099999. Total - Unaffiliated 14,514,635 (260) 19,869 19,609 14,534,244 7,294,246 (24,098) (24,098)
6199999. Total - Affiliated
6299999 - Totals 14,514,635 (260) 19,869 19,609 14,534,244 7,294,246 (24,098) (24,098)
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SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUsIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
912810-SP-4 ......... UNITED STATES TREASURY SENIORGOVTBND 1 ....iiiiiiieiiiieieeimnnnnarrarnnnnnasnenrnnnnassaernnnnnsreenne | seeerennsnnnnes Joennnd 01/18/2023 ..... CITADEL SECURITIES ....ieeeuuusseeeunnunaeeeennnunasaeeennnsasaeennnansssenennnnnsasennnnnnsaennnnnnsseeee [oeseennnnnssseennnnnnsssennnnnnanee [reeernnnnnseeeennnnnns 15,349,609 |..evuuiiiiiiiiiinns 25,000,000 [..euiiiiiinneeeeeennnas 146,654 |1.A ...oooennnnnns
0109999999. Subtotal - Bonds - U.S. Governments 15,349,609 25,000,000 146,654 XXX
015271-BA-6 .........[ALEXANDRIA REAL ESTATE EQUITIE SENIOR CO .... DIRECT .... ...90,000 |...
026874-DC-8 . ..| AMERICAN INTERNATIONAL GROUP | SENIORCOR . DIRECT . .. 1,230,000 |.
26442U-AR-5 ......... | DUKE ENERGY PROGRESS LLC SECUREDCORPBND ... VARIOUS .15,816,000 |.
28622H-AB-7 .........|ELEVANCE HEALTH INC SENIORCORPBND ~ 4.75 ...euuniiiiiiiiiiiiiiiiieieniiiinneecrnnis s esennnnnsnnens | eeennnneeeeeens [oonesd 01/31/2023 ..... DIRECT .... 715,000 |...
36264F-AK-7 ......... GSK CONSUMER HEALTHCARE CAPITA SENIORCOR .... 01/01/2023 ..... TAX FREE EXCHANGE .....eeeeeeee e e e eeete s e e e eee s e e e e e s e e eeene e e e e eenn e e e e ennnnneeeeennnnnnes [oeeernnnnnneeernnnnnneeeemnnnnneeee [reernnnnneeeeennnnneeee 1,808,164 |oiiiiiiis 2,000,000 |...
36264F-AN-3 ......... GSK CONSUMER HEALTHCARE CAPITA SENIORCOR .... 01/01/2023 ..... Y 3 0 RO ROURPPPRY . i £+ 1 I FE . 8,000,000 |...
42824C-BL-2 ........ HEWLETT PACKARD ENTERPRISE CO SENIORCORP . 03/07/2023 ..... J.P. MORGAN SECURITIES INC ..ereneeeeeennneeeeeimnieeeeeemnne e e e eeemnne e e eeennnaeeeeennnnneeeennnnnas [oeeernnnnneseermnnnanseermnnnnnenee Joeernnnnneeeeennnnnenes 2,998,020 |oeeiiniiiiiiinnninnes 3,000,000 |...
56585A-AJ-1 ......... MARATHON PETROLEUM CORP SENIOR CORP_BND ... 03/07/2023 ..... CITICORP SECURITIES MARKETS ... ....10,000,000 ...
75513E-CS-8 RAYTHEON TECHNOLOGIES CORPORAT SENIORCOR ... 02/23/2023 ..... CITICORP SECURITIES MARKETS 7,546,543 [..ocovvnniieiiiinnnnns 7,560,000 |...
78409V-BM-5 . .| S&P GLOBAL INC SENIORCORPBND  3.900% 03 . 03/01/2023 TAX FREE EXCHANGE . 13,711,526 |. . 13,942,000 |.
86562-CH-1 ......... SUMITOMO MITSUI FINANCIAL GROU SENIORCOR .... D.. 03/06/2023 ..... DIRECT .. (1,059,552) . .ee. (1,225,000) ... . (8,158)
94951J-AC-4 ......... [WELLFLEET CLO LIMITED WELF_21 MEZZANIN A ... D.. 02/15/2023 ..... BNP PARIBAS . 4,164,550 |oevvnniiiiiiiiins 4,300,000 |... . 24,410
G3R884-AR-5 . .|EIRLESTWOLTD SENIORCORPBND ~ 3.205% 09/1 . D.. 03/14/2023 DIRECT .... 2,389,075 |. 2,500,000 |. 3,350
G3R884-AS-3 EIRLESTWOLTD SENIORCORPBND  1.475% 03/0 ... D.. 03/14/2023 ..... DIRECT ... 2,207,446 |....covvvnniiiiiinnnnns 2,700,000 |... ...3,213
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 66,805,507 70,628,000 303,277
060505-EN-0 ......... BANK OF AMERICA CORP ....cevvvviieiiiiiiiis e eieii s eeniis s ensnis s s ennnn s snnnnnssesnnnnnnnees | aeeeeennnnnenes founnd 01/01/2023 ..... BLACKROCK OPERATIONAL TRANSACTION ..evvvunniiiiiiiiiiiiiiii e ceii s e e ernni s snnnnnies [oerrrnninneeennnnnensernsnnneees o 5,790,000 [ouuiiiviinnnniinnnnns 6,000,000
249670-AB-6 ......... DEPOSITORY TRUST & CLEARING CORP ....eeveeieeeeemenieeeeemneneeeeeeneieeeeeennnnaeeeeennnneeeeennnnnes | oeevvnnnninnnns Jonnid 01/01/2023 ..... BLACKROCK OPERATIONAL TRANSACTION ...ereeieeeemeeieeeeeeenie e e eeemnne e e e eeenn e e e eemnnneeeeernnnnes eeeennnnaneeeemnnnnaeeeennnnnaerees Joemmmaanneernnnannees 6,517,500 [o.eeeeeeennneeeeeenns 8,250,000 |...
808513-BK-0 ......... CHARLES SCHWAB CORPORATION (THE) ..iivvevvenniiiiurnnniiriinnnniiirissnnsissrnssnssssrnssnsssssnnssnns | aeeeeennnnnenes |ousnsd 01/01/2023 ..... BLACKROCK OPERATIONAL TRANSACTION ... ... 12,318,500 |. ... 14,200,000 |...
1309999999. Subtotal - Bonds - Hybrid Securities 24,626,000 28,450,000
2509999997. Total - Bonds - Part 3 106,781,116 124,078,000 449,931
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 106,781,116 124,078,000 449,931
4509999997. Total - Preferred Stocks - Part 3
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks
64110L-10-6 ... .|NETFL|X|NC ................... 0] =0 AP PPPPPPI 1,123.000 |.... 406,647 .

5019999999. éubtotal - Common Stocks -

Industrial and Miscellaneous (Unaffiliated)

406,647

018914-50-7 .
208706-84-7 .
309874-84-1 .
09661L-30-2 .
354026-50-2
355148-82-6 .
354713-55-4 ..
416649-35-8
416649-28-3
416641-87-6
416649-34-1 .
416649-24-2 .
416649-39-0 .
416649-25-9 .
00141M-59-8 .
00141L-50-9
55272P-25-7 ..
552081-46-6 .
55273H-64-3

.| AB Discovery Value R Fund ...
.| American Funds EuroPacific Growth R4 Fund
..| American Funds Growth Fund of America R4 Fund
.|BNY Mellon S&P 500 Index Fund ....
Franklin Mutual Shares R Fund ....
.|Franklin Small Cap Value R Fund ....
.|Franklin Strategic Income R Fund ...
Hartford Capital Appreciation R4 Fund ..
Hartford Dividend & Growth R4 Fund
Hartford Growth Opportunities R4 Fund ..
..|Hartford High Yield R4 Fund ...
..|Hartford International Opportunities R4 Fund
..|Hartford Small Company R4 Fund
..|Hartford Total Return Bond R4 Fund
.| Invesco Main Street Mid Cap R Fund
Invesco Small Cap Equity R Fund
.. |MFS Total Return Bond R3 Fund .
.|MFS Total Return R3 Fund

MFS Value R3 Fund

03/31/2023
03/31/2023
03/31/2023
03/31/2023
03/31/2023
03/31/2023
03/31/2023
03/31/2023
03/31/2023
03/31/2023
03/31/2023
03/31/2023
03/31/2023
03/31/2023
03/31/2023

DIRECT WITH
DIRECT WITH
DIRECT WITH
DIRECT WITH
DIRECT WITH
DIRECT WITH
DIRECT WITH
DIRECT WITH
DIRECT WITH
DIRECT WITH
DIRECT WITH
DIRECT WITH
DIRECT WITH
DIRECT WITH
DIRECT WITH
DIRECT WITH
DIRECT WITH
DIRECT WITH
DIRECT WITH

ISSUER
ISSUER
ISSUER
ISSUER
ISSUER ...
ISSUER ...
ISSUER ...
ISSUER ...
ISSUER ...
ISSUER ...
ISSUER
ISSUER
ISSUER
ISSUER
ISSUER
ISSUER ...
ISSUER ...
ISSUER ...
1SSUER

. 0.850 |.

.233 |
2 |
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SCHEDULE D - PART 3

Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
880208-84-8 ......... Templeton Global Bond R FUNM ......eceveeiiiiiiiiieeieeiiiiaeeeerrnneaseeernenasseernnnnaseenrnnnnnnes | sesesssessennes |oennns 03/31/2023 ..... DIRECT WITH ISSUER ....iieeiusuunsseernnnunaseernnnuaasaennennnsasarnnnnnnaseennnnnnssaeennnnnnssennnnnnssseee reeennnnnsseeennnnnseeeennes 7500 |eeeeieeieeinniae e L P FEP PP PPPPPPPPTTTPPN IRPTTTTPPPPRTRTRIN
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 188,935 XXX XXX
5989999997. Total - Common Stocks - Part 3 505,582 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks 505,582 XXX XXX
5999999999. Total - Preferred and Common Stocks 595,582 XXX XXX
6009999999 - Totals 107,376,698 XXX 449,931 XXX
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SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..36179U-CA-8 | GOVERNMENTNATIONALMORTGAGEA POOL# MA5465 .... |....... . 01/01/2023 . | PAYDOUN ... ....1,581 ... 1,575 ... 01,581 |.. . 09/20/2048 . [1.A ........
..36179U-CA-8 | GOVERNMENTNATIONALMORTGAGEA POOL# MAS465 .... |....... . 03/01/2023 . | PAYDOUN ... ... 2,202 .. 2,19 | .2,202 |.. . 09/20/2048 . [1.A ........
..36179U-CB-6 | GOVERNMENTNATIONALMORTGAGEA POOL# MA5466 .... |....... . 01/01/2023 . | PAYDOUN ... ... 2,473 .. 2,587 ... L2,473 |.. . 09/20/2048 . [1.A ........
..36179U-CB-6 | GOVERNMENTNATIONALMORTGAGEA POOL# MAS466 .... |....... . 03/01/2023 . | PAYDOUN ... ....5,150 ....5,387 |.... .5,150 |.. . 09/20/2048 . [1.A ........
..362000-3L-6 | GOVERNMENTNATIONALMORTGAGEA POOL# 569703 .... |....... . 01/01/2023 . | PAYDOUN ... . 02/15/2082 . [1.A ........
..362000-3L-6 | GOVERNMENTNATIONALMORTGAGEA POOL# 569703 .... |....... . 03/01/2023 . | PAYDOUN ... . 02/15/2082 . [1.A ........
..36200R-YQ-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 570519 .... |....... . 01/01/2023 . | PAYDOUN ... . 01/15/2082 . [1.A ........
..36200R-YQ-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 570519 .... |....... . 03/01/2023 . | PAYDOUN ... . 01/15/2082 . [1.A ........
..36200U-11J-0 | GOVERNMENTNATIONALMORTGAGEA POOL# 573149 .... |....... . 01/01/2023 . | PAYDOUN ... . 09/15/2031 . [1.A ........
..36200U-WJ-0 | GOVERNMENTNATIONALMORTGAGEA POOL# 573149 ... 03/01/2023 . | PAYDOUN . 09/15/2031 . [1.A .
..36200W-CB-5 | GOVERNMENT NATIONAL MORTGAGE A POOL# 574 .. 01/01/2023 . | PAYDOUN . 01/15/2082 . [1.A .
..36200W-CB-5 | GOVERNMENT NATIONAL MORTGAGE A POOL# 574 .. 03/01/2023 . | PAYDOUN . 01/15/2032 . [1.A .
..36200X-JF-7 | GOVERNMENTNATIONALMORTGAGEA POOL# 575462 .... |....... . 01/01/2023 . | PAYDOUN ... . 12/15/2081 . [1.A ........
..36200X-JF-7 | GOVERNMENTNATIONALMORTGAGEA POOL# 575462 .... |....... . 03/01/2023 . | PAYDOUN ... . 12/15/2031 . [1.A ........
..36200X-KN-8 | GOVERNMENTNAT I ONALMORTGAGEA POOL# 575501 .... |....... . 01/01/2023 . | PAYDOUN ... . 01/15/2082 . [1.A ........
..36200X-KN-8 | GOVERNMENTNATIONALMORTGAGEA POOL# 575501 .... |....... . 03/01/2023 . | PAYDOUN ... . 01/15/2082 . [1.A ........
..36201C-6E-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 579669 .... |....... . 01/01/2023 . | PAYDOUN ... . 03/15/2082 . [1.A ........
..36201C-6E-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 579669 .... |....... . 03/01/2023 . | PAYDOUN ... . 03/15/2082 . [1.A ........
..36201C-PY-4 | GOVERNMENTNAT I ONALMORTGAGEA POOL# 579239 .... |....... . 01/01/2023 . | PAYDOUN ... . 01/15/2082 . [1.A ........
..36201C-PY-4 | GOVERNMENTNATIONALMORTGAGEA POOL# 579239 .... |....... . 03/01/2023 . | PAYDOUN ... . 01/15/2082 . [1.A ........
..36201F-06-7 | GOVERNMENTNATIONALMORTGAGEA POOL# 581977 .. 01/01/2023 . | PAYDOUN . 05/15/2082 . (1.
..36201F-06-7 | GOVERNMENTNATIONALMORTGAGEA POOL# 581977 .. 03/01/2023 . | PAYDOUN . 05/15/2032 . (1.
..36201F-UH-8 | GOVERNMENTNAT I ONALMORTGAGEA POOL# 582084 .. 01/01/2023 . | PAYDOUN . 04/15/2082 . (1.
..36201F-UH-8 | GOVERNMENTNATIONALMORTGAGEA POOL# 582084 .. . |- 03/01/2023 . | PAYDOWN . 04/15/2032 . (1.
..36201F-UQ-8 | GOVERNMENTNAT I ONALMORTGAGEA POOL# 582001 .... |.......|. 01/01/2023 . |PAYDOUN . 04/15/2082 . (1.
..36201F-UQ-8 | GOVERNMENTNATIONALMORTGAGEA POOL# 582001 .... |....... . 03/01/2023 . | PAYDOUN ... . 04/15/2032 . (1.
..36201F-UR-6 | GOVERNMENTNATIONALMORTGAGEA POOL# 582092 .... |....... . 01/01/2023 . | PAYDOUN ... . 04/15/2082 . [1.A ........
..36201F-UR-6 | GOVERNMENTNATIONALMORTGAGEA POOL# 582002 .... |....... . 03/01/2023 . | PAYDOUN ... . 04/15/2082 . [1.A ........
..36201F-X6-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 582201 .... |....... . 01/01/2023 . | PAYDOUN ... . 02/15/2082 . [1.A ........
..36201F-X6-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 582201 .... |....... . 03/01/2023 . | PAYDOUN ... . 02/15/2082 . [1.A ........
..36201H-IIX-7 | GOVERNMENTNATIONALMORTGAGEA POOL# 583962 .... |....... . 01/01/2023 . | PAYDOUN ... . 06/15/2082 . [1.A ........
..36201H-WX-7 | GOVERNMENTNATIONALMORTGAGEA POOL# 583962 ... 03/01/2023 . | PAYDOUN . 06/15/2032 . (1.
..36201J-F6-1 | GOVERNMENTNAT | ONALMORTGAGEA POOL# 584389 ... 01/01/2023 . | PAYDOUN . 05/15/2082 . (1.
..36201J-F6-1 | GOVERNMENTNATIONALMORTGAGEA POOL# 584389 ... 03/01/2023 . | PAYDOUN . 05/15/2032 . (1.
..36201J-FD-6 | GOVERNMENTNAT I ONALMORTGAGEA POOL# 584364 ... 01/01/2023 . | PAYDOUN . 04/15/2082 . (1.
..36201J-FD-6 | GOVERNMENTNATIONALMORTGAGEA POOL# 584364 .... 03/01/2023 . | PAYDOUN . 04/15/2032 . (1.
..36201L-7K-4 | GOVERNMENTNATIONALMORTGAGEA POOL# 586898 .... |....... . 01/01/2023 . | PAYDOUN ... . 08/15/2082 . (1.
..36201L-7K-4 | GOVERNMENTNATIONALMORTGAGEA POOL# 586898 .... |....... . 03/01/2023 . | PAYDOUN ... . 08/15/2032 . [1.A ........
..36201M-G8-9 | GOVERNMENTNAT I ONALMORTGAGEA POOL# 587123 .... |....... . 01/01/2023 . | PAYDOUN ... . 06/15/2082 . [1.A ........
..36201M-G8-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 587123 .... |....... . 03/01/2023 . | PAYDOUN ... . 06/15/2032 . [1.A ........
..36201M-JU-7 | GOVERNMENTNAT I ONALMORTGAGEA POOL# 587175 ... |....... . 01/01/2023 . | PAYDOUN ... . 07/15/2082 . [1.A ........
..36201M-JU-7 | GOVERNMENTNATIONALMORTGAGEA POOL# 587175 .... |....... . 03/01/2023 . | PAYDOUN ... . 07/15/2082 . [1.A ........
..36201M-LH-3 | GOVERNMENTNAT | ONALMORTGAGEA POOL# 587228 .... . |- 01/01/2023 . | PAYDOUN ... . 08/15/2082 . [1.A ........
..36201M-LH-3 | GOVERNMENTNATIONALMORTGAGEA POOL# 587228 .... . |- 03/01/2023 . | PAYDOUN ... . 08/15/2032 . [1.A ........
..36201T-ANM-9 | GOVERNMENTNAT I ONALMORTGAGEA POOL# 592312 ... 01/01/2023 . | PAYDOUN . 08/15/2082 . [1.A .
..36201T-AN-9 | GOVERNMENTNAT | ONALMORTGAGEA POOL# 592312 ... . 03/01/2023 . | PAYDOUN ... . 08/15/2082 . [1.A ........




1’603

STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE D - PART 4

Show All Long-Term Bonds and Stock Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
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..36202E-AL-3 | GOVERNMENTNATIONALMORTGAGEA POOL# 003611 ... |....... . 03/01/2023 . | PAYDOUN ... .9,282 |.... ... (257) . .8,9% |.. . 09/20/2034 . [1.A ........
..36202F-B4-7 | GOVERNMENTNATIONALMORTGAGEA POOL# 004559 .... |....... . 03/01/2023 . | PAYDOUN ... ... (36) ] . 10/20/2039 . [1.A ........
..36202F-DB-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 004598 .... |....... . 03/01/2023 . | PAYDOUN ... . 12/20/2039 . [1.A ........
..36202F-E6-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 004657 .... |....... . 03/01/2023 . | PAYDOUN ... . 03/20/2040 . (1.A ........
..36202F-EH-5 | GOVERNMENTNAT I ONALMORTGAGEA POOL#004636 ..... |....... . 01/01/2023 . | PAYDOUN ... . 02/20/2040 . (1.A ........
..36202F-EH-5 | GOVERNMENTNATIONALMORTGAGEA POOL#004636 ..... |....... . 03/01/2023 . | PAYDOUN ... . 02/20/2040 . (1.A ........
..36202F-Gli-0 | GOVERNMENTNATIONALMORTGAGEA POOL# 004713 ... |....... . 03/01/2023 . | PAYDOUN ... . 06/20/2040 . [1.A ........
..36202F-KN-5 | GOVERNMENTNATIONALMORTGAGEA POOL# 004801 ... |....... . 01/01/2023 . | PAYDOUN ... . 09/20/2040 . (1.A ........
..36202F-KN-5 | GOVERNMENTNAT | ONALMORTGAGEA POOL# 004801 .... |....... . 03/01/2023 . | PAYDOUN ... . 09/20/2040 . [1.A ........
..36202F-LP-9 | GOVERNMENTNATONALMORTGAGEA POOL# 004834 .. 03/01/2023 . | PAYDOUN . 10/20/2040 . [1.A .
..36203L-C0-3 | GOVERNMENTNATIONALMORTGAGEA POOL# 352079 ... 01/01/2023 . | PAYDOUN . 09/15/2023 . [1.A .
..36203L-C0-3 | GOVERNMENTNATIONALMORTGAGEA POOL# 352079 ... 03/01/2023 . | PAYDOUN . 09/15/2023 . [1.A .
..36209R-VG-5 | GOVERNMENTNATIONALMORTGAGEA POOL# 479515 .... |....... . 01/01/2023 . | PAYDOUN ... . 08/15/2030 . [1.A ........
..36209R-VG-5 | GOVERNMENTNATIONALMORTGAGEA POOL# 479515 .... |....... . 03/01/2023 . | PAYDOUN ... . 08/15/2030 . [1.A ........
..36209Y-X4-5 | GOVERNMENTNAT I ONALMORTGAGEA POOL# 485899 .... |....... . 03/01/2023 . | PAYDOUN ... . 09/15/2031 . [1.A ........
..3620A1-X7-8 | GOVERNMENTNATIONALMORTGAGEA POOL# 716302 .... |....... . 01/01/2023 . | PAYDOUN ... . 06/15/2039 . [1.A ........
..3620A1-X7-8 | GOVERNMENTNATIONALMORTGAGEA POOL# 716302 .... |....... . 03/01/2023 . | PAYDOUN ... . 06/15/2039 . [1.A ........
..3620A8-LU-5 | GOVERNMENTNATIONALMORTGAGEA POOL# 722239 .... |....... . 03/01/2023 . | PAYDOUN ... . 08/15/2039 . [1.A ........
..3620A9-SH-5 | GOVERNMENTNAT I ONALMORTGAGEA POOL# 723320 .... |....... . 03/01/2023 . | PAYDOUN ... . 09/15/2039 . [1.A ........
..3620AC-3Z-5 | GOVERNMENTNATIONALMORTGAGEA POOL# 726316 .... |....... . 03/01/2023 . | PAYDOUN ... . 09/15/2039 . [1.A ........
..3620AC-4G-6 | GOVERNMENTNATIONALMORTGAGEA POOL# 726323 ... 01/01/2023 . | PAYDOUN . 09/15/2039 . (1.
..3620AC-4G-6 | GOVERNMENTNATIONALMORTGAGEA POOL# 726323 ... 03/01/2023 . | PAYDOUN . 09/15/2039 . (1.
..36211C-25-0 | GOVERNMENTNATIONALMORTGAGEA POOL# 509385 ... 01/01/2023 . | PAYDOUN . 07/15/2029 . (1.
..36211C-25-0 | GOVERNMENTNAT I ONALMORTGAGEA POOL# 509385 ... . |- 03/01/2023 . | PAYDOWN . 07/15/2029 . (1.
..36213D-3C-0 | GOVERNMENTNAT I ONALMORTGAGEA POOL# 551695 .... |.......|. 01/01/2023 . |PAYDOUN . 02/15/2082 . (1.
..36213D-3C-0 | GOVERNMENTNATIONALMORTGAGEA POOL# 551695 .... |....... . 03/01/2023 . | PAYDOUN ... . 02/15/2032 . (1.
..36213E-AB-2 | GOVERNMENTNATIONALMORTGAGEA POOL# 551802 .... |....... . 01/01/2023 . | PAYDOUN ... . 05/15/2082 . [1.A ........
..36213E-AB-2 | GOVERNMENTNATIONALMORTGAGEA POOL# 551802 .... |....... . 03/01/2023 . | PAYDOUN ... . 06/15/2032 . [1.A ........
..36213E-SK-3 | GOVERNMENTNATIONALMORTGAGEA POOL# 552322 .... |....... . 01/01/2023 . | PAYDOUN ... . 01/15/2082 . [1.A ........
..36213E-SK-3 | GOVERNMENTNATIONALMORTGAGEA POOL# 552322 .... |....... . 03/01/2023 . | PAYDOUN ... . 01/15/2082 . [1.A ........
..36213E-YS-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 552521 .... |....... . 01/01/2023 . | PAYDOUN ... . 04/15/2082 . [1.A ........
..36213E-YS-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 552521 ... 03/01/2023 . | PAYDOUN . 04/15/2032 . (1.
..36213G-AL-5 | GOVERNMENTNATIONALMORTGAGEA POOL# 553611 .. 01/01/2023 . | PAYDOUN . 02/15/2082 . (1.
..36213G-AL-5 | GOVERNMENTNATIONALMORTGAGEA POOL# 553611 .. 03/01/2023 . | PAYDOUN . 02/15/2032 . (1.
..36213G-TY-7 | GOVERNMENTNATIONALMORTGAGEA POOL# 554167 .. 01/01/2023 . | PAYDOUN . 11/15/2081 . (1.
..36213G-TY-7 | GOVERNMENTNATIONALMORTGAGEA POOL# 554167 .. 03/01/2023 . | PAYDOUN . 11/15/2031 . (1.
..36213N-LL-8 | GOVERNMENTNATIONALMORTGAGEA POOL# 559331 .... |....... . 01/01/2023 . | PAYDOUN ... . 12/15/2031 . (1.
..36213N-LL-8 | GOVERNMENTNATIONALMORTGAGEA POOL# 559331 .... |....... . 03/01/2023 . | PAYDOUN ... . 12/15/2031 . [1.A ........
..36213U-C9-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 564496 .... |....... . 01/01/2023 . | PAYDOUN ... . 11/15/2031 . [1.A ........
..36213U-C9-9 | GOVERNMENTNATIONALMORTGAGEA POOL# 564496 .... |....... . 03/01/2023 . | PAYDOUN ... . 11/15/2031 . [1.A ........
..36213X-8B-1 | GOVERNMENTNATIONALMORTGAGEA POOL# 567614 .... |....... . 01/01/2023 . | PAYDOUN ... . 04/15/2082 . [1.A ........
..36213X-SB-1 | GOVERNMENTNATIONALMORTGAGEA POOL# 567614 ... |....... . 03/01/2023 . | PAYDOUN ... . 04/15/2082 . [1.A ........
..36213X-T5-3 | GOVERNMENTNAT | ONALMORTGAGEA POOL# 567672 .... . |- 01/01/2023 . | PAYDOUN ... . 05/15/2082 . [1.A ........
..36213X-T5-3 | GOVERNMENTNATONALMORTGAGEA POOL# 567672 .... . |- 03/01/2023 . | PAYDOUN ... . 06/15/2032 . [1.A ........
..36213X-T6-1 | GOVERNMENTNAT | ONALMORTGAGEA POOL# 567673 .. 01/01/2023 . | PAYDOUN . 05/15/2082 . [1.A .
..36213X-T6-1 | GOVERNMENTNAT I ONALMORTGAGEA POOL# 567673 .... . 03/01/2023 . | PAYDOUN ... . 06/15/2082 . [1.A ........
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..36225B-ND-6 | GOVERNMENTNAT I ONALMORTGAGEA POOL# 781288 ... |....... . 01/01/2023 . | PAYDOUN ... ....549 |.... (31 . 05/15/2031 . [1.A ........
..36225B-ND-6 | GOVERNMENTNATIONALMORTGAGEA POOL# 781288 ... |....... . 03/01/2023 . | PAYDOUN ... .1,163 |.... ... (65) ] . 05/15/2031 . [1.A ........
..36225B-Phl-4 | GOVERNMENT NATIONAL MORTGAGE A POOL# 781 ... [....... . 01/01/2023 . | PAYDOUN ... ....2,681 |.... . (119) ). . 09/15/2031 . [1.A ........
..36226B-P\-4 | GOVERNMENT NATIONAL MORTGAGE A POOL# 781 ... [....... . 03/01/2023 . | PAYDOUN ... ....5,803 |.... ... (257) | . 09/15/2031 . [1.A ........
..38380J-DIV-5 | GOVERNMENT NATIONAL MORTGAGE A SENIORCMB .... |....... . 01/01/2023 . | PAYDOUN ... 136 ... (136) | . 12/16/2059 . [1.A ........
..38380J-DIV-5 | GOVERNMENT NATIONAL MORTGAGE A SENIORCMB .... |....... . 03/01/2023 . | PAYDOUN ... L2204 . ... (274) ). . 12/16/2089 . [1.A ........
..38380J-FE-3 | GOVERNMENT NATIONAL MORTGAGE A SENIORCMB .... |....... . 01/01/2023 . | PAYDOUN ... AR ... (492) | . 01/16/2060 . [1.A ........
..38380J-FE-3 | GOVERNMENT NATIONAL MORTGAGE A SENIORCMB .... |....... . 03/01/2023 . | PAYDOUN ... .. (988) | . 01/16/2060 . [1.A ........
..38380M-E9-8 | GNMA SENIORCMBS19-8  0.868% 11/16/60 ........ [....... . 01/01/2023 . | PAYDOUN ... . 11/16/2060 . [1.A ........
..38380M-E9-8 | GNMA SENIORCMBS19-8  0.868% 11/16/60 .. 03/01/2023 . | PAYDOUN . 11/16/2060 . (1.
..38380M-G5-4 | GNMA SENIORCMBS19-14 ~ 0.831% 11/16/60 . 01/01/2023 . | PAYDOUN K . 11/16/2060 . (1.
..38380M-G5-4 | GNMA SENIORCMBS19-14 ~ 0.831% 11/16/60 . 03/01/2023 . | PAYDOUN . 519 | o) . 11/16/2060 . (1.
..912828-UN-8 | UNITED STATES TREASURY SENIOR GOVT BND ....... [....... . 02/15/2023 . | MATURITY . .. 750,000 .... 750,000 ... 761,088 |...........750,149 |.... ... (149) |. . (149) ... 750,000 |.. . 02/15/2023 . [1.
0109999999. Subtotal - Bonds - U.S. Governments 882,542 922,717 902,574 890,509 (7.958) (7,958) 882,542 XXX
REDEMPT [ON 0.0004
..13033D-AH-8 | CALIFORNIA HOUSING FINANCE AGE MUNIBNDRE .... |....... L 08/27/2023 . | eeeneeeiiiiieeeeeeiiiieeees v [ oo 30,987 [l 2,106 ... 1,888 [ oo (1,888) [ouvvvvvrnnnnnnnn foeeeenn (1,888) [ovvvvvvvnvnnnnnn oo s e e e 43 |. 03/25/2035 . [1.B FE .
REDEMPT [ON
..13033D-AK-1 | CALIFORNIA HOUSING FINANCE AGE MUNIBNDRE .... |....... . 08/20/2023 . | .ereneieiiiiieeeeeiiiieeees v [ feeeen 44,083 [l 3,201 |.... .. 2,972 ... ....(2,972) | ..(2,972) |... . 08/20/2036 . 2.B FE ....
..31283H-0X-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# GOT .... . |- 01/01/2023 . | PAYDOUN ... .(3) . 03/01/2032 . [1.A .
..31283H-0X-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO1 .... |....... . 03/01/2023 . | PAYDOUN ... . 03/01/2032 . [1.A ........
..31283H-UA-1 | FEDERAL HOME LOAN MORTGAGE COR POOL# GOT .... |....... . 01/01/2023 . | PAYDOUN ... . 12/01/2082 . [1.A ........
..31283H-UA-1 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO1 .... |....... . 03/01/2023 . | PAYDOUN ... . 12/01/2082 . [1.A ........
..31283H-XH-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO1 .... |....... . 01/01/2023 . | PAYDOUN ... . 06/01/2033 . [1.A ........
..31283H-XH-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO1 .... |....... . 03/01/2023 . | PAYDOUN ... . 06/01/2033 . [1.A ........
..31283H-Y5-8 | FEDERAL HOME LOAN MORTGAGE COR POOL# GOT .... |....... . 03/01/2023 . | PAYDOUN ... . 12/01/2033 . [1.A ........
..31288F-6X-7 | FEDERAL HOME LOAN MORTGAGE COR POOL# C77 .. 01/01/2023 . | PAYDOUN . 03/01/2033 . (1.
..31288F-6X-7 | FEDERAL HOME LOAN MORTGAGE COR POOL# C77 .. 03/01/2023 . | PAYDOUN . 03/01/2033 . (1.
..3128JR-LE-4 | FEDERAL HOME LOAN MORTGAGE COR POOL# 847 .. 01/01/2023 . | PAYDOUN . 04/01/2034 . (1.
..3128JR-LE-4 | FEDERAL HOME LOAN MORTGAGE COR POOL# 847 .. 03/01/2023 . | PAYDOUN . 04/01/2034 . (1.
..3128KR-WQ-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# A61 .. 01/01/2023 . | PAYDOUN . 10/01/2036 . (1.
..3128KR-WQ-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# A61 .... |....... . 03/01/2023 . | PAYDOUN ... . 10/01/2036 . (1.
..3128L0-YL-0 |FEDERAL HOME LOAN MORTGAGE COR POOL# A68 .... |....... . 01/01/2023 . | PAYDOUN ... . 1170172037 . [1.A ........
..3128L0-YL-0 |FEDERAL HOME LOAN MORTGAGE COR POOL# A68 .... |....... . 03/01/2023 . | PAYDOUN ... . 1170172087 . [1.A ........
..3128M5-LF-5 | FEDERAL HOME LOAN MORTGAGE COR POOL#G036 .... |....... . 01/01/2023 . | PAYDOUN ... . 12/01/2037 . [1.A ........
..3128M5-LF-5 |FEDERAL HOME LOAN MORTGAGE COR POOL#G036 .... |....... . 03/01/2023 . | PAYDOUN ... . 12/01/2087 . [1.A ........
..3128\7-BX-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO5 .... |....... . 01/01/2023 . | PAYDOUN ... . 12/01/2038 . [1.A ........
..3128\7-BX-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO5 .... . |- 03/01/2023 . | PAYDOUN ... . 12/01/2038 . [1.A ........
..31292G-Y5-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# COO .... . |- 01/01/2023 . | PAYDOUN ... . 03/01/2029 . [1.A ........
..31202G-Y5-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# COO .. 03/01/2023 . | PAYDOUN . 03/01/2029 . [1.A .
.. 31292H-4H-4 | FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 .. 01/01/2023 . | PAYDOUN . 12/01/2033 . [1.A .
.. 31292H-4H-4 | FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 .. 03/01/2023 . | PAYDOUN . 12/01/2033 . [1.A .
..31202H-S0-8 | FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 .... |....... . 01/01/2023 . | PAYDOUN ... . 1170172032 . [1.A ........
..31202H-S0-8 | FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 ... |....... . 03/01/2023 . | PAYDOUN ... . 11/01/2082 . [1.A ........
..31206J-TJ-5 |FEDERAL HOME LOAN MORTGAGE COR POOL# A10 .... |....... . 01/01/2023 . | PAYDOUN ... . 06/01/2033 . [1.A ........
..31206J-TJ-5 |FEDERAL HOME LOAN MORTGAGE COR POOL# A10 ... |....... . 03/01/2023 . | PAYDOUN ... . 06/01/2033 . [1.A ........
..31296M-2N-8 | FEDERAL HOME LOAN MORTGAGE COR POOL# A13 .... |....... . 01/01/2023 . | PAYDOUN ... . 09/01/2033 . [1.A ........
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..31296M-2N-8 | FEDERAL HOME LOAN MORTGAGE COR POOL# A13 ... |....... . 03/01/2023 . | PAYDOUN ... 2,432 L. 2,541 | 2,432 |.. . 09/01/2033 . [1.A ........
..31296P-TL-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# A15 .... |....... . 01/01/2023 . | PAYDOUN ... .... 1,089 ... 1,09 |.... 1,089 |.. . 10/01/2033 . [1.A ........
..31296P-TL-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# A15 ... |....... . 03/01/2023 . | PAYDOUN ... . 10/01/2033 . [1.A ........
..31296S-AC-0 | FEDERAL HOME LOAN MORTGAGE COR POOL# A17 .... |....... . 01/01/2023 . | PAYDOUN ... . 01/01/2034 . (1.A ........
..31296S-AC-0 | FEDERAL HOME LOAN MORTGAGE COR POOL# A17 .... |[....... . 03/01/2023 . | PAYDOUN ... . 01/01/2034 . [1.A ........
..31296U-EU-1 | FEDERAL HOME LOAN MORTGAGE COR POOL# A19 .... |....... . 01/01/2023 . | PAYDOUN ... . 03/01/2034 . [1.A ........
..31296U-EU-1 | FEDERAL HOME LOAN MORTGAGE COR POOL# A19 .... |....... . 03/01/2023 . | PAYDOUN ... . 03/01/2034 . [1.A ........
..31297A-35-1 | FEDERAL HOME LOAN MORTGAGE COR POOL# A23 .... |....... . 01/01/2023 . | PAYDOUN ... . 06/01/2034 . [1.A ........
..31297A-35-1 | FEDERAL HOME LOAN MORTGAGE COR POOL# A23 .... |....... . 03/01/2023 . | PAYDOUN ... . 06/01/2034 . [1.A ........
..31297A-37-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# A23 .... 01/01/2023 . | PAYDOUN . 06/01/2034 . [1.A .
..31297A-37-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# A23 ... 03/01/2023 . | PAYDOUN . 06/01/2034 . [1.A .
..31207A-5J-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# A23 ... 01/01/2023 . | PAYDOUN . 06/01/2034 . [1.A .
..31207A-5J-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# A23 .... |....... . 03/01/2023 . | PAYDOUN ... . 06/01/2034 . [1.A ........
..31297A-5K-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# A23 .... |....... . 01/01/2023 . | PAYDOUN ... . 06/01/2034 . [1.A ........
..31297A-5-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# A23 .... |....... . 03/01/2023 . | PAYDOUN ... . 06/01/2034 . [1.A ........
..31297B-ANM-4 | FEDERAL HOME LOAN MORTGAGE COR POOL# A23 .... |....... . 01/01/2023 . | PAYDOUN ... . 06/01/2034 . [1.A ........
..31297B-AN-4 | FEDERAL HOME LOAN MORTGAGE COR POOL# A23 .... |....... . 03/01/2023 . | PAYDOUN ... . 06/01/2034 . [1.A ........
..31298F-JL-7 |FEDERAL HOME LOAN MORTGAGE COR POOL# C46 .... |....... . 01/01/2023 . | PAYDOUN ... . 0170172031 . [1.A ........
..31298F-JL-7 |FEDERAL HOME LOAN MORTGAGE COR POOL# C46 .... |....... . 03/01/2023 . | PAYDOUN ... . 01/01/2031 . [1.A ........
..3132WP-LD-7 | FEDERAL HOME LOAN MORTGAGE COR POOL# Q49 .... |....... . 01/01/2023 . | PAYDOUN ... . 07/01/2047 . (1.A ........
..3132WP-LD-7 |FEDERAL HOME LOAN MORTGAGE COR POOL# Q49 ... 03/01/2023 . | PAYDOUN . 07/01/2047 . (1.
..3132XX-MY-2 | FEDERAL HOME LOAN MORTGAGE COR POOL# Q54 ... 01/01/2023 . | PAYDOUN . 03/01/2048 . (1.
..3132XX-MY-2 | FEDERAL HOME LOAN MORTGAGE COR POOL# Q54 ... 03/01/2023 . | PAYDOUN . 03/01/2048 . (1.
..3132Y1-UJ-5 |FEDERAL HOME LOAN MORTGAGE COR POOL# Q&7 .... . |- 01/01/2023 . | PAYDOUN . 08/01/2048 . (1.
..3132Y1-UJ-5 |FEDERAL HOME LOAN MORTGAGE COR POOL# Q57 .... . |- 03/01/2023 . | PAYDOUN . 08/01/2048 . (1.
..3133TH-A5-6 | FREDDIE MAC FHLMC_2104 AGENCYCM02104 6 .... |....... . 01/01/2023 . | PAYDOUN ... . 12/15/2028 . (1.
..3133TH-A5-6 | FREDDIE MAC FHLMC_2104 AGENCYCMO2104 6 .... |....... . 03/01/2023 . | PAYDOUN ... . 12/15/2028 . [1.A ........
..313598-J3-5 |FANNIE MAE FNMA_01-19 AGENCYCM001-19 6 .... [....... . 01/01/2023 . | PAYDOUN ... . 06/25/2031 . [1.A ........
..313598-J3-5 |FANNIE MAE FNMA_01-19 AGENCYCM001-19 6 .... [....... . 03/01/2023 . | PAYDOUN ... . 05/25/2031 . [1.A ........
..313598-JT-8 | FANNIE MAE FNMA_01-5 AGENCYCMOO1-5 7.0 .... [....... . 01/01/2023 . | PAYDOUN ... . 03/25/2031 . [1.A ........
..313598-JT-8 | FANNIE MAE FNMA_01-5 AGENCYCMOO1-5 7.0 .... [....... . 03/01/2023 . | PAYDOUN ... . 03/25/2031 . [1.A ........
..31362J-UN-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 062 .. 01/01/2023 . | PAYDOUN . 06/01/2028 . (1.
..31362J-UN-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 062 .. 03/01/2023 . | PAYDOUN . 06/01/2028 . (1.
..3136AE-X6-9 | FANNIEMAE-ACES FNMA_13-M9 LCF SENIOR_CMB .. 01/01/2023 . | PAYDOUN . 01/25/2023 . (1.
..31371J-L4-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 253 .... 01/01/2023 . | PAYDOUN . 06/01/2030 . (1.
..31371J-L4-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 253 .... 03/01/2023 . | PAYDOUN . 06/01/2030 . (1.
..31371J-XA-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL#2536 .... |....... . 01/01/2023 . | PAYDOUN ... . 03/01/2031 . (1.
..31371J-XA-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL#2536 .... |....... . 03/01/2023 . | PAYDOUN ... . 03/01/2031 . [1.A ........
..31371K-HY-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 .... |....... . 01/01/2023 . | PAYDOUN ... . 01/01/2082 . [1.A ........
..31371K-HY-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 .... |....... . 03/01/2023 . | PAYDOUN ... . 01/01/2032 . [1.A ........
..31371L-CD-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 .... |....... . 03/01/2023 . | PAYDOUN ... . 09/01/2033 . [1.A ........
..31371L-DH-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 .... |....... . 01/01/2023 . | PAYDOUN ... . 10/01/2033 . [1.A ........
..31371L-DH-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 ... . |- 03/01/2023 . | PAYDOUN ... . 10/01/2033 . [1.A ........
..3137F7-2J-3 | FHLMCMULT IFAMILYSTRUCTUREDP SENIORCMBSQO ... . |- 01/01/2023 . | PAYDOUN ... . 10/25/2085 . [1.A ........
..3137F7-2J-3 | FHLMCMULT IFAMILYSTRUCTUREDP SENIORCMBSQO ... 03/01/2023 . | PAYDOUN . 10/25/2085 . [1.A .
..3137FV-NQ-1 | FHLMCMULT IFAMILYSTRUCTUREDP SUBCMBS01-2 ... . 03/01/2023 . | PAYDOUN ... .. (78,642) ... . 09/25/2035 . [1.A ........
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..313825-GP-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 490 .... |....... . 01/01/2023 . | PAYDOUN ... ... 206 ....220 ... . 04/01/2029 . [1.A ........
..313825-GP-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 490 .... |....... . 03/01/2023 . | PAYDOUN ... ... 415 JURL7 0 . 04/01/2029 . [1.A ........
..31383P-2X-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL#5093 .... |....... . 01/01/2023 . | PAYDOUN ... .. 138 . 09/01/2029 . [1.A ........
..31383P-2X-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL#5003 .... |....... . 03/01/2023 . | PAYDOUN ... . 09/01/2029 . [1.A ........
..31383R-FV-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 510 .... |....... . 01/01/2023 . | PAYDOUN ... . 08/01/2029 . [1.A ........
..31383R-FV-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 510 .... |....... . 03/01/2023 . | PAYDOUN ... . 08/01/2029 . [1.A ........
..31385J-GG-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL#5456 .... |....... . 01/01/2023 . | PAYDOUN ... . 06/01/2032 . [1.A ........
..31385J-GG-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL#5456 .... |....... . 03/01/2023 . | PAYDOUN ... . 06/01/2032 . [1.A ........
..31386E-C4-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 560 .... |....... . 01/01/2023 . | PAYDOUN ... . 04/01/2031 . [1.A ........
..31386E-C4-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 560 .. 03/01/2023 . | PAYDOUN . 04/01/2031 . [1.A .
..31386H-MR-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 563 .. 01/01/2023 . | PAYDOUN . 01/01/2031 . [1.A .
..31386H-MR-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 563 .. 03/01/2023 . | PAYDOUN . 01/01/2031 . [1.A .
..313861-ZB-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL#5678 .... |....... . 01/01/2023 . | PAYDOUN ... . 10/01/2030 . [1.A ........
..31386M-2B-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL#5678 .... |....... . 03/01/2023 . | PAYDOUN ... . 10/01/2030 . [1.A ........
..31386P-UJ-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 569 .... |....... . 01/01/2023 . | PAYDOUN ... . 01/01/2031 . [1.A ........
..31386P-UJ-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 569 .... |....... . 03/01/2023 . | PAYDOUN ... . 01/01/2031 . [1.A ........
..31386R-KK-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL#5709 .... |....... . 01/01/2023 . | PAYDOUN ... . 02/01/2031 . [1.A ........
..31386R-KK-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL#5709 .... |....... . 03/01/2023 . | PAYDOUN ... . 02/01/2031 . [1.A ........
..31389C-08-5 |FEDERAL NATIONAL MORTGAGE ASSO POOL#6215 .... |....... . 01/01/2023 . | PAYDOUN ... . 12/01/2031 . [1.A ........
..31389C-08-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL#6215 .... |....... . 03/01/2023 . | PAYDOUN ... . 12/01/2031 . [1.A ........
..3138W5-KA-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AR7 .. 01/01/2023 . | PAYDOUN . 03/01/2043 . (1.
..3138W5-KA-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AR7 .. 03/01/2023 . | PAYDOUN . 03/01/2043 . (1.
..3138116-GB-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# ARS .. 01/01/2023 . | PAYDOUN . 05/01/2043 . (1.
..3138116-GB-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# ARS .. . |- 03/01/2023 . | PAYDOWN . 05/01/2043 . (1.
..3138lIM-XK-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# ATO .... |.......|. 01/01/2023 . |PAYDOUN . 03/01/2043 . (1.
..3138lIM-XK-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# ATO .... |....... . 03/01/2023 . | PAYDOUN ... . 03/01/2043 . (1.
..3138WP-G2-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AT2 .... |....... . 01/01/2023 . | PAYDOUN ... . 04/01/2043 . [1.A ........
..3138WP-G2-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AT2 .... |....... . 03/01/2023 . | PAYDOUN ... . 04/01/2043 . [1.A ........
..31381Q-A2-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AT2 .... |....... . 01/01/2023 . | PAYDOUN ... . 05/01/2043 . [1.A ........
..3138WQ-A2-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AT2 .... |....... . 03/01/2023 . | PAYDOUN ... . 05/01/2043 . [1.A ........
..3138WQ-AY-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL#AT27 .... |....... . 01/01/2023 . | PAYDOUN ... . 05/01/2043 . [1.A ........
..3138WQ-AY-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL#AT27 .. 03/01/2023 . | PAYDOUN . 05/01/2043 . (1.
..3138WT-RV-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# ATS .. 01/01/2023 . | PAYDOUN . 06/01/2043 . (1.
..3138WT-RV-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# ATS .. 03/01/2023 . | PAYDOUN . 06/01/2043 . (1.
..3138WT-US-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# ATS .. 01/01/2023 . | PAYDOUN . 04/01/2043 . (1.
..3138WT-US-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# ATS .. 03/01/2023 . | PAYDOUN . 04/01/2043 . (1.
..3138X2-RR-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AU3 .... |....... . 01/01/2023 . | PAYDOUN ... . 08/01/2043 . (1.
..3138X2-RR-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AU3 .... |....... . 03/01/2023 . | PAYDOUN ... . 08/01/2043 . [1.A ........
..3138X2-YC-2 |FEDERAL NATIONAL MORTGAGE ASSO POOL# AU3 .... |....... . 01/01/2023 . | PAYDOUN ... . 07/01/2043 . [1.A ........
..3138X2-YC-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AU3 .... |....... . 03/01/2023 . | PAYDOUN ... . 07/01/2043 . [1.A ........
..31390K-CM-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 648 .... |....... . 01/01/2023 . | PAYDOUN ... . 06/01/2032 . [1.A ........
..31390K-CM-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 648 .... |....... . 03/01/2023 . | PAYDOUN ... . 06/01/2032 . [1.A ........
..31390K-1IQ-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 648 .... . |- 01/01/2023 . | PAYDOUN ... . 08/01/2032 . [1.A ........
..31390K-1IQ-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 648 .... . |- 03/01/2023 . | PAYDOUN ... . 08/01/2032 . [1.A ........
..31390P-GK~7 | FEDERAL NATIONAL MORTGAGE ASSO POOL#6519 .. 01/01/2023 . | PAYDOUN . 08/01/2032 . [1.A .
..31390P-GK-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL#6519 ... . 03/01/2023 . | PAYDOUN ... . 08/01/2032 . [1.A ........
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..31391U-J2-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 677 .... |....... . 01/01/2023 . | PAYDOUN ... ()]s . 01/01/2033 . [1.A ........
..31391U-J2-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 677 .... |....... . 03/01/2023 . | PAYDOUN ... . 01/01/2033 . [1.A ........
..31391W-5H-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 679 .... |....... . 03/01/2023 . | PAYDOUN ... . 04/01/2083 . [1.A ........
..31392C-KP-8 | FANNIE MAE FNMA_02-15 AGENCYCM002-15 5 ... [....... . 01/25/2023 . | PAYDOUN ... . 04/25/2032 . [1.A ........
..31302C-KP-8 | FANNIE MAE FNMA_02-15 AGENCYCM002-15 5 ... [....... . 03/25/2023 . | PAYDOUN ... . 04/25/2032 . [1.A ........
..31392F-P9-2 | FANNIE MAE FNMA_02-82 AGENCYCM002-82 5 .... [....... . 01/25/2023 . | PAYDOUN ... . 12/25/2082 . (1.A ........
..31302F-P9-2 | FANNIE MAE FNMA_02-82 AGENCYCM002-82 5 .... [....... . 03/25/2023 . | PAYDOUN ... . 12/25/2032 . [1.A ........
..31394A-E2-8 | FNMA SENIORAGENCYCMO04-69C  6.500% 05/2 .... |....... . 01/01/2023 . | PAYDOUN ... . 06/25/2033 . [1.A ........
..31394A-E2-8 | FNMA SENIORAGENCYCMO04-69C  6.500% 05/2 .... |....... . 03/01/2023 . | PAYDOUN ... . 05/25/2083 . [1.A ........
..31396X-0J-6 | FANNIE MAE FNMA_07-89 AGENCYCMOO7-89 5 . 01/25/2023 . | PAYDOUN . 09/25/2037 . [1.A .
..31396X-0J-6 | FANNIE MAE FNMA_07-89 AGENCYCMOO7-89 5 . 03/25/2023 . | PAYDOUN . 09/25/2087 . [1.A .
..31397L-TB-5 |FNMA SENIORAGENCYCMO08-49C  5.000% 04/2 .... 01/01/2023 . | PAYDOUN . 04/25/2038 . [1.A .
..31397L-TB-5 |FNMA SENIORAGENCYCMO08-49C ~ 5.000% 04/2 .... |....... . 03/01/2023 . | PAYDOUN ... . 04/25/2038 . [1.A ........
..31400J-PF-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 689 .... |....... . 01/01/2023 . | PAYDOUN ... . 05/01/2033 . [1.A ........
..31400J-PF-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 689 .... |....... . 03/01/2023 . | PAYDOUN ... . 05/01/2033 . [1.A ........
..31400J-SJ-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL#6891 .... |....... . 01/01/2023 . | PAYDOUN ... . 02/01/2033 . [1.A ........
..31400J-SJ-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL#6891 .... |....... . 03/01/2023 . | PAYDOUN ... . 02/01/2083 . [1.A ........
..31400Q-TN-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL#6945 .... |....... . 01/01/2023 . | PAYDOUN ... . 04/01/2033 . [1.A ........
..314000-TN-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL#6945 .... |....... . 03/01/2023 . | PAYDOUN ... . 04/01/2033 . [1.A ........
..31400R-NT-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 695 .... |....... . 01/01/2023 . | PAYDOUN ... . 02/01/2033 . [1.A ........
..31400R-NT-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 695 .. 03/01/2023 . | PAYDOUN . 02/01/2033 . (1.
..31400T-B2-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 696 .. 01/01/2023 . | PAYDOUN . 05/01/2033 . (1.
..31400T-B2-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 696 .. 03/01/2023 . | PAYDOUN . 05/01/2033 . (1.
..31401B-NS-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 703 .. . |- 01/01/2023 . | PAYDOUN . 04/01/2033 . (1.
..31401B-NS-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 703 .. . |- 03/01/2023 . | PAYDOUN . 04/01/2033 . (1.
..31401N-4U-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 713 .... [....... . 03/01/2023 . | PAYDOUN ... . 09/01/2033 . (1.
..31402C-PL-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL#7250 .... |....... . 03/01/2023 . | PAYDOUN ... . 11/01/2033 . [1.A ........
..31402C-U6-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL#7252 .... |....... . 03/01/2023 . | PAYDOUN ... . 03/01/2034 . [1.A ........
..31402E-AQ-1 |FEDERAL NATIONAL MORTGAGE ASSO POOL# 726 .... |....... . 01/01/2023 . | PAYDOUN ... . 07/01/2033 . [1.A ........
..31402E-AQ-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 726 .... |....... . 03/01/2023 . | PAYDOUN ... . 07/01/2033 . [1.A ........
..31402K-CE-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL#7309 .... |....... . 01/01/2023 . | PAYDOUN ... . 08/01/2033 . [1.A ........
..31402K-CE-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL#7309 .. 03/01/2023 . | PAYDOUN . 08/01/2033 . (1.
..31402R-UN-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 735 .. 03/01/2023 . | PAYDOUN . 02/01/2035 . (1.
..31403F-JWi-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 747 .. 01/01/2023 . | PAYDOUN . 10/01/2033 . (1.
..31403F-JW-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 747 .. 03/01/2023 . | PAYDOUN . 10/01/2033 . (1.
..3140411-60-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 773 .. 01/01/2023 . | PAYDOUN . 06/01/2034 . (1.
..31404)1-60-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 773 .... |....... . 03/01/2023 . | PAYDOUN ... . 06/01/2034 . (1.
..31405A-TY-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 783 .... |....... . 01/01/2023 . | PAYDOUN ... . 06/01/2034 . [1.A ........
..31405A-TY-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 783 .... |....... . 03/01/2023 . | PAYDOUN ... . 06/01/2034 . [1.A ........
..31408E-G5-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 849 .... |....... . 01/01/2023 . | PAYDOUN ... . 01/01/2036 . [1.A ........
..31408E-G5-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 849 .... |....... . 03/01/2023 . | PAYDOUN ... . 01/01/2036 . [1.A ........
..3140KC-WV-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BPS .... |....... . 01/01/2023 . | PAYDOUN ... . 04/01/2050 . [1.A ........
..3140KC-1V-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BPS .... . |- 03/01/2023 . | PAYDOUN ... . 04/01/2050 . [1.A ........
..3140KT-TW-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BQ7 .... . |- 01/01/2023 . | PAYDOUN ... . 03/01/2051 . [1.A ........
..3140KT-TW-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BQ7 .. 03/01/2023 . | PAYDOUN . 03/01/2051 . [1.A .
..3140KT-TY-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BQ7 ... . 01/01/2023 . | PAYDOUN ... . 03/01/2051 . [1.A ........
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..3140KT-TY-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# BQ7 .... |....... . 03/01/2023 . | PAYDOUN ... ....6,468 ....6,510 |.... e (43)). .6,468 |.. . 03/01/2051 . [1.A ........
..3140KT-XT-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL#BQ78 .... |....... . 01/01/2023 . | PAYDOUN ... 4,78 ... 4,876 |.... .. (134) ). L4782 .. . 1170172050 . (1.A ........
..3140KT-XT-7 |FEDERAL NATIONAL MORTGAGE ASSO POOL#BQ78 .... |....... . 03/01/2023 . | PAYDOUN ... ...11,500 ... 11,85 |.... ... (325) | ..11,500 |.. . 1170172050 . [1.A ........
..3140L3-00-7 |FEDERAL NATIONAL MORTGAGE ASSO POOL# BR4 .... |....... . 01/01/2023 . | PAYDOUN ... .... 3,005 ... 3,104 |.... e (99) ). ... 3,005 |.. . 02/01/2051 . [1.A ........
..3140L3-00-7 |FEDERAL NATIONAL MORTGAGE ASSO POOL# BR4 .... |....... . 03/01/2023 . | PAYDOUN ... ....5,731 ....5,920 |.... .. (189) | .5,731 |.. . 02/01/2051 . [1.A ........
..3140X4-7L-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL#FM17 .... |....... . 01/01/2023 . | PAYDOUN ... ....4,038 ....4,616 |.... ... (877) ). 4,038 |.. . 09/01/2049 . (1.A ........
..3140X4-7L-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL#FM17 .... |....... . 03/01/2023 . | PAYDOUN ... L 1,721 ....8,831 |.... ... (1,108) |. L7,727 .. . 09/01/2049 . [1.A ........
..3140X9-SL-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FM5 .... |....... . 01/01/2023 . | PAYDOUN ... ... 1,863 ....2,036 |.... .1,863 |.. . 01/01/2050 . [1.A ........
..3140X9-SL-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# FM5 .... |....... . 03/01/2023 . | PAYDOUN ... ... 4,026 4,399 | 4,026 |.. . 01/01/2050 . [1.A ........
..31410F-Z9-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL#8882 .. 01/01/2023 . | PAYDOUN 1,544 .1.841 | . 1,544 . 03/01/2037 . [1.A .
..31410F-Z9-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL#8882 .. 03/01/2023 . | PAYDOUN 4,763 |. . 3,994 . 03/01/2087 . [1.A .
..31410G-NB-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 888 .. 01/01/2023 . | PAYDOUN 521 | . 10/01/2037 . [1.A .
..31410G-NB-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 888 .... |....... . 03/01/2023 . | PAYDOUN ... .1,634 |.... . 10/01/2087 . [1.A ........
..31412N-SL-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL#9303 .... |....... . 03/01/2023 . | PAYDOUN ... ...249 |.... . 12/01/2038 . [1.A ........
..31413U-TQ-2 |FEDERAL NATIONAL MORTGAGE ASSO POOL#9560 .... |....... . 01/01/2023 . | PAYDOUN ... . 12/01/2087 . [1.A ........
..31413U-TQ-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL#9560 .... |....... . 03/01/2023 . | PAYDOUN ... . 12/01/2037 . [1.A ........
..31416B-VH-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 995 .... |....... . 01/01/2023 . | PAYDOUN ... . 12/01/2034 . [1.A ........
..31416B-VH-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 995 .... |....... . 03/01/2023 . | PAYDOUN ... . 12/01/2034 . [1.A ........
..31417E-ZA-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL#AB79 .... |....... . 01/01/2023 . | PAYDOUN ... . 02/01/2043 . [1.A ........
..31417E-ZA-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL#AB79 .... |....... . 03/01/2023 . | PAYDOUN ... . 02/01/2043 . [1.A ........
..31417F-VB-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# ABS .. 01/01/2023 . | PAYDOUN . 03/01/2043 . (1.
..31417F-VB-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# ABS .. 03/01/2023 . | PAYDOUN . 03/01/2043 . (1.
..31417G-TQ-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AB9 .. 01/01/2023 . | PAYDOUN . 06/01/2043 . (1.
..31417G-TQ-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AB9 .. . |- 03/01/2023 . | PAYDOWN . 06/01/2043 . (1.
..31418\1-A2-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# ADO .. . |- 03/01/2023 . | PAYDOUN . 08/01/2037 . (1.
..31418M-VX-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# ADO .... |....... . 01/01/2023 . | PAYDOUN ... . 02/01/2024 . (1.
..31418)1-VX-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# ADO .... [....... . 03/01/2023 . | PAYDOUN ... . 02/01/2024 . [1.A ........
..31418T-XF-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL#ADBO .... |....... . 01/01/2023 . | PAYDOUN ... . 05/01/2025 . [1.A ........
..31418T-XF-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL#ADBO .... |....... . 03/01/2023 . | PAYDOUN ... . 05/01/2025 . [1.A ........
..31418U-201-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL#AD70 .... |....... . 03/01/2023 . | PAYDOUN ... . . 06/01/2025 . [1.A ........
..31419A-BJ-5 |FEDERAL NATIONAL MORTGAGE ASSO POOL#AEQO .... |....... . 01/01/2023 . | PAYDOUN ... ... (163) | . 06/01/2025 . [1.A ........
..31419A-BJ-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL#AEQO .. 03/01/2023 . | PAYDOUN E (245) |. . 06/01/2025 . [1.A .
..31419A-H.-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL#AEQ2 .... . 03/01/2023 . | PAYDOUN ... ....1,038 ... 1,085 |.... (7)) . 08/01/2025 . [1.A ........
REDEMPT [ON 0.0000
..93978T-86-7 | WASHINGTON STATE HOUSING FINAN MUNIBNDRE .... |....... . 03/20/2023 . | .uvvvriiiiniiniiiiiiiiiiiiiins |oeeeneiieeieneeeeess feeeeiiiiiiiiiiees feeeeeeens 163,000 |............ 10,323 |............. 9,299 [ocooiiiiiiiiies foeeennns [C2eit) ] R RO (9,299) [ouvnniiiiiees fooveeiiiiiiiins v o foveeiiiiiiiinne o, 197 |. 12/20/2035 . |2.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 645,329 883,369 778,975 761,987 (116,663) (116,663) 645,329 7,022 XXX XXX
..004421-MG-5 | ACE_O04-HE2 ABS05-HE2  5.865% 04/25/35 ....... [....... . 03/27/2023 . |PAYDOIN .ooovvviiiiiiiiiins oo oo, 42,367 |l 42,367 |oennnnnee 36,210 |..oeeeennns 40,689 |..ocooiiiiiiiins |eeeeenens 1,678 [ oo 1,678 [ oo 42,367 [ooeeiiiiiiiiiies e e e 288 |. 04/25/2035 . [1.A FM .
REDEMPT [ON 100.0000
..00868P-AA-3 | AHOLD LEASE SERIES 2001-A-2 PA SECURED C .... [....... . 01/27/2023 . . 01/02/2025 . |2.B FE
..030728-QC-2 | AMERIQUEST MORTGAGE SECURITIES ABSO4-R3 ... 03/27/2023 . | PAYDOUN . 05/25/2034 . [1.A FM .
..03464J-AC-5 | AOMT_21-7 WHOLECMO21-7144A  2.337% 10/2 03/01/2023 . | PAYDOUN . 10/25/2066 . [1.F FE .
..03464N-AA-0 | AOMT_18-3 SENIOR WHOLE_CMO _18-3 144A ........ [....... . 02/01/2023 . | PAYDOUN ... . 09/25/2048 . [1.A ........
..03464N-AB-8 | AOMT_18-3 SENIOR WHOLE_CMO _18-3 144A ........ [....... . 02/01/2023 . | PAYDOUN ... . 09/25/2048 . [1.A ........
..05552U-AC-8 | BINOM_21-INV1 WHOLECMO21-INV1144A 2.62 .... |....... . 03/01/2023 . | PAYDOUN ... . 06/25/2056 . [1.F FE .
..059497-Bli-6 | BANC OF AMERICA COMMERCIAL MOR SENIORSEN .... |....... . 03/01/2023 . | PAYDOUN ... .. . 01/15/2049 . |6. FE .....
..06744U-AD-3 | BARC_21-NQW1-M1 SENIORWHOLECM021-1144A ....... |[....... . 03/01/2023 . | PAYDOUN ... .. 100,368 .. 100,367 |.......... 100,367 |.... 100,368 |.. . 09/25/2051 . [1.F FE .
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..07383F-6S-2 |BEAR STERNS COMM MOR SEC SENIORCMBSOS-PY .... |....... . 03/01/2023 . | PAYDOUN ... . 06/11/2041 . |6. FE .....
..07388N-AX-4 | BSCMS_06-T24 SENIORCMBSO6-T24144A  1.05 .... |....... . 03/01/2023 . | PAYDOUN ... . 10/12/2041 . |6. FE .....
.. 124890-MZ-4 | CBASS SUBABS05-CBS ~ 3.226% 08/25/35 ......... [....... . 03/27/2023 . | PAYDOUN ... . 08/25/2035 . [1.A FM .
..12510H-AB-6 | CAUTO_20-1A SENIOR ABS_ABS _20-1 144A ........ [....... . 03/15/2023 . | PAYDOUN ... . 02/15/2050 . [1.A FE ....
..12510H-AD-2 | CAPITAL AUTOMOTIVE REIT CAUTO SENIORABS2 .... |....... . 03/15/2023 . | PAYDOUN ... K . 02/15/2050 . [1.E FE ....
.. 12515B-AF-5 |CD_19-CD8 SENIORCMBS19-CD8  1.403% 08/1 .... |....... . 03/01/2023 . | PAYDOUN ... ....(3,559) |. ..(3,559) |... . 08/15/2057 . [1.A FE .
..12532B-AH-0 | CFCRE_16-C7 SENIORSENIORCMBS16-C7  0.80 .... |....... . 03/01/2023 . | PAYDOUN ... ... (2,466) |. . (2,466) |... . 12/10/2054 . [1.A FE
..12591U-AG-8 | COMM MORTGAGE TRUST COMM_14-UB SENIORCMB .... |....... . 03/01/2023 . | PAYDOUN ... L (137) ) . 03/10/2047 . [1.A FE
..12592P-BG-7 | COMM_14-UBS6 SENIORCMBS14-UBS6  0.981% ..... |....... . 03/01/2023 . | PAYDOUN ... . (1,006) |... . . 12/12/2047 . (1.A FE .
.. 12625K-AD-7 | COMM MORTGAGE TRUST COMM_13-CR LCFCRUTSE .... |....... TR0 I 0 O e ) s ...(13)]. 06/10/2046 . [1.A ........

REDEWPTION  100.0000|

.. 126659-AA-9 | CVS PASSTHROUGH TRUST SECURED CORP_BND 1 ..... [....... . 03/10/2023 . | .evvvniiiiiiiiie . 07/10/2031 . 2.B FE ....

.. 12665U-AA-2 | CVS HEALTH CORP SECURED CORP_BND 144A ........ |[....... . 03/10/2023 . | .evvveiiiiiiiiie . 01/10/2036 . (2.B FE ....
..13033D-AF-2 | CAHF_21-1 ABS21-1  0.797% 11/20/35 .......... |.eeees . 03/01/2023 . [PAYDOUN ............cceee. . 11/20/2035 . |2.A FE ...
CITICORP SECURITIES
..172967-AR-2 | CITIGROUPINC SENIOR CORP_BND  6.625% 01 .... |....... . 02/21/2023 . [MARKETS ......ooeeiiiiiins [, . 01/15/2028 . |1.G FE ...
..17307G-UV-8 | CMLTI_2005-5 ABS05-0P4  5.775% 07/25/35 .... |....... . 03/27/2023 . [PAYDOUN ..oooovnniiiiinenn [oeeeeiiiiieeees . 07/25/2035 . |[1.A FM ...
MORGAN STANLEY & C0. INC
..20030N-DU-2 | COMCAST CORPORATION SENIOR CORP_BND 2. 02/16/2023 . | .. .. 514,550 . 806,000 ..575,024 |. ..576,619 |. L432 | .42 .577,051 . (62,500) | (62,500) |.. . 11/01/2056 . |1.G FE ....
..20826F-BD-7 | CONOCOPHILLIPS CO SENIOR CORP_BND ~ 4.02 .. 03/07/2023 . | JEFFRIES & CO. INC. . 8,200,551 .10,300,000 .10,523,341 |. 10,522,503 |. . (46) |. .. (46) 10,522,456 (2,321,905) |... (2,321,905) |.. . 03/15/2062 . |1.F FE ...
..23312V-AG-1 | DEUTSCHE BANK COMMERCIAL MORTG SENIORCMB .... - |- 03/01/2023 . [PAYDOIN ... 12,230 |.. .(2,230) | ..(2,230) . 08/12/2049 . |1.A FE ...
TORONTO DOM
..233835-A0-0 | MERCEDES-BENZF INANCENORTHAM SENIOR CORP_ ... |....... . 02/16/2023 . [ SECLRITIES IN . .6,733,072 |.... ... (7,830) |. . (7,830) |... .938,010 |.... . 01/18/2031 . |1.G FE ....
..24381J-AB-3 | DRMT_21-4 WHOLECM021-4144A  2.085% 11/2 ... |....... . 03/01/2023 . [ PAYDONN ...56,226 |.... . 11/26/2066 . |1.C FE ....
..24381J-AC-1 | DRMT_21-4 WHOLECMO21-4144A  2.23%% 11/2 ... |..ccon . 03/01/2023 . [PAYDOIN ... ...78,045 |.... . 11/26/2066 . |1.F FE ....
..24702C-AA-2 | DELL EQUIPMENT FINANCE TRUST D ABS22-214 .... |....... . 03/22/2023 . [PAYDOIN ... R e I ....... 1,134,561 |.... e | - e | . 07/24/2023 . |1.D FE ....
..269330-AA-4 | ENERGY EFFICIENT EQUITY INC E3 ABS19-114 ... |....... . 03/20/2023 . [PAYDOWN ........c.eeeeeennn. , , T R N O R LI TSR AR 1 . 09/20/2055 . |1.A FE ...
REDEMPT ION
..28932M1-AA-3 | ELM ROAD GENERATING STATION SU SENIOR CO .... |....... L 02/11/2023 . | eveeiiiiiiie e | 142,098 |l 142,008 |........... 142,098 |...........142,098 |.... 142,098 |. . 02/11/2030 . |1.F FE .
..29365T-AM-6 | ENTERGY TEXAS INC SECURED CORPBND 5.0 .... |....... |- 03/14/2023 . [DIRECT .... . 2,387,217 ..2,500,000 .. 2,490,505 |. . 2,490,553 |. .2,490,680 . 09/15/2052 . |1.G FE .
..31659T-DV-4 | FMIC ABS05-2  5.580% 12/25/35 ...oeoeuviiiines | eeeens . 03/27/2023 . [PAYDON ..ooovviniiiiinens forneneniiiiieeenn o 4,630 foeieeennns 4,630 | 3,509 |.............4,366 |.... ...4,630 |.. . 12/25/2035 . |1.A FM .
..32027N-LA-7 |FFML ABSO4-F7  5.715% 09/25/34 .....oocoeeuniis | unennn . 03/27/2023 . [PAYDOIN ... ...21,018 ...21,018 ...19,365 |............20,684 |.... ..21,018 |.. . 09/25/2034 . [1.A FM ...
.. 33853H-BD-2 | FSMT_21-13IN WHOLECMO21-13IN144A  3.367 .... |....... . 03/01/2023 . [PAYDOIN ... ... 17,358 ... 17,358 AT A2 17134 .. 17,388 |.. . 12/25/2051 . |3.A ........
..35042P-AA-8 | FOUNDATION FINANCE TRUST FFIN SENIORABS2 .... |....... . 03/15/2023 . [ PAYDOIN ... .. 356,175 ..366,175 ..356,166 |...........356,167 |.... .366,175 |.. . 01/15/2042 . [1.D FE .
..362341-GM-5 | GSR MORTGAGE LOAN TRUST GSR_05 SUBABSO5- .... |....... . 03/27/2023 . [PAYDOIN ... ...22,927 ... 18,085 |............2,221 |.... . 08/25/2035 . |1.A FM .
..362538-All-3 | GS MORTGAGE SECURITIES TRUST G SENIORSEN .... |....... . 03/01/2023 . [ PAYDOIN ... ....3,035 |.... ... 105 . 06/10/2047 . |1.A FE ...
.. 36263U-AQ-2 | GSMS_21-GSA3 SUB_CMBS _21-GSA3 144A 1. ... 03/01/2023 . | PAYDOUN ....evvveniiiiinns o s .6,128 |. .5,481 |. . 12/15/2054 . |1.A FE ...

01/01/2023 . | TAX FREE EXCHANGE . ..2,000,000

..36264F-AK-7 | GSK CONSUMER HEALTHCARE CAPITA SENIORCOR ... . 1,808,164 ..1,808,164 |. . 1,856,266 |. .1,808,164 . 03/24/2027 . |2.B FE ....
..36264F-AM-3 | GSK CONSUMER HEALTHCARE CAPITA SENIORCOR 01/01/2023 . | TAX FREE EXCHANGE . . 6,756,956 ..8,000,000 ..6,756,956 |. .6,835,574 |. .6,756,956 . 03/24/2032 . |2.B FE ....
..38082J-AA-7 | GLDN_16-2A ABS16-2A  3.160% 09/20/47 .. 03/20/2023 . | PAYDOIN ... ..4,512 . 4,512 .4,512 |. .4,512 |. . 4,512 . 09/20/2047 . |1.A FE ...
..38141G-RD-8 | GOLDMAN SACHS GROUP INC/THE SENIOR CORP_ 01/22/2023 . | MATURITY . . 2,300,000 ..2,300,000 ..2,209,058 |. .2,299,309 |. .2,300,000 . 01/22/2023 . |2.A FE ....

..38218D-AA-7 | GOODGREEN TRUST GOODG_19-1A ABS_ABS _19- .... |....... . 03/15/2023 . [PAYDOIN ... ... 65,164 . 10/15/2054 . |1.C FE ....

...65,145 |....

..38381D-ET-3 | GNMA_21-88 SENIORCMBS21-88  0.787% 04/1 .... |....... . 02/01/2023 . [PAYDOIN ... ... 14,708 |.... . 04/16/2063 . |1.A FE .
..38381D-ET-3 | GNMA_21-88 SENIORCMBS21-88  0.787% 04/1 .... |....... . 03/01/2023 . [PAYDOIN ... ... 7,304 ... . 04/16/2063 . [1.A ........
..42770A-AA-5 | HERO_21-1A ABS21-1A144A  2.240% 09/20/5 .... |....... . 03/20/2023 . [PAYDOIN ... ...35,123 |.... . 09/20/2051 . |1.A FE .
..42770R-AA-8 |HERO _14-1A ABS14-1A144A  4.750% 09/20/ ... |....... . 03/20/2023 . [PAYDOIN ... .. 12,867 |.... . 09/20/2038 . |1.A FE .
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..42770U-AA-1 |HERO_15-2A ABS_ABS _15-2A 144A  3.990% ..... |[....... . 03/20/2023 . |PAYDOIN .ooovviviiiiiiiiins oo e 5,147 ....5,147 ....5,266 |.... L(119) ... ...5,147 |.. . 09/20/2040 . (1.A FE ....
..437084-JU-1 |HOME EQUITY ASSET TRUST HEAT_0 ABS05-2 ....... [....... . 03/27/2023 . | PAYDOUN ... ... 18,448 ... 18,448 ... 18,397 |.... .. 18,448 |.. . 07/25/2035 . [1.A FM ....
..43730X-AE-4 |HPA_21-3 SUBSENIORCMBS21-3144A  3.198% ...... [....... . 02/01/2023 . |PAYDOIN .oovvviiiiiiiiiiins oo i, 5,531 ... 5,531 ....5,531 |.... ...5,531 . 01/17/2041 . (2.B FE ....
..43732V-AG-1 | HOME PARTNERS OF AMERICA TRUST SENIORCMB .... |....... . 03/01/2023 . | PAYDOUN ... ...69,690 |... ...69,690 ...69,689 |.... ..69,690 |.. . 12/17/2026 . (2.B FE ....
..450200-GS-4 | INTERNATIONAL BUSINESS MACHINE SENIOR CO .... |....... . 02/28/2023 . | VARIOUS ... 10,271,027 |....... 10,278,000 .8,712,602 |.... 8,721,778 oo ... 1,540,249 ... 1,549,249 . 11/30/2039 . [1.G FE ....
..46625Y-JP-9 | JPMCC_05-CB11 SENIORCMBS05-CB11144A 0. .... [....... . 03/01/2023 . | PAYDOUN ... . 08/12/2037 . |6. FE .....
..52607B-AA-1 |LBZZ_21-1A ABS21-1A144A  1.460% 06/15/2 .... |....... . 03/15/2023 . | PAYDOUN ... . 06/15/2026 . [1.E FE ....
..55312Y-BD-3 | MERRILL LYNCH/COUNTRYWIDE COMM SENIORSEN .... |....... . 03/01/2023 . | PAYDOUN ... . 08/12/2048 . |6. FE .....
CITICORP SECURITIES
..56585A-AF-9 | MARATHON PETROLEUM CORP SENIOR CORP_BND ...... [....... . 03/07/2023 . | MARKETS ... . 8,442,554 |.... . 387,146 |....... 387,146 . 03/01/2041 . (2.B FE ....
..61690Y-BV-3 | MORGAN STANLEY CAPITAL | TRUST SENIORCMB 03/01/2023 . | PAYDOUN .5,214 | .(5,214) |. . 11/15/2049 . (1.A FE ....
..61763)1-AG-5 | MSBAM_14-C16 SENIORSENIORCMBS14-C16 0. 03/01/2023 . | PAYDOUN ... (149) | . 06/15/2047 . [1.A FE ....
..61766R-BA-3 | MORGAN STANLEY BAML TRUST MSBA SENIORSEN 03/01/2023 . | PAYDOUN (5,860) |. . 11/15/2049 . (1.A FE ....
..61913P-AS-1 | MORTGAGEIT TRUST MHL_05-1 WHOLECMOOS-1 . . |- 03/25/2023 . | PAYDOUN . 02/25/2035 . [1.A FM ....
..64820L-AA-6 | NEW RESIDENTIAL MORTGAGE LOAN SENIORWHOL . |- 03/01/2023 . | PAYDOUN . 11/25/2056 . [1.A .
..64830G-AB-2 |NEW RESIDENTIAL MORTGAGE LOAN SENIORWHOL .... |....... . 03/01/2023 . | PAYDOUN ... . 12/25/2057 . [1.A ........
..65246P-AD-3 | NEWZ21-1 WHOLECMO21-1144A  6.017% 05/25 ... |....... . 03/25/2023 . | PAYDOUN ... . 05/25/2055 . (2.B FE .
..67108F-AN-6 | 0ZLM FUNDING LTD OZLMF_13-4A SENIORABS13 .... |....... . 01/23/2023 . | PAYDOUN ... . 10/22/2030 . (1.A FE .
..67109U-AS-1 | 0ZLM LTD 0ZLM_15-11A SENIORABS15-11A144A ... |....... . 01/30/2023 . | PAYDOUN ... . 10/30/2030 . [1.A FE .
..69376B-AA-4 | PACEF_20-1A ABS20  3.000% 09/20/55 .......... [....... . 03/20/2023 . | PAYDOUN ... . 09/20/2085 . [1.A FE .
..70069F-FL-6 |PARK PLACE SECURITIES INC PPSI MEZZANINA .... |....... . 03/27/2023 . |PAYDOUN ....oovvvviiininnes . 01/25/2036 . [1.A FM
REDEMPT [ON
..724060-AA-6 | PIPELINE FUNDING COMPANY LLC SECURED COR .... |....... . 01/15/2023 . | evvviiiiiiiiiiii . 01/15/2030 . |2.B FE
..74332Y-AA-7 | PROGRESS RESIDENTIAL MASTER TR SENIORSEN .... |....... . 03/01/2023 . | PAYDOUN ... . 06/17/2039 . [1.A FE .
..756109-AS-3 |REALTY INCOME CORPORATION SENIOR CORP BN .... |....... . 03/06/2023 . [DIRECT .... , , . 01/15/2027 . [1.G FE
..75975B-AA-6 | RENEW_21-1 ABS21-1  2.060% 11/20/56 ......... [....... . 03/20/2023 . | PAYDOUN ...25,346 |............ 25,346 |..eeverennns 25,343 |.... . 11/20/2056 . [1.A FE
..78409V-BE-3 |S&P GLOBAL INC SENIORCORPBND144A  3.900 .... |....... . 03/01/2023 . | TAX FREE EXCHANGE . ... 13,711,526 |....... 13,942,000 |....... 13,709,472 |.... . 03/01/2062 . [1.G FE .
..78409V-BM-5 |S&P GLOBAL INC SENIORCORPBND ~ 3.900% 03 .... |....... . 03/14/2023 . |DIRECT ...vvvvvvvvvvninnnnns Joereeeeeieieeeeeeees | 2,22 177 |........ 2,700,000 |........ 2,652,135 (430,000) . 03/01/2062 . [1.G FE
CREDIT SUISSE FIRST
..78413)1-AG-3 | SFAVE_15-5AVE SENIORCMBS15-5AVE144A 0. .... [....... . 01/01/2023 . | BOSTON COR .. 27,545 |.........27,545 . 01/05/2043 . [1.A ........
..78432Y-AC-3 | SGR_21-2 SENIORWHOLECMO21-2144A  2.096% .... 03/01/2023 . | PAYDOUN . 12/25/2061 .
..80281H-AC-8 | SCART_21-C SUBABS21-C144A  2.970% 06/15 .... 03/15/2023 . | PAYDOUN . 06/15/2028 .
..81745J-AA-6 | SEQUOIA MORTGAGE TRUST SEMT_13 SENIORWHO ... 03/01/2023 . | PAYDOUN . 09/25/2043 .
..81746N-CB-2 | SEMT_16-3 WHOLECMO16-3144A  3.613% 11/2 .. 03/01/2023 . | PAYDOUN . 11/25/2046 .
..81746N-CC-0 | SEMT_16-3 WHOLECMO16-3144A  3.613% 11/2 ... [....... . 03/01/2023 . | PAYDOUN ... . 11/25/2046 .
..84751P-ET-2 | SPECIALTY UNDERWRITING & RESID ABS05-BC1 .... |....... . 01/25/2023 . |PAYDOUN .oovvvvviiiiiiiiins e | 6,884 | 6,884 | 6,884 [oniiinnnnnn 6,884 i s e e e e 6,884 [ e . 12/25/2035 .
REDEMPT [ON 100.0000
..85208N-AD-2 | SPRINT SPECTRUM CO I Il 111 SECURED CO .... |....... . 03/20/2023 . | .. . 09/20/2029 . |2.A FE
..88031V-AA-7 | TENASKA GATEWAY PARTNERS LTD SECURED COR .... |....... . 03/30/2023 . | everiiinnininiiniiniiniiiinnn e [ 95,403 000 95,403 |l 81,082 |l 93,900 |eeeiiiiiiiiiies s 1,803 [oveeiiiiiiiiins [ 1,803 [oevvieiiiiiiiins oo 95,483 i | . 12/30/2023 . |2.B FE
..887315-AM-1 |HISTORIC TW INC SENIOR CORP_BND ~ 9.150% .... |....... . 02/01/2023 . | MATURITY . 7,060,099 |ooeviiiiiiiiiinn fernens (13,009) |. .. (13,009) |... . 02/01/2023 . |3.A FE
..90278K-BB-6 | UBS COMMERCIAL MORTGAGE TRUST SUBCMBS18- .... |....... . 03/01/2023 . | PAYDOUN ... L4813 | e (48,413) | .. (48,413)|... . 12/15/2051 . [1.A FE .
REDEMPT [ON 100.0000
..90931C-AA-6 |UNITED AIRLINES 2019-1 PASS TH SECURED C .... |....... . 02/26/2023 . ....(2,528) |. ..(2,528) |... . 08/25/2031 . [1.F FE .
..92890P-AD-6 | WF-RBS COMMERCIAL MORTGAGE TRU LCFCRUTSE .... |....... . 03/01/2023 . | PAYDOUN ... . 06/15/2046 . [1.A ........
..92925C-BD-3 | WAMU MORTGAGE PASS-THROUGH CER WHOLE_CMO .... |....... . 03/27/2023 . | PAYDOUN ... . 12/25/2045 . [1.A FM .
..94989A-AX-3 | WELLS FARGO COMMERCIAL MORTGAG SENIOR SE .... |[....... . 03/01/2023 . | PAYDOUN ... ... (1,376)|. . 12/15/2047 . [1.A FE .
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..95000G-BB-9 | WELLS FARGO COMMERCIAL MORTGAG SENIORCMB .... |....... . 03/01/2023 . | PAYDOUN ... ... 12,289 |............. 4,056 |.... ... (4,056) | . (4,056) ... . 08/15/2049 . (1.A FE ....
..95002(-BJ-1 | WFMBS_20-1 WHOLECM020-1144A  3.367% 12/ .... [....... . 03/01/2023 . | PAYDOUN ... ...31,838 |............ 31,580 |.... ... (675)]... . 12/27/2049 . (1.A ........
..96042P-AE-2 | WESTLAKE AUTOMOBILE RECEIVABLE SUBABS20- .... |....... . 03/15/2023 . | PAYDOUN ... . ... 707,770 |.......... 707,863 |.... . .. . 07/15/2025 . [1.A FE .
..BHMOJ8-B3-2 | MILLENNIUM PIPELINE COMPANY LL CORPBND ..... |....... . 01/12/2023 . |DIRECT .... .. ........ 1,238,238 |........ 1,238,235 |........ 1,238,235 |.... ........ 1,238,235 |.. . 06/30/2032 . (2.C FE ....
..BHMOJ8-B4-0 | MILLENNIUM PIPELINE COMPANY LL CORPBND ..... |[....... . 01/12/2023 . |DIRECT ..ovvvviviiininiinnns Joeeeeeeeieieeeeeeens e 1,312,818 |........ 1,311,782 |........ 1,311,782 |........ 1,311,782 |ooeeeeiiiiiiiins e o fos e s 1,311,782 . 06/30/2027 . [2.C FE ....
REDEMPT [ON 100.0000
..BHMOKL-DQ-8 | FR-ENCLAVE SPV LP SENIOR CORP_BND 5.19 ... |....... . 01/07/2023 . | .. ... 45,002 ... 45,902 ...45,902 |.... ..45,902 |.. . 09/30/2033 . [2.B ........
..BHMOME-2P-6 | SOUTHWEST POWER POOL INC CORPBND  3.25 ..... [....... . 03/30/2023 . | evvviirriiirinniniiiiiininins e o 75,000 f[o.eeeennnne. 75,000 |............ 75,000 |veveeeeenn 75,000 [ovevevieiennnnnn foriiiiiiiis oo e e e, 75,000 |oeoeeiiiiiiiiins e, . 09/30/2024 . [1.F ........
..BHM100-5G-8 | HUDSON TRANSMISSION PARTNERS L SENIOR CO ..... |....... . 01/12/2023 . | DIRECT .... 2,670,041 |........ 2,774,184 |........ 2,736,066 |........2, 747,143 |..oooooiiiiiiins o 188 [ e 168 o s 2,747,310 |.. L (77,270) |.... . 05/31/2033 . |2.C FE
..BHM1DG-0U-0 | HUDSON PACIFIC PROPERTIES LP SENIOR CORP .. 01/02/2023 . [MATURITY . . 3,000,000 ..3,000,000 ..3,000,000 |. K .3,000,000 . 01/02/2023 . |2.C FE
..BHMADT-15-6 | RREEF AMERICA 11 LOWER REIT LL SENIOR CO .... . 01/05/2023 . | MATURITY ... 1,000,000 |........ 1,000,000 |........ 1,000,000 |........ 1,000,000 [...eovvumnrnnnns fooviiiiiiiiiiins oo i e foniinn, 1,000,000 |.. . 01/05/2023 . [1.G ........
REDEMPT [ON
..BHM1F9-B7-3 | STONEHENGE CAPITAL FUND CONNEC SENIOR CO .... |....... . 03/15/2023 . | .eeveniiiiiiiiie . 12/15/2025 . [1.C FE .
..BHM1J6-RQ-6 |LION INDUSTRIAL PROPERTIES LP SENIOR COR .... |....... . 03/31/2023 . | MATURITY . .. . 03/31/2023 . [2.A ........
..BHM1K7-8V-2 | LINCOLN ELECTRIC HOLDINGS INC SENIOR COR .... |....... . 01/12/2023 . | DIRECT .... e e . 883,340 |l 1,000,000 |........ 1,000,000 |........ 1,000,000 [...eoumumnrnnnns foovimiiiiiiiiins Jooreiiiiiis e e foninnn, 1,000,000 |.. . 10/20/2028 . [2.A ........
REDEMPT [ON 100.0000
..BHMANA-HE-0 |LTC PROPERTIES INC SENIOR CORP BND 4.5 .... |....... . 02/16/2023 . | .evvveiniiniiniiiiiiiiiiiiiinn e o002 210,000 o, 210,000 |.......... 210,000 |.......... 210,000 |.oeeevreviieiens fevvvnnnniininins fonnniiiiiiiis fo e e 210,000 |.. . 02/16/2032 . [2.C ........
..BHM1QR-30-8 | OHIO STATE ENERGY PARTNERS LLC SENIOR CO .... |....... . 01/12/2023 . | DIRECT ...evvvvvevvvnnnnnnns Jooveeeeeeeennennenes |eeee 9,400,000 ... 10,000,000 |...... 10,000,000 |...... 10,000,000 |.....eevvmvennnn foommmmnnnniins Jooveiiiiiiiiiies i s e 10,000,000 |.. . 07/06/2027 . [1.G FE .
REDEMPT [ON 100.0000
..BHM1TO-2R-3 | ALASKA VENTURES LLC SENIOR CORP_BND 4. .... |[....... VRV R V(17X S ORORRPRRRRPORR R R 157,879 |........... 157,879 |........... 157,879 |..ceeeeenn 157,879 |ovveeiiiiiiiiies fevvveviiiiiiiies o e e e 157,879 . 06/30/2033 . [2.C PL
REDEMPT [ON
..BHM1VK-49-4 | CORPUS CHRISTI TUG SERVICES LL SENIOR CO .... |[....... . 03/31/2023 . | evvvviiiiinininininiiininiins e e 176,842 [ 176,842 [ 176,842 [ 176,842 [ [ e e e . 09/30/2030 . |3.B PL
REDEMPT [ON
..BHM1XJ-J6-5 |AIR CARGO LOGISTICS FT WORTH T SENIOR CO .... [....... . 03/10/2023 . | .evvvriiiiiniiiiiie . 11/10/2039 . (1.E ........
..BHM276-BJ-0 | TWIN BROOK CAP FDG VIII1 DSPV ABS ~ 3.717 ... [....... . 01/19/2023 . [DIRECT .... . 06/09/2026 . [1.E PL .
..BHM276-BK~7 | TWIN BROOK CAP FDG VII DSPV ABS ~ 3.717% ... [....... . 01/19/2023 . [DIRECT .... . . 06/09/2026 . [1.E PL .
..BHM20Z-03-8 | VICOF |1 TRUST ABS_ABS  4.000% 02/10/30 .... [....... . 03/20/2023 . |PAYDOUN ...oovvvvvvvvninnnns |eveeeeeeeenneeeenns |oeeen 1,708,086 ... 1,708,066 ........ 1,704,576 |.... . 02/10/2030 . (1.G PL .
..BRTHI1-EP-4 | DESERT SUNLIGHT FUNDING I-GTD DESERTSUNL ... 01/12/2023 . [DIRECT . ,056, ..2,225,372 ..2,225,372 |. 2,225,372 |. . 2,225,372 . 09/30/2036 . [1.A FE .
..06675F-AY-3 | BANQUE FEDERATIVE DU CREDIT MU SRP CORP_ ... . 03/06/2023 . | DIRECT . ..636,078 . 730,000 ..722,218 |. ..723,846 |. 724,143 . 10/04/2026 . (1.D FE .
..28622P-AA-1 | AWPT_17-6A SENIORABS17-6A144A  6.072% O ... . 01/17/2023 . | PAYDOUN .. 190,124 .190, 124 ..100, 124 |. ..100,124 |. .190, 124 . 07/15/2029 . [1.A FE
.. 34964M-AA-2 | FORTI_21-1A ABS21-1A144A  1.970% 03/20/ .... . 03/20/2023 . | PAYDOUN 68,568 68,568 68,564 |. 68,564 |. 68,568 . 03/20/2057 . (1.A FE .
..38218G-AA-0 | GOODGREEN TRUST GOODG_18-1A ABS_ABS _18- .... . 03/15/2023 . | PAYDOUN 63,964 63,964 64,972 |. 64,944 |, 63,964 . 10/15/2053 . [1.A FE ..
..88032W-AG-1 | TENCENT HOLDINGS LTD SENIOR CORP_BND 144 .... . 02/27/2023 . |DIRECT .... .. 184,142 |.......... 200,000 |... ..199,950 |...........199,973 |.... .199,973 |.. . 01/19/2028 . [1.E FE ..
..02857W-BM-1 | VODAFONE GROUP PLC SENIOR CORP BND 5.2 ..... . 02/15/2023 . | VARIOUS ... 12,582,783 |....... 13,171,000 |....... 14,298,136 |.......14,228,817 |.... 14,226,597 |eevvvvieiiiinnn fonnniniiiiiiis o (1,499,756) [. 05/30/2048 . |2.B FE ..
..98887V-AA-1 | ZAIS7_17-2A SENIORABS17-2A144A  6.082% ..... . 01/17/2023 . | PAYDOUN ... ....539,612 |........... 539,612 [..eeeneee. 539,612 [...........539,612 [.... 2539,612 | e e o 7,404 |. 04/15/2030 . [1.A FE ..
REDEMPT [ON 100.0000
..BHMOM6-49-7 | NASSAU AIRPORT DEVELOPMENT CO SENIOR COR .... |[D..... . 03/31/2023 . | .. U R R 150,000 |.......... 150,000 |.......... 150,000 |.......... 150,000 |evvvvvvvrivinns fevvvvvnnnnnnnnns o f e e 150,000 [.vvvvvvvvvnvnnnn fornnnniiiiiis foeriiis . 03/31/2035 . |2.C FE
REDEMPT [ON 100.0000
..BHMONW-8E-4 | SBM BALEIA AZUL SARL SENIOR CORP_BND 6 .... [D..... . 03/15/2023 . .. 203,040 203,040 202,062 |...........203,040 [.... ....203,040 |.. . 09/15/2027 . [3.C FE .
..BHW1K3-ZX-7 |NSW ELECTRICITY NETWORKS FINAN CORP_BND . 01/12/2023 . | DIRECT . . 3,711,400 ..4,000,000 ..4,000,000 |. .4,000,000 |. K .4,000,000 (288,600) |. (288,600) .. . 09/16/2026 . (2.B FE .
..BHM1SV-20-8 | COATS GROUP FINANCE COMPANY LT CORP_BND . 01/12/2023 . | DIRECT .... I R 7,713,760 |........ 8,000,000 |........ 8,000,000 |........8,000,000 |......coovvrvenn oorrrmnininnienn fovvrnnniiinininn Joevvviiiiiins fovvviiiiiis foevenenn 8,000,000 |.. (286,240) |...... (286,240) . 12/06/2024 . [2.C ........
REDEMPT [ON 100.0000
..BHM1V5-97-6 |EOLICA MESA LA PAZ S DE RL DE SENIOR COR .... [D..... . 03/20/2023 . | .evveiiiiniiii .. 32,584 ... 32,584 232,584 | 32,884 s [ e e e [ 32,884 [ [ . 12/20/2044 . [2.C FE .
..BHM26U-BP-4 | KINGSPAN SECURITIES LTD SENIOR CORP_BND ...... D..... . 01/12/2023 . | DIRECT .......evvennnneeeee ,132,280 ..6,000,000 ..6,000,000 |.... e e .. ,720) ... ,720) . 12/11/2028 . [2.B ........
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 135,808, 254 141,703,045 140,937,215 877 (304,942) (304, 065) (2,506,254) [ (2,506,254) XXX XXX
REDEMPT [ON 100.0000
..BHM2F8-HK-8 |WHLP IV RP LP SECURED TERM_LOAN 7.00 ... |....... . 03/31/2023 ‘ ......................................................... 2,264,285 |........ 2,254,285 |........ 2,252,030 |........ 2,252,380 |ovvviiiiiiiiins fovennnnnns 1,905 |oovvveeveenneens forunnnnns 1,905 |oovvvvveveiinens founnnns 2,264,285 |.ooooeeieeeeeees eviiiiiiiiiiies fevviiiiiiiiiinn o, 498 |. 03/23/2026 . [1.G PL ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 2,254,285 2,254,285 2,252,030 2,252,380 1,905 1,905 2,254,285 498 XXX XXX
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2509999997. Total - Bonds - Part 4 139,590,410 145,763,416 144,870,794 141,515, 134 877 (427,658) (426,781) 143,740,477 (2,506,254) |  (2,506,254) 582,330 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 139,590,410 145,763,416 144,870,794 141,515, 134 877 (427,658) (426,781) 143,740,477 (2,506,254) |  (2,506,254) 582,330 XXX XXX
BLACKROCK OPERATIONAL
..060505-EN-0 | BANK OF AMERICA CORP .......eevvvvvemverninnninnnns [ereeenn . 01/01/2023 . | TRANSACTION .....evvvnneeee ...6,000,000.000 |...... 5,790,000 |............ 100.00 |........ 6,639,285 |........ 5,790,000 [oeeeeiiiiiiiiins Jooveiiiiiiiiees o e o o 5,790,000 [oooiiiiiiiins fooreiiiiiiiiiins oo e feviiins e 2.CFE ...
BLACKROCK OPERATIONAL
..249670-AB-6 | DEPOSITORY TRUST & CLEARING CORP ............oo. [oeeenn . 01/01/2023 . | TRANSACTION .....evvveneeee ...8,250,000.000 |...... 6,517,500 |............ 100.00 |........ 8,250,000 |........ 6,517,500 |.eoeeeeiiiiiiins e o e o o 6,517,500 [.iiiiiiies oo i e forviiins e 1.FFE ....
BLACKROCK OPERATIONAL
..808513-BK-0 | CHARLES SCHIAB CORPORATION (THE) .........ooeeeu [oeenns . 01/01/2023 . | TRANSACTION ............... . 14,200,000.000 |..... 12,318,500 |............ 100.00 |....... 14,200,000 |....... 12,318,500 [.ooeeeeeieeeeees Jooveveeniiiinnns o foveeveieiiiinee fooviiiiiiiiiiins e 12,318,500 [.iiiiiiiies ooveeiiiiiii v Joeveiiiiiiiiiiiiees foviinns weveens 2.BFE ...
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 24,626,000 XXX 29,089,285 24,626,000 24,626,000 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 24,626,000 XXX 29,089,285 24,626,000 24,626,000 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 24,626,000 XXX 29,089,285 24,626,000 24,626,000 XXX XXX
| | ‘CITICORP SECURITIES
..64110L-10-6 |NETFLIXINC ..ooooveeeeeeeneiieieeieeeeieeeeeeeeeeeeees oo . 02/03/2023 . | MARKETS .....cccooeeiiiiinnn |oveeeees 1,123.000 |......... 410,393 | e 406,647 |...oooeeeiieieeeeees e eeeeiiiiiiiiins Lo foii e e 406,647 [.ooooiiiiiiiiins e 3,746 |.......... 3,746 |ovvveneniiiiinnins Jovnieees cevvne| e
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly
Traded 410,393 XXX 406,647 406,647 3,746 3,746
..00661L-30-2 |BNY Mellon S&P 500 Index Fund ................... . 03/31/2023 . | DIRECT WITH ISSUER ...... |.eceeeeenns 2.8 [oeiiiennns 1,074 | e e e e o e e
..416641-87-6 |Hartford Dividend & Growth R4 Fund .... .. |- 03/31/2023 . |DIRECT WITH ISSUER ...... |.eccrrernns 10.388 [o.vvvvrnnnnnes 312 [ o L P S P PR RN (250)
..552981-46-6 | MFS Total Return R3 Fund . 03/31/2023 . | DIRECT WITH ISSUER ...... |....... 12,363.764 |......... 230,166 [........ccccoceeis founnnnns (185,405) [...vvvennnniiiiiiinn fooeiiiiiiiiiiies o e feeeeeiiiiiiiies fovviiiiiiiiiiins o (185,405)
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO 231,552 XXX (185,655) (185,655)
5989999997. Total - Common Stocks - Part 4 641,945 XXX 220,992 220,992
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks 641,945 XXX 220,992 220,992
5999999999. Total - Preferred and Common Stocks 25,267,945 XXX 29,310,277 24,626,000 24,846,992
6009999999 - Totals 164,858, 355 XXX 174,181,071 166,141,134 877 (427,658) (426,781) 168,587,469 (2,457,686) | (2,457,686) 582,330
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
CALL OPTION JUN25 SPX |VAGLB HEDGE - MACRO JP MORGAN CHASE
C @ 4160 BHM25HD49 ... | HEDGE .. .. [NA ...........|Equity/Index [BANK ... 7HBGLXDRUGQFUS7RNES7  |. 06/05/2020 |. 06/30/2025 |........ 21,600 |...... 89,856,000]|..............4160 [...... 3,240,000 P 10,442,894 | ...oevnnnns [onnn 10,442,8% |...... 1,468,562 |. .2 ..
CALL OPTION SEP23 SPX [VAGLB HEDGE - MACRO GOLDMAN
C @ 4500 BHVM2KNWK2 ... |HEDGE ..........coeeeens N/A Lt Equity/Index |.eeeeiriienunnnnnnnnns W22LROWP2|HZNBBBKS528  |. 03/14/2023 |. 09/15/2023 |....... 150,000 |..... 675,000,000]......00vveees 4500 |..eeeeeniiiiiinn [t 4,878,000 |..ccvvunnniiiiinnn fonnns 8,554,008 [...ooeeeen fonnnns 8,554,008 |...... 3,676,008 [..oevvenniiiiinnn fooninniiiiiiinnnns v foii | i 2 s
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 3,240,000 4,878,000 18,996,902 [ XXX 18,996,902 5,144,570 XXX XXX
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 2700 BHM1VWBDS ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |BANK ........ceennnns 7HBGLXDRUGQFUS7RNES7  |. 06/25/2018 |. 06/20/2025 |........ 37,000 |...... 99,900,000 |........ccuu 2700 |..... 17,677,029 |......... 297,603 [ceveeiiiiiiiins oo 2,994,707 | .eevvrnnnn fennnnn 2,994,707 |..... [QIR:ZECTRTe ) P RPN R RPN S 2 s
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO
@ 2700 BHM1VYJG2 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54 |. 06/27/2018 |. 06/20/2025 |........ 74,000 |..... 199,800,000 |...cvvnnnnnees 2700 |..... 34,815,075 |......... 586,131 [coveeiiiiiiiinns oo 5,989,438 | ...oevvnnnn [ennnnn 5,989,438 |..... (3,677,815)[..ceeveveniiens feenniiiiciiins [ e | e 2 s
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO
@ 2800 BHM1WBRG2 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54  |. 07/23/2018 |. 06/20/2025 |......... 35,700 |...... 99,960,000 |.............. 2800 |..... 16,476,686 |......... L L P 3,256,568 | ...cevvnnnn [eunnnn 3,256,568 |..... (1,956, 377)[cevveeeneeees fevnneieciiins [ e | e 2 s
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO
@ 2800 BHM1WCGQO ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP615ZYZBEU3UXPYFY54 |. 07/24/2018 |. 06/20/2025 |......... 35,700 |...... 99,960,000 |.............. 2800 |..... 16,616,995 |......... 279,756 [ouveeiiviiiinns oo 3,256,561 | ..cevvunnns [ennnnn 3,256,561 |..... (1,958, 742)|.cevveeevieninns fooveevniiniieiiins feeeenneeiiinienns v [ et 2 s
PUT OPTION JUN25 RTY P [VAGLB HEDGE - MACRO MORGAN STANLEY & CO
@ 1670 BHM1WFFPG ..... HEDGE .....ccvvvnneeens N/A s Equity/Index |..oeeerrieernnninnnnnns 4PQUHN3JPFGFNF3BB653  |. 08/01/2018 |. 06/20/2025 |........ 60,000 |..... 100,200,000 [.............. 1670 |..... 16,225,727 |......... 273,169 [oeveeiiiiiiiins oo 7,970,289 [.evunnenns [ 7,970,289 |..... (2,828, 148)[....cevvvnneeees feenieiiiiiins [ e | e 2 s
PUT OPTION JUN25 MXEA |VAGLB HEDGE - MACRO JP MORGAN CHASE
P @ 1990 BHM1WKOK2 .. |HEDGE ..........coeeeenn N/A s Equity/Index |BANK .........eeeens 7HBGLXDRUGQFUS7RNES7  |. 08/08/2018 |. 06/20/2025 |........ 50,000 |...... 99,500,000 |.............. 1990 |..... 15,324,299 |......... 257,993 |.eevviiieeiiinnn fens 7,406,263 [..euunenes [onnnns 7,406,263 |..... (3,781, 720)[ e eveeeeneeees fvniieciiiins [ e | e 2 s
PUT OPTION JUN25 MXEA |VAGLB HEDGE - MACRO
P @ 1990 BHM1WKOY2 .. |HEDGE ..........eoveeens N/A s Equity/Index |BARCLAYS BANK PLC  G5GSEF7VJP5170UKS573 |. 08/08/2018 |. 06/20/2025 |........ 50,000 |...... 99,500,000 |.............. 1990 |..... 16,328,941 |......... LV R R 7,406,218 [...oeneens [onnnns 7,406,218 |..... (3,798,652)..vvvveeeiennnnns foovrenninnieiinns fereenieniiinienns e [ e 2 s
PUT OPTION JUN28 SPX P [VAGLB HEDGE - MACRO MORGAN STANLEY & CO
@ 2800 BHM1IN49T ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |..eeeerrieennnnnnnnnnns 4PQUHN3JPFGFNF3BB653  |. 08/14/2018 |. 06/16/2028 |......... 35,700 |...... 99,960,000 |.............. 2800 |..... 18,956,700 [.ovvvvveneveeenn fernnniiiiininnns oo 6,733,979 | .eevvvnnnn [ennnnn 6,733,979 |..... (1,586,085)[....cccvvvnnnenns fevnnneiiiiinins [ e | e 2 s
PUT OPTION JUN25 SPX P [VAGLB HEDGE - MACRO MORGAN STANLEY & CO
@ 2900 BHM1WTUSY ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |..eeeerrieennnnnnnnnnns 4PQUHN3JPFGFNF3BB653  |. 08/27/2018 |. 06/20/2025 |......... 34,500 |..... 100,050,000 [.............. 2900 |..... 15,487,481 [ [ o 3,540,249 [...coeennn o 3,540,249 |..... [QIR:ZUNVICK)) R FOPRUUTR R RN TN 2 s
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO
@ 2900 BHM1WYCO4 ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54 |. 09/05/2018 [. 06/20/2025 |......... 34,500 |..... 100,050,000 [.............. 2900 |..... 16,389,337 |......... 215,924 | [ 3,539,510 | .oevvvnnnns [ennnns 3,539,510 |..... (R0 IYEY) FOR RPN R PR T, 2 s
PUT OPTION JUN28 SPX P [VAGLB HEDGE - MACRO MORGAN STANLEY & CO
@ 2880 BHM1X1BI5 ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |..eeeerrieennnnnnnnnnns 4PQUHN3JPFGFNF3BB653 | 09/12/2018 |. 06/16/2028 |......... 34,700 |...... 99,936,000 |..........c... 2880 |..... 18,391,000 [.ovvvveeneiieenn [ oo 7,083,594 | .coevninnnn fennnnn 7,033,594 |..... (1,627, 714) oo i [ e | e 2 s
PUT OPTION SEP23 RTY P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 1700 BHM1X75S8 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |BANK .........eeeeens 7HBGLXDRUGQFUS7RNES7  |. 09/25/2018 |. 09/15/2023 |........ 58,800 |...... 99,960,000 |.............. 1700 |..... 13,065,528 |......... LT V() SRR TN 3,643,649 |....oeunnns [onnnnn 3,643,649 |..... (PR T SN R RPN A RPN S 2 s
PUT OPTION SEP25 SPX P|VAGLB HEDGE - MACRO CREDIT SUISSE
@ 2900 BHM1XBMNS ..... HEDGE .....ccvvvnnenens N/A s Equity/Index | INTERN ............... ES8DKGMJYYYJLNSC3868 | 09/27/2018 |. 09/19/2025 |......... 34,500 |..... 100,050,000 [.............. 2900 |..... 15,722,507 |......... 280,236 [cvvnniiiiinninn o 3,883,171 [.eveeeeeees [ 3,883,171 |..... RATT AT [ [ [ | e 2 s
PUT OPTION SEP25 SPX P|VAGLB HEDGE - MACRO CREDIT SUISSE
@ 2800 BHM1XHGHO ..... HEDGE .....ccvvvnnenens N/A s Equity/Index | INTERN ............... ES8DKGMJYYYJLNSC3868 |. 10/15/2018 |. 09/19/2025 |......... 35,700 |...... 99,960,000 |.............. 2800 |..... 16,628,783 |......... PAS U U 3,584,743 | .coevnninn [ennnnn 3,584,743 |..... (2,086,891)[...cccvvnnninnns fevnnniniiiiins [ e | e 2 s
PUT OPTION DEC25 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 2700 BHM1XQMGS ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |BANK ........ceennenns 7HBGLXDRUGQFUSRNES7  |. 10/31/2018 |. 12/19/2025 |........ 37,000 |...... 99,900,000 |........ccuu 2700 |..... 16,406,876 |......... 307,636 [...uneeeviinnin oo 3,627,052 | ..cevvnnnns fennnnn 3,627,082 |..... (2,017,786)]ccevvneeeevvnnnn [ i [ | e 2 s
PUT OPTION DEC25 SPX P|VAGLB HEDGE - MACRO
@ 2650 BHM1YT1NS ... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEUUXPYFY54 |. 11/26/2018 |. 12/19/2025 |........ 38,000 |..... 100,700,000 [.............. 2650 |..... 17,086,209 |......... 320,374 |.oevvieieiiinnn [ 3,516,472 | .cevvvennnn [ennnnn 3,516,472 |..... (1,981,980)[...ccvvvvnninnes fevnnniiiiinins [ e | e 2 s
PUT OPTION JUN24 SPX P [VAGLB HEDGE - MACRO BANK OF ANERICA NA
@ 3900 BHW29P694 ... HEDGE .....ccvvvnnenens N/A s Equity/Index |..eeeerrieennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 05/20/2021 |. 06/28/2024 |......... 25,560 |...... 99,684,000 .............. 3900 |..... 10,332,126 |......... 145,484 |oooveiniiiin o 3,504,183 | ..cevvnnnnn [ennnnn 3,504,183 |..... (RN T V) FOR KPR I TP S 2 s
PUT OPTION JUN23 NDX P [VAGLB HEDGE - MACRO BANK OF AVERICA NA
@ 11000 BHM29VTGO .... |HEDGE .........eennnnnens N/A s Equity/Index |..eeeerrieennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 06/07/2021 |. 06/30/2023 |.......... 2,280 |...... 25,080,000 |...ccuunnnns 11000 |...... 1,402,276 |.......... LR[00 R RN [SX U 903 [....... (PZAINCI0E°)) A FOPRRRUUPR RO RN [T 2 s
PUT OPTION JUN25 NDX P [ VAGLB HEDGE - MACRO BANK OF ANERICA NA
@ 12750 BHM29VTH8 .... |HEDGE .........eennnnnnns N/A s Equity/Index |..oeeereieernnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 06/07/2021 |. 06/30/2025 |.......... 1,680 |...... 21,420,000 ............ 12750 |...... 2,715,884 |.......... LIV L R I 1,722,530 [cevveneens [ 1,722,530 |..... (1,637,060)]..cvvveeeeveennn [ e [ | e 2 s
PUT OPTION JUN24 NDX P [VAGLB HEDGE - MACRO BANK OF AVERICA NA
@ 12500 BHU2OVTJ4 ... [HEDGE ........ococvene. NA v Equity/Index | vveveeveeeveeriennnns BATYDEB6GKNZO031MB27 |, 06/07/2021 |. 06/28/2024 |.......... 1,980 |...... 24,750,000 ............ 12500 |...... 2,680,770 ... K I20Z 7 O 1,090,653 |.oveverens e 1,000,653 |.....(2,178,020) ... vvvererens fooeririeieieienes freeirinisieiens foereeeseniiees | eeeieene 2 e
PUT OPTION JUN23 SPX P [VAGLB HEDGE - MACRO BANK OF ANERICA NA
@ 3875 BHU29YQHS ... HEDGE .....ccvvvnnenens N/A s Equity/Index |..eeeerrieennnnnnnnnnns BATYDEB6GKMZ0031MB27  |. 06/16/2021 |. 06/30/2023 |........ 30,000 |..... 116,250,000 |...cvvvnnnnens 3875 |...... 7,944,143 |.......... (787X RN 2,376 | coeeeennnn [ 42,376 |..... (2,178,075)[ceeveeveeeees fovniiiciviins [ e | e 2 s
PUT OPTION JUN24 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHM2ASZBY ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 07/14/2021 |. 06/21/2024 |.......... 5,076 |...... 17,766,000 |.............. 3500 |...... 1,422,957 |.couenn. RICIR: 7 R 647,529 | .ooevvin [ 647,529 |....... (499,903)...vvvnneevvinnnns fooveevniiiiiiens foeeiiiiins e [ s 2 s
PUT OPTION JUN27 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHM2ASZC7 ..... HEDGE .....covvvnnenens N/A s Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 07/14/2021 |.06/18/2027 |.......... 2,707 |........ 9,474,500 ..o 3500 |...... 1,160,433 |.......... A F R 817,808 [..oeeeeennn |ovennnns 817,808 |....... (238,789)[...veveeeennnens Jvvnnneeeeinnins [ e | e 2 s
PUT OPTION JUN26 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHM2ASZDS ..... HEDGE ......ccvvnninnns N/A s Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 ). 07/14/2021 |. 06/19/2026 |.......... 3,215]...... 11,252,500 [...ccevvnnnnns 3500 |...... 1,247,485 |.......... 25,703 |..uvnniiiiiiinn oo 822,121 | s 822,121)....... (314,613)]..eevvvennnnnns Jvvvnnnnniiiinin foovnniiiiiniins o | e, 2 s
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
PUT OPTION JUN28 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHM2ASZES ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 07/14/2021 |.06/16/2028 |.......... 2,707 |........ 9,474,500 ..o 3500 |...... 1,255,639 |.......... 36,639 |.eeveniiiiiiiin [ 909,718 | ...vvnnnnn [onnr.909,718 | [T 1)) R FORRUUR R R,
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHM2ASZFO ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 07/14/2021 |. 06/20/2025 |.......... 3,610 |...... 12,635,000 f....ccvvunnnns 3500 |...... 1,225 174 |.......... PPNV R R, 721,112 (RS P RN RN RN 2 s
PUT OPTION JUN23 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHM2ASZGS ..... N/A . . |Equity/Index [CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 |.07/14/2021 |.06/16/2023 |..........5,076 [...... 17,766,000 ..............3500 |...... 1,080,013 |.......... 12,469 |... ....88,1% | ... (447,398)|.
PUT OPTION JUN26 NDX P JP MORGAN CHASE
@ 12500 BHM2ATQ19 .... |HEDGE ........oevnnnnnens N/A s Equity/Index |BANK ........ceeunnns 7HBGLXDRUGQFUSRNES7  |. 07/15/2021 |. 06/30/2026 |.......... 1,440 |...... 18,000,000 ............ 12500 |...... 2,184,540 |.......... 74 2 P 1,700,060 | ..cevvvnnnn fonnnnn 1,700,060 |..... (1,185, 185)[.ceeveeeeeeis fveeecciiis [ e | e 2 s
PUT OPTION JUN23 MXEA CREDIT SUISSE
P @ 2250 BHV2B1VJ4 ... N/A . . |Equity/Index . ES8DKGMJYYYJLN8C3868 |. 08/03/2021 |. 06/30/2023 |..........9,300 |...... 20,925,000..............2250 |...... 1,605,771 ].......... 18,666 |... F A 2,577,606 [....ceeeee [onnnne 2,577,606 |....... (609,497)|. 2.
PUT OPTION JUN27 SPX P
@ 4000 BHM2B3305 ..... HEDGE ......cvvvnnnenens N/A s Equity/Index | INTERN ............... ES8DKGMJYYYJLNSC3868 |. 08/06/2021 |. 06/30/2027 |......... 15,900 |...... 63,600,000 .....cc0uunnns 4000 |...... 8,753,352 |......... AT 1 F 6,505,006 .........e [nnnne 6,505,006 |..... (1,846,346)[.....ccovvnninnns foenniiiiiiiins [ e | e 2 s
PUT OPTION JUN26 SPX P
@ 4000 BHM2B33RS ..... N/A . . |Equity/Index . ES8DKGMJYYYJLN8C3868  |. 08/05/2021 |. 06/30/2026 |........ 18,600 |...... 74,400,000]..............4000 [...... 9,533,620 F A 6,546,209 | ....ceuunnn [onnnnn 6,546,209 |..... (P2 10)| R RPN AR RPN ey 2.
PUT OPTION JUN27 NDX P
@ 12500 BHM2B33S1 .... |HEDGE ........evvnnnnnens N/A s Equity/Index | INTERN ............... ES8DKGMJYYYJLNSC3868  |. 08/09/2021 |. 06/30/2027 |.......... 1,200 |...... 15,000,000 |....evunnnn. 12500 |...... 1,770,029 |.......... 44,081 [oeiiiiiiienenns v 1,613,094 [..cccoeennn | 1,613,094 |....... (E-TAR<1570) SRR FOPRRRUPR RO RN [N 2 s
PUT OPTION SEP24 SPX P|VAGLB HEDGE - MACRO GOLDMAN SACHS
@ 2600 BHM2BNOZ4 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index | INTERN ............... W22LROWP2|HZNBBBKS528  |. 09/21/2021 |. 09/20/2024 |.......... 9,000 |...... 23,400,000 |.............. 2600 |...... 1,234,775 |.......... A2 (V) PO RPN 407,389 [.evvnnenns o 407,389 |....... (298,798)[...eevvvvennnens Jevnieeeeeiinins foorevviniiinnens o | e 2 s
PUT OPTION SEP28 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BN100 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54  |. 09/20/2021 |. 09/15/2028 |.......... 6,000 |...... 15,600,000 |...ceunnennene 2600 |...... 1,485,061 |.......... LT (V) FO RPN 965,934 | .ooevvinnn [ 965,934 |....... (276,440)[...ccvvvvnnnnnnns Jenniineeeeninns [ e | e 2 s
PUT OPTION SEP23 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 2600 BHM2BN134 ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |BANK ........ceeens 7HBGLXDRUGQFUS7RNES7  |. 09/21/2021 |. 09/15/2023 |.......... 9,000 |...... 23,400,000 |.............. 2600 |......... 860,795 [.......... 10,002 [.ovvvveeeiiiiins [ 95,415 | eoeeviit [ 95,415 |....... (RIS TR-(0)) A FPRRUUUPPR RO T IS 2 s
PUT OPTION SEP25 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BN167 ..... HEDGE .....ccvvvnneeens N/A s Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 09/21/2021 |. 09/19/2025 |.......... 8,400 |...... 21,840,000 |....ccuuunnnns 2600 |...... 1,405,858 |.......... 25,058 |eeveeieiiiiinnn [ 666,961 [...ccevvnnn |ovnnnnns 666,961 |....... (T2 )] P RN RN RN [ 2 s
PUT OPTION SEP27 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BN191 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54  |. 09/20/2021 |. 09/17/2027 |.......... 6,000 |...... 15,600,000 |...ceunnnnnene 2600 |...... 1,359,699 |.......... 35,085 |.evveniiiiininn foeeeinnnn 832,263 | ..covvnnnnn [ 832,263 |....... (PZCTVL)) R FTURRT R RN TN 2 s
PUT OPTION SEP26 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BN1BG ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 09/20/2021 |. 09/18/2026 |.......... 7,200 |...... 18,720,000 |....euvvennene 2600 |...... 1,421,652 |.......... RURZX N F RPN 796,637 [.evveneeens [ 796,637 |....... (RTINS PP R 2 s
PUT OPTION JUN27 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHM2BNGSS ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 09/22/2021 |.06/17/2027 |.......... 6,293 |...... 22,025,500 |......uneneene 3500 |...... 2,763,869 |.......... [TREE ) R RN 1,900,527 [.eveeeennn |oeenne 1,900,527 |....... (KT X )| P RN PR R 2 s
PUT OPTION JUN26 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHMZBNGTT ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 09/22/2021 |.06/18/2026 |.......... 7,285 |...... 25,497,500 |......unnnnenn 3500 |...... 2,862,806 |.......... 58,985 |..evuniiiiiiin o 1,861,876 | .oevvvnnnns [onnnns 1,861,876 |....... (WAKTE:72) R FPUTURP RO RN TN 2 s
PUT OPTION JUN28 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHMZBNGVG ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 09/22/2021 |.06/16/2028 |.......... 6,293 |...... 22,025,500 |......uneneene 3500 |...... 2,989,523 |.......... LT P 2,114,822 | .ccevve [ 2,114,822 |....... (512,612)[c. v Jevninneeceiii [ e | e 2 s
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 3500 BHM2BNGW4 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |BANK .........eeeeens 7HBGLXDRUGQFUS7RNES7  |. 09/23/2021 |. 06/20/2025 |.......... 8,390 [...... 29,365,000 |.......cccun 3500 |...... 2,799,536 |.......... LY K7 F 1,675,939 [.evveneeens [ 1,675,939 |....... (850,864)[......ccvvvnnrens |evnnnnereeninins foorerviniiniens feccii | e 2 s
PUT OPTION JUN24 SPX P|VAGLB HEDGE - MACRO
@ 3500 BHMZBNGX2 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 09/23/2021 |.06/21/2024 |......... 11,424 |...... 39,984,000 .........cc. 3500 |...... 3,200,472 |.......... L1 R AN 1,457,324 [ .oeveeeeen | 1,457,324 |..... (IR VA TVZL D) R R R TR T 2 s
PUT OPTION JUN23 SPX P|VAGLB HEDGE - MACRO CREDIT SUISSE
@ 3500 BHMZBNGYO ..... HEDGE .....ccvvvnnenens N/A s Equity/Index | INTERN ............... ES8DKGMJYYYJLNSC3868 | 09/23/2021 |. 06/16/2023 |......... 11,424 |...... 39,984,000 |.........cc.. 3500 |...... 2,297,164 |.......... PR F RPN 198,491 [ s 198,491 |..... (1,005,356)[....cccvvvnnnennns fevnnneiiiiiiins [ e | e 2 s
PUT OPTION SEP26 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BRHO4 ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54 |. 09/27/2021 |. 09/18/2026 |.......... 7,200 |...... 18,720,000 |...cuvnnennens 2600 |...... 1,328,005 |.......... P2 T AL I R, FELNZIN U R 796,649 |....... (332,335)[..cevvvvnririnn feneeeeeiinens foeveniineeeenn [ | i 2 s
PUT OPTION SEP27 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BRH12 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54  |. 09/27/2021 |. 09/17/2027 |.......... 6,000 |...... 15,600,000 |...ceunnennene 2600 |...... 1,260,676 |.......... 7 V) FO RPN 832,276 [.evveneeens o 832,276 |....... (VL 301:70' A IR R R TN 2 s
PUT OPTION SEP28 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BRH2O ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54 |. 09/27/2021 |. 09/15/2028 |.......... 6,000 |...... 15,600,000 |...ceunnnnnene 2600 |...... 1,407,694 |.......... LY T PO RPN 965,951 | .oevevnnns [ 965,951 |....... (VL300 R FTURR RO RN TN 2 s
PUT OPTION SEP23 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BRH46 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54  |. 09/29/2021 |. 09/15/2023 |.......... 9,000 |...... 23,400,000 |..........ce.. 2600 |......... 847,874 (........... [ETRe 711N FOR RN 95,416 | .eevvvenn e 95,416 | (QECICTNCICI:)) RPN [N R RN
PUT OPTION SEP25 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BRHET ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 09/28/2021 |. 09/19/2025 |.......... 8,400 |...... 21,840,000 |....ccuvunnnns 2600 |...... 1,390,237 | 28,779 |eveeiiiiinin |oeeennnd 666,962 [...ooeeens [oerinnn 666,962 |....... (RSKTRCX T FP RN PR R 2 s
PUT OPTION SEP24 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BRHT9 ..... N/A . . |Equity/Index [HSBC BANK PLC ...... MP615ZYZBEU3UXPYFY54  |. 09/28/2021 |. 09/20/2024 |..........9,000 |...... 23,400,000 ..............2600 |...... 1,196,706 |.......... 17,067 |... ...407,3%4 | ... ....407,3%4 |....... (298,254)|.
PUT OPTION SEP25 SPX P
@ 2600 BHM2BSJK® ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 [. 09/30/2021 |. 09/19/2025 |.......... 7,200 |...... 18,720,000 |...cevvvvnnene 2600 |...... 1,175,151 |.......... 20,946 |oevvenniiiiiniin e 571,684 | ..eeeeeeees o 571,684 ....... (303,081)[...ccvvvvenninne Jeevnnnneeeeeinnns foorevvininniens foeiii | e 2 s
PUT OPTION SEP26 SPX P
@ 2600 BHM2BSJNO ..... N/A . . |Equity/Index [SOCIETE GENERALE .. 02RNE8IBXP4ROTD8PU41 |. 09/30/2021 |. 09/18/2026 |..........6,600 [...... 17,160,000 ..............2600 |...... 1,285,243 |.......... 27,793 |... ...730,253 | ... ... 730,283 |....... (306, 110)]. 2.
PUT OPTION SEP27 SPX P
@ 2600 BHMZ2BSJRI ..... N/A Lt Equity/Index | SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 09/29/2021 |. 09/17/2027 |.......... 6,000 [...... 15,600,000].......nveeees 2600 |...... 1,308,418 .......... 33,762 |..cvvniiiiiiinn foenennnnn 832,270 |.eeveneeene o 832,270 |....... (275, 421)].cevvnneniiinnnns Lo e v | ceviiennns 2 s
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STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
PUT OPTION SEP24 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BSJT7 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |BARCLAYS BANK PLC  G5GSEF7VJP5170UKS573 [. 10/01/2021 |. 09/20/2024 |........ 15,000 |...... 39,000,000 |...ccvvnunnnns 2600 |...... 2,078,829 |.......... 29,647 |oevveiiiiini | 678,979 |... 678,979 |....... (498,295)]...vvvnnieviinnnns foovrenniieiecinn feenniciii
PUT OPTION SEP28 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BSJU4 ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |SOCIETE GENERALE .. O2RNESIBXP4ROTD8PU41 |. 09/29/2021 |.09/15/2028 |.......... 6,000 |...... 15,600,000 |...ceunnennene 2600 |...... 1,438,685 |.......... 43,508 |..evnniiiiiiinn | 965,944 | .ooovninns [ 965,944 |....... (VL 05E5)) A FPUTURPR RO R TN 2 s
PUT OPTION SEP23 SPX P|VAGLB HEDGE - MACRO
@ 2600 BHM2BSJXS ..... HEDGE .. N/A . . |Equity/Index [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 10/01/2021 |. 09/15/2023 |........ 15,000 |...... 39,000,000]..............2600 [...... 1,454,946 |.......... 17,057 |... ...159,023 | ... ....159,023 |....... (264,940)|.
PUT OPTION JAN24 SPX P|VAGLB HEl
@ 4000 BHM2JL239 ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |BARCLAYS BANK PLC ~ G5GSEF7VJP5I70UKS573 |. 12/15/2022 |.01/19/2024 |....... 100,000 |..... 400,000,000 |....cunveeneen 4000 |..... 35,052,000 |..eeenereernnnnns fooriiiiiiiiiiins Joaeen 19,253,750 | .evvvvnnnns fennnn 19,263,750 |... (16,434,682)....ccvvvvivvinnnn foorerriiinnnnnnns e [ | e 2 s
PUT OPTION SEP23 MXEA |VAGLB HEDGE - MACRO
P @ 2300 BHVM2KNYO4 ... | HEDGE .. .. |[NA ...........|Equity/Index [BANK OF AMERICA ... BATYDEBGGKMZOO31MB27 |. 03/15/2023 |.09/15/2023 |........ 60,000 |..... 138,000,000 P 11,931,554 | .oovvnennns [ennns 11,931,554 |..... (7,955,734)|. 2.
PUT OPTION SEP23 RTY P[VAGLB HEDGE - MACRO GOLDMAN SACHS INTL
@ 2000 BHM2KNYUS ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |..oeeereieernnnnnnnnnns W22LROWP2|HZNBBBKS528  |. 03/15/2023 |. 09/15/2023 |........ 60,000 |..... 120,000,000 [.............. 2000 founeiiiiinnnnnns foeees 15,658,358 [...oovvvvneiiiins funen 11,988,172 | .o o 11,988,172 |..... [RCT(UNNE: )] FORPR U RPN R U 2 s
Hedge Cost Adj. .....o | coviivieeniniiiiienninnnns | ennneerrinnnns [orrviiniinniiins | viiniiiiiiiiiiiiiiiies wrvesssssssresssssesernees foesesees snsens [serernns serees feenaaseeennnnnas [seeerennaaeserennns |snnasseernnnnaneees [eeerrnnnnaseernns [srnneeeeennnnaaeee [rerrnnnaaaeeennnnn franees 1,930,029 [ .evvuennnee foeeeeeimiiieiiien Jonneeeciiines oerernnnnnneerien [renneeeeennnnnees foernennnnreeennnnn frrreereennnnnnenes | eeveeiees | cenieeeiiininn.
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 413,819,049 41,256,579 172,471,451 XXX 170,541,422 | (95,425,501) XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 417,059,049 46,134,579 191,468,353 [ XXX 189,538,324 | (90,280,931) XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 3,240,000 4,878,000 18,996,902 [ XXX 18,996,902 5,144,570 XXX XXX
0449999999. Total Purchased Options - Put Options 413,819,049 41,256,579 172,471,451 [ XXX 170,541,422 (95,425,501) XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options 417,059,049 46,134,579 191,468,353 [ XXX 189,538,324 (90,280,931) XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 1350 BHM1VWBCT ... HEDGE ....cevvveneeeens N/A et Equity/Index |BANK ......cooeunnnnes 7HBGLXDRUGQFUS7RNES7  |. 06/25/2018 |. 06/20/2025 |........ 37,000 |...... 49,950,000 |.......cevnnn 1350 |..... (3,413,001)f......... (57,460)[....ceeemeneeeee |eennnnn (414,267)( cevvenene fonnees (414,267)|......... 270,155 [.neeeeeeeieeee Jeemmneeeeeennes foreeeeeeeeeeeee feeeeeee | e 2 e
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO
@ 1350 BHMVYJET ..... HEDGE ....ccvvveneeens N/A et Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54 |. 06/27/2018 |. 06/20/2025 |........ 74,000 |...... 99,900,000 |......cevnnenn 1350 |..... (6,608,871)|....... (111,180)] e feenns [E7TT)) IR (828,545)|.......... 536,566 |...eeeeeeenneree Jemmnneeeeeennnn fereeeeerieeeeees feeeeee | e 2 e
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO
@ 1400 BHM1WBRHO ..... HEDGE ....ccvvveineeens N/A et Equity/Index |HSBC BANK PLC ...... MP6152YZBEUUXPYFY54 |. 07/23/2018 |. 06/20/2025 |......... 35,700 |...... 49,980,000 |.......cevnu 1400 |..... (2,851,883)......... (48,013 eeeeeeieeeee oo (445,497)] ..oovvvnnns founnnnn (445,497)|......... 273,576 .eeeeeeeeneeeee Jeemneeeeeemn foeeeeeemieeeeeen feeee | e 2 e
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO
@ 1400 BHM1WCGP2 ..... HEDGE ....ccvvveneeens N/A et Equity/Index |HSBC BANK PLC ...... MP6152YZBEU3UXPYFY54 |. 07/24/2018 |. 06/20/2025 |......... 35,700 |...... 49,980,000 |.......cevnu 1400 |..... (2,960,654)......... (49,844)..ceeeeeeini o (445,492)( ...oeveeen |oeenen (445,492)......... 275,409 |.eeeeeeeeeeenen [ e [ 2 e
PUT OPTION JUN25 RTY P [VAGLB HEDGE - MACRO MORGAN STANLEY & CO
@ 835 BHM1WFFQ4 ...... HEDGE ....covvveieeens N/A et Equity/Index |..oeevrriiinnnnniininnns 4PQUHN3JPFGFNF3BB653  |. 08/01/2018 |. 06/20/2025 |........ 60,000 |...... 50,100,000 [-.eevvunneeeen 835 |..... (2,957,680)......... (49,794). e [ (706,381)] .cevvvnnnn Jvnnnnn (706,381)......... T15,854 [.eeeeeeeeeieeee Jeeemneeeeeemn foreeeeemeeeeeen feeeeeee | e 2 e
PUT OPTION JUN25 MXEA |VAGLB HEDGE - MACRO JP MORGAN CHASE
P @ 995 BHWIWKOLO .... |HEDGE ......c.evunnnnnens N/A et Equity/Index |BANK ......cooeunnnnns 7HBGLXDRUGQFUS7RNES7  |. 08/08/2018 |. 06/20/2025 |........ 50,000 |...... 49,750,000 [.......ceennnnn 9% |..... (1,834,684)........ (30,888)[...ceeveeeneeees |eennnnn (753,357)] .evvvvnnns funnnnn (753,357)|......... 618,241 [.oeeiiiiieees e o [ | 2 e
PUT OPTION JUN25 MXEA |VAGLB HEDGE - MACRO
P @ 995 BHUIWKOX4 .... |HEDGE ........evunnnnnens N/A et Equity/Index |BARCLAYS BANK PLC  G5GSEF7VJP5170UK5573 |. 08/08/2018 |. 06/20/2025 |........ 50,000 |...... 49,750,000 [.......ceennnnn 9% |..... (2,884,574)......... (48,563)-cvneeeeenenn foeeees (753,309)] ...cvvvvnns funnnnn (753,309)|......... 635,935 |.eeveeneeeeennnn [ e fee ] 2 e
PUT OPTION JUN28 SPX P [VAGLB HEDGE - MACRO MORGAN STANLEY & CO
@ 1400 BHM1IINAA4 ... HEDGE ....ccvvveneeens N/A et Equity/Index |..oeevrriiinnnnniininnns 4PQUHN3JPFGFNF3BB653  |. 08/14/2018 |.06/16/2028 |......... 35,700 |...... 49,980,000 |.......cevnu 1400 |..... (4,758,524)].cceueeeeeeen oo e (1,262,391)] .cevvvennns fennnn (1,262,391)f......... 405,874 |..eeeeeeeeeeee Joeemneeeeeeen o feee | 2 e
PUT OPTION JUN25 SPX P [VAGLB HEDGE - MACRO MORGAN STANLEY & CO
@ 1450 BHMAWTUTO ..... HEDGE ....covvveieeens N/A et Equity/Index |..oeevrriiinnnnniininnns 4PQUHN3JPFGFNF3BBE53  |. 08/27/2018 |. 06/20/2025 |......... 34,500 |...... 50,025,000 |.......cevn.n 1450 |..... (2,760,000)]-++evvveeeeeeennn foreeeeeemnnieeees Joenneas (477,275) v [ (477,275)+v v 288,329 |.eeeeeeeeeeeneen [ e fe ] 2 e
PUT OPTION JUN25 SPX P|VAGLB HEDGE - MACRO
@ 1450 BHM1WYCAT ..... HEDGE ....covvveieeens N/A et Equity/Index |HSBC BANK PLC ...... MP6152YZBEUUXPYFY54  |. 09/05/2018 [. 06/20/2025 |......... 34,500 |...... 50,025,000 |.......cevvun 1450 |..... (2,765,506)......... (46,559))-eveeeeeeeennns foeeeen (477 ,150)( cevvenene [ (477,150)f......... 284,936 |.eeevnneeeeeennnn foeeeeeeee e fe ] 2 e
PUT OPTION JUN28 SPX P [VAGLB HEDGE - MACRO MORGAN STANLEY & CO
@ 1440 BHM1X1BVT7 ..... HEDGE ....ccvvveneeens N/A et Equity/Index |..oeevrriiinnnnniininnns 4PQUHN3JPFGFNF3BB653 | 09/12/2018 |. 06/16/2028 |......... 34,700 |...... 49,968,000 |.......cce... 1440 |..... (4,448,887)....cceeeeneeeee feeemenieeeeeennnn s (1,317,083)f ..evveeee [neee (1,317,083)|......... 415,983 | [ e e 2 e
PUT OPTION SEP23 RTY P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 850 BHM1X75T6 ...... HEDGE ....cevvveieeenes N/A et Equity/Index |BANK ......coeennnnnns 7HBGLXDRUGQFUS7RNES7  |. 09/25/2018 |. 09/15/2023 |........ 58,800 |...... 49,980,000 [......ceeennnn 850 |..... (1,659,890)......... (19,460)[-...ceeeveneeeees Joennnns (30770 [ R (84,727)........ 161,004 e oo e e 2 s
PUT OPTION SEP25 SPX P|VAGLB HEDGE - MACRO CREDIT SUISSE
@ 1450 BHM1X8MMO ..... HEDGE .....covvenneieens N/A s Equity/Index | INTERN ............... ES8DKGMJYYYJLNBC3868 |. 09/27/2018 [. 09/19/2025 |......... 34,500 |...... 50,025,000 .......cceu 1450 )..... (2,794,029)......... (49,801)f- o eeeeennieneee |oeennns (542,027)] .ovvvvnnns Jennnns (542,027)).......... 308,199 |...oieeiiennenee Jornmmnneerennins forreeeenninereees Joinneeeeiiiees | e 2 i
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
PUT OPTION SEP25 SPX P|VAGLB HEDGE - MACRO CREDIT SUISSE
@ 1400 BHM1XHBJS ..... HEDGE .....ccvvvnnenens N/A s Equity/Index | INTERN ............... ES8DKGMJYYYJLNSC3868 | 10/15/2018 [. 09/19/2025 |......... 35,700 |...... 49,980,000 |.............. 1400 |..... (3,031,336))......... [GZR0X 1)) FO R (506,823)| ... (506,823)|......... 208,457 |oevvveeieeiinnnn oo e [
PUT OPTION DEC25 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 1350 BHM1XQMHT ..... HEDGE ......cvvvnnnenens N/A s Equity/Index |BANK ........ceennnns 7HBGLXDRUGQFUSRNES7  |. 10/31/2018 |. 12/19/2025 |........ 37,000 |...... 49,950,000 |.............. 1350 |..... (2,846,757)|......... (53,378)).cvveeieeiininnns foeeees (534, 118)[ cevveneens [ (534,118)]......... R VR (TN R FOR R R RN N 2 s
PUT OPTION DEC25 SPX P|VAGLB HEDGE - MACRO
@ 1325 BHY11MT ..... HEDGE .. .. |[NA ...........|Equity/Index [HSBC BANK PLC ...... MP6152YZBEUUXPYFY54 |. 11/26/2018 |. 12/19/2025 |........ 38,000 |...... 50,350,000 (3,050,663)| P R (519,348)] ... (519,348)|.........299,897 |. .2 ..
PUT OPTION SEP23 SPX P [VAGLB HEDGE - MACRO GOLDMAN SACHS INTL
@ 2800 BHM2KNWJS ..... HEDGE .....ccvvvnnenens N/A s Equity/Index |..ceeerriimrnnnnnnnnnns W22LROWP2|HZNBBBKS528  |. 03/14/2023 |. 09/15/2023 |....... 150,000 |..... 420,000,000 [......c0uunnns 2800 [ouveiriiinnninns foees (3,659,460)....ueeeevnnnnn foeee (2,157,988)( ... |onne (2,157,988)...... 1,501,472 [ e e [ | i 2 s
PUT OPTION SEP23 MXEA |VAGLB HEDGE - MACRO
P @ 1500 BHM2KNY12 .. |HEDGE ..........eovennns N/A s Equity/Index |BANK OF AMERICA ... BATYDEBGGKMZO031MB27 [. 03/15/2023 |. 09/15/2023 |........ 60,000 |...... 90,000,000 |....ccvvunnnns LIV R RN [ IRSTA D R TN (500,625)(...cevnnenn feunnnnn (500,625)|......... [ICIV:STE)) O RPN RN RN [ 2 s
PUT OPTION SEP23 RTY P[VAGLB HEDGE - MACRO GOLDMAN SACHS INTL
@ 1350 BHM2KNYVE ..... HEDGE .....ccovvnnnnnns N/A Lt Equity/Index |.oeeeerirennnnnnnnnnns W22LROWP2|HZNBBBKS528 ). 03/15/2023 |. 09/15/2023 |........ 60,000 |...... 81,000,000].............. 1350 |ouveeiiiiiiinns oo (1,799,902)]..cvvvniiiiinnnns fooeeens (825,403)] ...cvvvunnn Juunnnns (825,403).......... 974,499 |..ovvveinniiinnnn oo e fo | 2 s
0659999999. Subtotal - Written Options - Hedging Other - Put Options (51,621,939 (6,587, 104) (13,551,786)] XXX (13,551,786 8,466,958 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other (51,621,939 (6,587, 104) (13,551,786)] XXX (13,551,786 8,466,958 XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options (51,621,939 (6,587, 104) (13,551,786)] XXX (13,551,786 8,466,958 XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options (51,621,939 (6,587, 104) (13,551,786)] XXX (13,551,786 8,466,958 XXX XXX
BASIS SWAP WITH CME
GROUP INC ROV 1.41PAY, | (e s
ULB3 10/14/2028 CONVERTING VARIABLE Interest 1.4105%[4.8297%
BHM2BY1P1 .............. ASSET TO FIXED ........ D PART 1 .... |Rate........... [0 N LCZ7XYGSLJUHFXXNXD88  |. 10/12/2021 |. 10/14/2028 |........ccevvven founnns 50,000,000 e foereerieens feeeens (409,205))..uuveevevnnnnnns [ oreeeeennnn foeee (5,522,977).ccvveneeeevnnnnn [ i [ e 588,706 | ..ooeeveen| cerrieeeeeinann
BASIS SWAP WITH CME
GROUP INC RCV 1.71 PAY
SOFR 03/07/2032 CONVERTING VARIABLE Interest
BHM2EEPPS .............. ASSET TO FIXED ........ D PART 1 .... |Rate........... CME ..o LCZ7XYGSLJUHFXXNXD88 |. 03/03/2022 |. 03/07/2032 |......eeuvvvvven founnns 75,000,000 |.. 1.706%[4.82%] |..evvenvivirnnnns foovvrinninniiiins Jounnnns (544,491)].ceevveniiiiinnnn e o (8,752,504)]..evvvvvnnnnnnns fovvnnnnnniiiiinnns forveiiiiiins e [ 1,121,398 | cooeeenenn | i
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate (953,696 XXX (14,275,481 1,710,104 | XXX XXX
CURRENCY SWAP WITH
JPMORGAN CHASE BANK NA
RCV 3.05 PAY 1.12 980745F*9 - WOODWARD JP MORGAN CHASE
09/23/2026 BHWKESS7 | INC ...oovvvviinieieinn D PART 1 .... |Currency..... BANK .ovviiiiiis 7HBGLXDRUGQFUSTRNES7  |. 09/14/2016 . 09/23/2026 |.......vvvvvvnn feunnnnnn 2,248,800 [. 3.0475%[1.12%] |+vvvvvnnevvvinnnnn fooreriniiiiiiens feis 10,908 |.......... 74,085 [.eeeeeenns o 169,008 |.ovvvveneieiennn fonnns (X IVA L) R RPN RN 20,990 | ceereenn | e
CURRENCY SWAP WITH
JPMORGAN CHASE BANK NA
RCV 3.00 PAY 2.31 G1591#AU6 - BRITVIC JP MORGAN CHASE
02/20/2025 BHWLLQP3 | PLC ...oovvvvvenieeennan D PART 1 .... |Currency..... BANK .ovviiiiiie 7HBGLXDRUGQFUSTRNES7  |. 11/01/2016 . 02/20/2025 |.....evvnvvvvnnn fennnnns 2,448,000 ....... [ P8¢0 5 I R RO R 4,414 )......... (29,344)] e |evnennn (178,448)[....ccovveeeeiinn [ [(TARET.Y) R RN AR RS U [,
CURRENCY SWAP WITH
CITIBANK NA RCV 4.00
PAY 1.84 12/07/2027 | B9550@AA9 - UMICORE SA
BHVMAQBMY2 ..ovvveieies | D PART 1 .... |Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFATE | 04/05/2017 . 12/07/2027 |..eevvvnnvvvvnnn feoennns 5,331,571 )....... AL 84%] | [ [ 28,210 |....... (102,654)( .evvnneens oo 277,025 |eveeeeeeeinnis o [CCZAE°T4) A RPN RN ST, 734 | o] e
CURRENCY SWAP WITH
CITIBANK NA RCV 3.56
PAY 2.35 01/31/2025 | G8030*AJ9 - SENIOR PLC
BHMATAX00 .ovvveviiins | oo D PART 1 .... |Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 12/01/2017 (. 01/31/2025 |...oevvenivinnn fonns 4,054,054 |.. 3.558%[2.35%] [...eevvvvrnninnns |vnnieeiciii [ 13,465 |......... 309,605 [.eevuneeans o 154,089 [o.eveeiiiininees |oeeene [QPIRECE)) R R RN 27,504 | coveeii | e
CURRENCY SWAP WITH
JPMORGAN CHASE BANK NA
RCV 4.24 PAY 2.22 L8749#AA0 — STADIUM JP MORGAN CHASE
07/30/2049 BHV1ZSEE8 | FINANCE COMPANY SARL |D PART 1 .... [Currency..... BANK ovvvviniiiins 7HBGLXDRUGQFUS7RNES7  |. 03/26/2019 |[. 07/30/2049 |.....evvvvvvvnn foonnnns 2,255,400 .. 4.244%[2.22%] [....oovvvvniniiis | [ 11,513 .......... 80,132 [ [ 453,862 |......... (38,400)f.......... (3,068)[....ccvvvneniiies Jevnnniniiiinnins fooeiennnns 57,888 | ..oooeein| ceiiiiiies




903

STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
CURRENCY SWAP WITH
JPMORGAN CHASE BANK NA
RCV 4.37 PAY 2.37 L8749#AB8 — STADIUM JP MORGAN CHASE
07/30/2049 BHM1ZSFM2 | FINANCE COMPANY SARL |D PART 1 .... [Currency..... BANK .ovviiiiiie 7HBGLXDRUGQFUSTRNES7  |. 03/26/2019 . 07/30/2049 |....evvvvvvvvnnn foennnne 4,510,800 [.. 4.365%[2.37%] |vevvvnnerevnnnnnn fooreriiiiiiiieeens fens 22,717 |eveennnns 160,264 [..evneeeees [oonnns 896,047 |........ (76,800)].......... (TR KLY AR IR AR 5,776 | coveeeeiit| e
CURRENCY SWAP WITH
JPMORGAN CHASE BANK NA
RCV 4.49 PAY 2.50 L8749#AC6 - STADIUM JP MORGAN CHASE
07/30/2049 BHM1ZSFX8 | FINANCE COMPANY SARL |D PART 1 .... [Currency..... BANK oivvviniiiins 7HBGLXDRUGQFUS7RNES7  |. 03/26/2019 . 07/30/2049 |.....evvvvvvvnnn fonnnns 3,383,100 ....4.487%[2.5%] |.eevvvniiiiiinnnns foovviiiiiiiniiiins o 16,975 |......... 120,198 [ [ 670,546 |........ (57,600)].......... (4,602)].cceveveninies | fooeiinnnnn 86,832 [ .ooeeenn| e
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 108,197 612,286 | XXX 2,442,129 (172,800), (349,085 383,577 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (845,499 612,286 | XXX (11,833,352 (172,800), (349,085 2,093,681 XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
BASIS SWAP WITH CME
GROUP INC RCV 2.27 PAY
SOFR 03/24/2042 VAGLB HEDGE - MACRO Interest
BHM2EPNDO .............. HEDGE . Rate... . LCZ7XYGSLJUHFXXNXD88 |. 03/22/2022 |. 03/24/2042 |.... 300,000,000 ). 2.2665%(4.82%] |.... 551,438 |... (39,054,817)[........... .. (39,054,817)f..... 10,261,784 .. i T 6,537,406 [ ..oooeein |2 iiiiiiiiiinnnns
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 551,438 |  (39,054,817) XXX (39,054,817 10,261,784 6,537,406 | XXX XXX
CALL OPTION JUN25 SPX |VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 4110.94 BHV29GOF6 . | HEDGE . Equity/Index |BANK ... 7HBGLXDRUGQFUS7RNES7  |. 04/28/2021 |. 06/30/2025 |.... 88,761,096 i (4,363,038)] ...covnnnns fennnn (4,363,038)|..... (4,767,344)|.. 666,012 ]2 s
GOLDMANSACHS INTERNAT 10
NAL SEP23 SPX @ 3995.5(VAGLB HEDGE - MACRO Interest GOLDMAN SACHS INTL
BHVM2KNWHO .............. HEDGE .....cccvvnnnnnns N/A Lt Rate.....cooo | vnneniniiiiiieens W22LROWP2|HZNBBBKS528  |. 03/14/2023 |. 09/15/2023 |.....evvvvvvvenn fonnns 616,396,500........... 3995.5 [..iiiiiiiiiiiiins fonniiiii [ ... (26,477,438)[........... .. (26,477,438)[... (26,477,438))..ccvveiiiiinnnns foovviiiniiniiis o o 2,090,925 .......... 2 s
1149999999. Subtotal - Swaps - Hedging Other - Total Return (30,840,476)] XXX (30,840,476)  (31,244,782), 2,756,937 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 551,438 (69,895,293)] XXX (69,895,293)  (20,982,998) 9,294,343 | XXX XXX
BASIS SWAP WITH CME
GROUP INC RCV 2.13 PAY
ULB3 06/10/2029 Interest
BHM20Q782 .............. ASSET REPLICATION .... |D PART 1 .... [Rate........... CME oo LCZ7XYGSLJUHFXXNXD88  |. 10/27/2020 |. 06/10/2029 |.......evvvvvnn founnns 50,000,000 [2. 132%[5. 1247%] |..vvvenvevvrnnnnns fooreevvninieieens founnnns (337,296)].cvvveeeeevnnnnnes | oeeeeeennnn Joene [N072 W) AU FPPRRPOPRR R RN RN 622,495 | ooeeiiiin| e
BASIS SWAP WITH CME
GROUP INC RCV 2.14 PAY
ULB3 06/10/2029 Interest
BHM20Q78B5 .............. ASSET REPLICATION .... |D PART 1 .... [Rate........... [0 N LCZ7XYGSLJUHFXXNXD88  |. 10/27/2020 |. 06/10/2029 |......eevvvvvvnn founnns 50,000,000 [2. 135%[5. 1247%] |.vvvveneevrrnnnnns foovevvvnniieeeens founenns (336,921)]cevveeeeinninnes [ oeeeeeennnn foeee (4,013,491 Jernnienreeiieees fooreeiiis e e 622,495 | ooeeiiiit| e
BASIS SWAP WITH CME
GROWP INCRCV 1.95PAY| | e
ULB3 12/17/2049 Interest 1.9545%[4.9071%
BHM231F93 .............. ASSET REPLICATION .... |D PART 1 .... [Rate........... CME ..o LCZ7XYGSLJUHFXXNXD88 |. 10/27/2020 |. 12/17/2049 |.......cevvvvenn fonnns 100,000,000] L feeciii [ (702,862)[...ccvvveniiiiins | eeennnnnnns (24,395,306 .cccevveniiiiin feiiiiis s o e 2,585,259 | .oooooiiin]| i
1179999999. Subtotal - Swaps - Replication - Interest Rate (1,377,079 XXX (32,430,549 3,830,249| XXX XXX
ICE: CDX.NA.16.40 V1 [126078YS3 - BOND vum‘ ‘ ICE CLEARED WITH ‘ | ‘ ‘ | 1.00%(CREDIT
REC 1.00% ...covvnnnnnns CREDIT DEFAULT SWAP . | .ooeeeernnnnnn Credit....oo. JPM i 549300R41G1TIWPZT5U32  |. 03/20/2023 |. 06/20/2028 |........evvvveen fovens 250,000,000 [EVENT) — oeeeiiiiviinnnnns fooees 1,356,182 |.......... 83,333 |...... 1,348,582 | .eveneenn [ 2,820,250 |..euniiiiiiiinns foovviiiiiniiiiins foens (UMD T A 250,000,000 [2.A ..ooo | cerieiiiieens
1189999999. Subtotal - Swaps - Replication - Credit Default 1,356,182 83,333 1,348,582 | XXX 2,820,250 (7,601) 250,000,000 | XXX XXX
1229999999. Subtotal - Swaps - Replication 1,356, 182 (1,293,746) 1,348,582 [ XXX (29,610,299 (7,601) 253,830,249 [ XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate (1,779,337 (39,054,817)) XXX (85,760,847 10,261,784 12,077,759 [ XXX XXX
1369999999. Total Swaps - Credit Default 1,356, 182 83,333 1,348,582 [ XXX 2,820,250 (7,601) 250,000,000 | XXX XXX
1379999999. Total Swaps - Foreign Exchange 108,197 612,286 | XXX 2,442,129 (172,800), (349,085 383,577 | XXX XXX
1389999999. Total Swaps - Total Return (30,840,476)] XXX (30,840,476 (31,244,782) 2,756,937 | XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 1,356, 182 (1,587,807 (67,934,425)] XXX (111,338,944 (21,155,798) (349,085 (7,601) 265,218,273 | XXX XXX
1479999999. Subtotal - Forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (845,499 612,286 | XXX (11,833,352 (172,800), (349,085 2,093,681 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 365,437,110 39,547,475 551,438 108,021,274 | XXX 106,091,245 (102,796,971) 9,294,343 | XXX XXX
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STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1719999999. Subtotal - Replication 1,356, 182 (1,293,746 1,348,582 [ XXX (29,610,299 (7,601) 253,830,249 [ XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 365,437,110 40,903,657 (1,587,807 109,982,142 ] XXX 64,647,594 | (102,969,771) (349,085 (7,601) 265,218,273 | XXX XXX

(a) Code

Description of Hedged Risk(s)

mo @ >

....| INTEREST ...

. [CREDIT
. | CURRENCY .
. [EQUITY INDEX ..

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

This derivative is part of the Company's macro program, which hedges against the economic risk arising from guaranteed minimum death benefit (GMDB) and guaranteed minimum withdrawal benefit (GMWB) liabilities and contract revenues.
Lo el VLI Vo =TT I ) =Tl 7P

For the three months ending March 31, 2023, the hedge has been
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STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
1579999999. Subtotal - Long Futures XXX XXX
‘ ‘ NASDAQ 100 E-MINI" JUN]VAGLB HEDGE - MACRO | _ ‘ ‘ | |
NOM3 oo e, 450 oo 9,000 |23 ..uvviviniiiiiinnnnns HEDGE ...oeoeeeeeeeeeen. [N/A L, Equity/Index .06/16/2023 .JCME ..........ccnn.. LCZ7XYGSLJUHFXXNXDB8 |.03/15/2023 .|..12,334.6493 |. 13,301.7500 |........ (1,977,750) | oo fevevviiiiiiiiiins e foee ... (8,703,906)].... (8,703,906)|........ 7,560,000 {0001 ..eevvvvveeeen]eeeeieieens 20
1609999999. Subtotal - Short Futures - Hedging Other (1,977,750) (8,703,906)|  (8,703,906) 7,560,000 XXX XXX
1649999999. Subtotal - Short Futures (1,977,750) (8,703,906) (8,703,906) 7,560,000 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other (1,977,750) (8,703,906) (8,703,906) 7,560,000 XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals (1,977,750) (8,703,906) (8,703,906) 7,560,000 XXX XXX
Beginning Cumulative Ending

Broker Name

Cash Balance

Cash Change

Cash Balance

BARCLAYS CAPITAL INC

.......... 8,000,000 |....

.......... 8,000,000

Total Net Cash Deposits

8,000,000

8,000,000

(a) Code

. [EQUITY INDEX

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

..... This derivative is part of an offsetting relationship in which an open hedge was effectively terminated as a result of the Company entering into a new derivative with offsetting terms. For the three months ending March 31, 2023, the hedge has been effective at achieving its objeCtiVe. ..eeeiiiieiiiiii i e




803

STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

GOLDMAN SACHS INTL ...
HSBC BANK PLC .........
JP MORGAN CHASE BANK

W22LROWP2 IHZNBBBKS28 . |.
MP6 15ZYZBEUSUXPYFY54 . |.
... TH6GLXDRUGOFUS7RNES7 . |.

. 4PQUHN3JPFGFNF3BB653 .

15,110,
93,675,

59,521,

841 |...
034 |...
994 |...

. 20,949,569 |..
4,454,432 |..
. 32,020,658 |..

. (2.716.032)|.
. (6.178.851)|.

20,949,569
24,454,432
33,775,442

(29,460,829) ...
(2,716,032))...
.(6,327,955) ...

.. 21,738,400

.. 27,447,487 |..

. 964,351

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure

0199999999 - Aggregate Sum of Exchange Traded Derivatives 8,000,000 8,000,000 7,560,000 7,560,000
BANK OF AMERICA .... BATYDEBBGKMZOO31MB27 . ... 44,848,808 |... . 18,292,199 ...(500,625)].... . .. 18,292,199 | ... .. (500,625)].ccvveniiinnnn 17,791,574 |..
BARCLAYS BANK PLC . G5GSEF7VJP5170UK5573 . |. 27,303,625 |... . 33,390,933 |.. (753,309) 33,390,933 (753,309)|... .. 24,966,827 |..

CITIBANK NA ........ . E570DZWZ7FF32TWEFA76 . |. ..7,535,706 |... 4,316,089 |.. (102,654) A437,598 | .4,437,598 |.. 85,238

CREDIT SUISSE INTERN E58DKGMJYYYJLN8C3868 . |. 51,463,517 |... . 24,908,320 |.. (1,048,850) .. 24,908,320 (1,048,850)|... 123,859,470 |eeeeiieieie s

MORGAN STANLEY & CO . 9,103,06b 13,491,423 |... .25,278, 111 |.. (3,763, 110) . .. 25,278,111 (3,763,110) (... .. 12,412,001 |..

SOCIETE GENERALE ........ 02RNES IBXP4ROTDBPUA41 . ... 11,665,330 |... 6,672,207 oo ...6,672,297 .o e 6,672,297 |..

0299999999. Total NAIC 1 Designation 16,773,797 324,606,278 190,282,608 (44,524,260) 192, 158,901 (44,570,710) 139,325,654 3,140,514

0899999999. Aggregate Sum of Central Clearinghouses (Excludin 2,685,889 1,348,582 (37,125,801) 2,820,250 (87,738,597) 262,077,759 221,685,635

0999999999 - Gross Totals

19,459,686 324,606,

278

(81,650,061)

8,000,000

194,979, 151

(132,309,307)

139,325,654

229,245,635

199,631, 190 272,778,273
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 199,631,190 (81,650,061)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIpP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BANK OF AMERICA, BATYDEBBGKMZ0031MB27 . | Treasury 912810-SN-9 ........ UNITED STATES TREASURY ....eeeeeeeeeeeeene e e ecenne e e e eeene e e e e eenn e e e eennnnneeeen [oneneeeeennnnnneeennns 22,088,771 ool 38,535,000 [.eeeeiieeeee 25,769,847 |....05/15/2050 ...|.
BANK OF AMERICA, BATYDEBBGKMZ0031MB27 . | Treasury. . [912810-8X-7 ........ UNITED STATES TREASURY ....3,447,768 |....056/15/2051 ..
BANK OF AMERICA, BATYDEBBGKMZ0031MB27 . | Treasury. 912810-SZ-2 UNITED STATES TREASURY .. .4,916,383 |....08/15/2051 ..
BANK OF AMERICA, BATYDEBBGKMZ0031MB27 . | Treasury. 912810-TB-4 UNITED STATES TREASURY ... 361,346 |....11/15/2051
BARCLAYS CAPITAL INC .. AC28XWW I 3WIBK2824319 .. [ Cash....eeeeeeeeeeeeeeeie e eeeie e eeennees | e CASH e 8,000,000 |...
CITIBANK, N.A. ......... E570DZWZ7FF32TWEFA76 . | Treasury. .. |912810-SN-9 UNITED STATES TREASLRY .. 650,325 |....05/15/2050 ...|.
CITIBANK, N.A. . E570DZWZ7FF32TWEFATE . | Treasury. .. |912810-SP-4 ... UNITED STATES TREASURY ....08/15/2050 ...|.
CITIBANK, N.A. . E570DZWZ7FF32TWEFA76 . | Treasury. .. |912810-8X-7 UNITED STATES TREASURY ....05/15/2051 ...|.
CITIBANK, N.A. . E570DZWZ7FF32TWEFATE . | Treasury. .. |912810-82-2 UNITED STATES TREASURY ...08/15/2051 ...|.
CITIBANK, N.A. . E570DZWZ7FF32TWEFA76 . | Treasury. . |912810-TB-4 UNITED STATES TREASURY ...11/15/2051 ...|.
CITIBANK, N.A. . ... E570DZWZ7FF32TWEFAT6 . CASH
CVE ... . LCZ7XYGSLJUHFXXNXD88 .. | Treasury. 912810-SN-9 UNITED STATES TREASURY . 40,438,048 ...05/15/2050
CVE ... ... LCZ7XYGSLJUHFXXNXD88 .. | Treasury. . |912810-TB-4 UNITED STATES TREASURY . 10,320,495 |... ...11/15/2051 ...|.
. LCZ7XYGSLJUHFXXNXD8S .. . 88,576,762 |............ce0eee.... 88,576,762 |..oouennennnn.... 88,576,762 |ooeeennns oo
CREDIT SUISSE FB INT E58DKGMJYYYJLNBC3868 .. | Treasury. 912810-SX-7 UNITED STATES TREASURY .6,430,998 ....05/15/2051
CREDIT SUISSE FB INT . ESBDKGMJYYYJLNBC3868 .. | Treasury. 912810-TB-4 UNITED STATES TREASLRY .. . 22,082,144 .. 31,008,709 |....11/15/2051 ..
GOLDMAN SACHS INTL . . Wi22LROWP2IHZNBB6K528 .. | Treasury. 912810-SN-9 UNITED STATES TREASURY .. .. 14,464,000 .. 12,758,112 |....05/15/2050 ..
GOLDMAN SACHS INTL . . W22LROWP2IHZNBB6KS28 .. | Treasury. 912810-SP-4 UNITED STATES TREASLRY .. .. 11,485,000 .7,070,398 |....08/15/2050 ..
GOLDMAN SACHS INTL . . Wi22LROWP2IHZNBB6K528 .. | Treasury. 912810-SZ-2 UNITED STATES TREASURY .. .1,357,000 1,322,429 |....08/15/2051 ..
HSBC BANK PLC MP6 152YZBEUSUXPYFY54 .. [ Treasury. .. |912810-RD-2 ... UNITED STATES TREASURY ....2,028,085 |....11/15/2043 ...|.
HSBC BANK PLC MP6 152YZBEUUXPYFY54 .. | Treasury. .. |912810-SN-9 ... UNITED STATES TREASURY .. 45,631,565 |....05/15/2050 ...|.
HSBC BANK PLC MP6 152YZBEUSUXPYFY54 .. [ Treasury. .. |912810-8X-7 ... | UNITED STATES TREASURY ....6,128,600 |....056/15/2051 ...|.
HSBC BANK PLC MP6 152YZBEUUXPYFY54 .. | Treasury. .. |912810-SZ-2 ... UNITED STATES TREASURY ...55,534,492 |....08/15/2051 ...|.
JP MORGAN CHASE BANK .. THBGLXDRUGQFUS7RNESY .. [ Treasury. .. |912810-SN-9 ... UNITED STATES TREASURY . . ...39,991,292 |....06/15/2050 ...|.
JP MORGAN CHASE BANK .. THBGLXDRUGQFUS7RNESY .. | Treasury. . |912810-8P-4 ... UNITED STATES TREASURY .3,515,498 |... ....3,593,744 |....08/15/2050 ...|.
SOCIETE GENERALE .... 02RNE8IBXP4ROTDBPU41 .. [ Treasury. 912810-SN-9 UNITED STATES TREASLRY .. 236,182 ... 269,653 |....05/15/2050 ..
SOCIETE GENERALE . (02RNE8IBXP4ROTDBPU4T .. [ Treasury. 912810-SP-4 UNITED STATES TREASURY .. .3,353,742 .3,428,389 |....08/15/2050 ..
SOCIETE GENERALE . 02RNE8IBXP4ROTDBPU41 .. [ Treasury. 912810-SX-7 UNITED STATES TREASLRY .. .1,102,3% .1,449,131 |....05/15/2051 ..
SOCIETE GENERALE . (02RNE8IBXP4ROTDBPU41 .. [ Treasury. 912810-TB-4 UNITED STATES TREASLRY .. 364,657 512,068 |....11/15/2051 ..
0199999999 - Total 336,900,927 476,542,563 419,605, 162 XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BARCLAYS BANK PLC ...t e eeeeee e e e et e e e e e e e e e e e e e e e e mnn e e eeenes G5GSEF7VJPSI70UKS573 .. [ Tre@SUry...ceevuuuneeeeerneeeeeeenne e e e eeeie e e eeennas 912828-5J-5 ........ UNITED STATES TREASURY ... 10/31/2025 ...|..cccv connnnn
BARCLAYS BANK PLC ... .... G5GSEF7VJPSI70UKS573 .. | Treasury. .. |91282C-AP-6 UNITED STATES TREASURY ... 10/15/2023 ....[.
BARCLAYS BANK PLC ... .... G5GSEF7VJP5I70UKS573 .. | Treasury. .. |91282C-CF-6 UNITED STATES TREASURY ... 05/31/2026 ....|.
BARCLAYS BANK PLC . G5GSEF7VJPSI70UK5573 .. | Treasury. . |91282C-0D-0 ... UNITED STATES TREASLRY .. ... 1073172023 ....[.

. 549300R41G1TWPZTEU32 ..
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Collateral Pledged to Reporting Entity

STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

1 2 3 4 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date
MORGAN STANLEY INTL . 4PQUHN3JPFGFNF3BB653 .. [ Cash CASH .9,103,000

0299999999 - Total

9,103,000 |..

XXX

(I, V or IV)

19,459,686

19,672,889




STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month 9
During Current Quarter
Amount of Amount of 6 7 8
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month *

Bank of America ........c.coo..... New York, NY oo e ...0.000 XXX,
Wells Fargo Bank N.A. ........... Minneapolis, MN ........cccccceet |oonne .o ...0.000 L XXX.
JP Morgan Chase Bank N.A ...... New York, NY oo e ...0.000 XXX,
JP Morgan Chase Bank N.A ...... New York, NY ... .]--.0.000 |.. XXX,
JP Morgan Chase Bank N.A ...... New York, NY ... .]--.0.000 |.. XXX,
JP Morgan Chase Bank N.A ...... New York, NY ..o v ...0.000 XXX,
BNY Mellon Bank N.A. ............. New York, NY ..o e 202000 oo e o 2,946,855 [ 3,705,325 124, XXX,
BNY Mellon Bank N.A. ............. New York, NY ..o fo 10,000 [ovoviiieeeieieeeeees e o 1,309,656 ..ol 1,309,656 |............ 1,309,656 |..XXX.
Federal Home Loan Bank of
Boston ..o 02000 [ o 718,368 |............... 978,218 |..XXX.
Svenska Handelsbanken AB ...... ...5.430 ,905 |............3,000,000 |............ 3,000,000 ,000,000 [..XXX.
0199998. Deposits in ... 70 depositories that do

not exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 1,009, 169 1,014,945 1,644,082 | XXX
0199999. Totals - Open Depositories XXX | XXX 4,905 21,799,897 11,164,078 15,114,724 | XXX
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX [ XXX XXX
0299999. Totals - Suspended Depositories XXX [ XXX XXX
0399999. Total Cash on Deposit XXX [ XXX 4,905 21,799,897 11,164,078 15,114,724 | XXX
0499999. Cash in Company's Office XXX [ XXX XXX XXX XXX
0599999. Total - Cash XXX | XXX 4,905 21,799,897 11,164,078 15,114,724 | XXX

E13
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STATEMENT AS OF MARCH 31, 2023 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
0109999999. Total - U.S. Government Bonds
0309999999. Total - All Other Government Bonds
0509999999. Total - U.S. States, Territories and Po ions Bonds
0709999999. Total - U.S. Political Subdivisions Bonds
0909999999. Total - U.S. Special Revenues Bonds
AMPHENOL CORPORAT ION CPCASH .. 03/30/2023 .. 4.810 |.. ..04/03/2023 ..
CATERPILLAR FINANCIAL SERVICES CPCASH .. 03/29/2023 .. 4.817 |.. ..04/25/2023 ..
CHEVRON PHILLIPS CHEMICAL COMP SENIOR CO . 03/06/2023 .. .3.300 .. . 05/01/2023 .. .. (998,217)
COX ENTERPRISES INC CPCASH144A ... 03/23/2023 .. .5.200 |.. . 04/11/2023 .. .2,995,661
DAIMLER TRUCK FINANCE NORTH AM CPCASH144 . 03/02/2023 .. 49021 |.. ..04/03/2023 .. .2,999,180
EVERSOURCE ENERGY CPCASH ... 03/30/2023 5.150 |.. ..04/20/2023 .. 2,991,845 |...
GLAXOSMITHKLINE LLC CPCASH144A ... 03/09/2023 .. 4.806 |.. ..04/03/2023 .. 2,999,199 |...
MERCEDES-BENZF INANCENORTHAM CPCASH ... ... 03/29/2023 .......... 5.014 |.. ..04/19/2023 .. 2,992,498 |...
METLIFE SHORT TERM FUNDING LLC ABCP CP C ... ... 03/01/2028 .......... 4.758 |.. . 04/10/2023 .. .2,99%,436 |...
MONDELEZ INTERNATIONAL INC CP CASH 144A .... ... 03/31/2028 .......... 5.196 |.. 2,990,935 |...
NATIONAL SECURITIES CLEARING C CPCASH144 .... ... 03/08/2028 .......... 4.685 |.. 2,999,219 |...
PENSKE TRUCK LEASING CO LP CPCASH144A ... 03/30/2028 .......... 5.200 |..
SIEMENS CAPITAL COMPANY LLC CPCASH144A . .. 03/02/2023 4.639 |.. .
UNILEVER CAPITAL CORP CP CASH 144A .. 03/01/2023 .. 4.780 |.. . 04/17/2023 ..
VI CREDIT INC CPCASH144A 03/10/2023 .. .4.926 |.. ..04/03/2023 ..
WALMART INC CPCASH144A ... 03/29/2023 .. .4.842 |.. . 04/17/2023 ..
CANADA  GOVERNMENT OF CPCASH .. ... 03/20/2028 .......... 4.497 |.. ..04/19/2023 ..
GSK CONSUMER HEALTHCARE CAPITA CPCASH .. ... 03/06/2023 .......... 4.919 |.. ..04/03/2023 ..
KFW GOVGUAR CP CASH 144A . .. 03/07/2028 .......... 4.737 |.. ..04/03/2028 .......... .
...................... MEDTRONIC GLOBAL HOLDINGS SCA CPCASHTAAA ......ieeeeiiiiieeiunnnneseennnnnaaseernnnnasseennnnnsasaennnnnnsaennnnnasssennnnnnssseennnnnnsseennnnnnsseesnnnnnssseernnnnaeseeennnnnns | seenssnnses [eoerennnnes 08/29/2028 coviiviinn Jovmnmnnnnnermnnnnnnnenennnn 955 |oiii il 04/06/2023 oovveeee foeeeiiiiiiieeeeeeeeennnee. 2,997,937
1019999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Issuer Obligations 62,907,613 (13,750) 128,609
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 62,907,613 (13,750) 128,609
1309999999. Total - Hybrid Securities
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds
1909999999. Subtotal - Unaffiliated Bank Loans
2419999999. Total - Issuer Obligations 62,907,613 (13,750) 128,609
2429999999. Total - Residential Mortgage-Backed Securities
2439999999. Total - Commercial Mortgage-Backed Securities
2449999999. Total - Other Loan-Backed and Structured Securities
2459999999. Total - SVO Identified Funds
2469999999. Total - Affiliated Bank Loans
2479999999. Total - Unaffiliated Bank Loans
2509999999. Total Bonds 62,907,613 (13,750) 128,609
4812A0-37-5 ....... JPMORGAN PRIME MMKT FD = CAP ... eeeeteeeeeeeeee e e e eeeee e e e e eeee e e e e e e e e e e ee e e e e e e e em e e e e eeea e e e e eeea et e e e e eaa e e e eeennaa e e eeenenaeeeeennnn e eeennnnaaeeennes ‘ ........... ‘ ........... 02/28/2023 ..oeeeeee e [0 R RN 1,808 |oeeeeeeeeeeieeeeeernie e eeerrieeeees Jerrr e 1"
481202-23-9 ........ JPMORGAN US TREASURY PLUS STIFFUND ... iiiuuuuniiiiiuuuniiiiissts st sstttai st s s tesss s e s e eaa s s e e esa s e s e ea s s s e e aaae e s e e eeasssssassesnasssesnnnnssssssnnnnnsssssnnns | oesennnnnes [sesersnnnns 03/16/2023 .....ccovn |evinnnniiiiiiiiieees 0.000 fooeiiiiiiiiiieiies e [ 80,383,632 |....iiiiiiiiiiiiiiiiiiiniiiiiiiiiniiies i 230,511
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 80,385,240 230,522
481200-66-2 ....... JP MORGAN US GOVT AGENCY SHARES . .. 03/30/2023 ..39,207,705 |...
4812C0-67-0 ....... JPMORGAN US GOVT MM-CP .. 03/28/2023 . . 137,033,017 |...
94975P-40-5 ........ Allspring Government Money Market Institutional FUNG .......ieeusiiessiiensiitstitss ittt sttt sttt e see ettt e seeseseeseteessseenseeeneseenaseensseensssnnssennsseensenens | oonssnnnees onserennaes 03/31/2023 euiivnes o 0.000 [uiieeniirnniinins rvriiiiiinees forrii e 3,242,042
8309999999. Subtotal - All Other Money Market Mutual Funds 179,482,764
8609999999 - Total Cash Equivalents 322,775,617 (13,750) 431,593
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