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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS ..ottt | st 6,730,749,832 | ..o | v 6,730,749,832 | ....ccoouu.. 6,935,105,093
2. Stocks:
2.1 Preferred SHOCKS. ..ottt enseess | et 56,349,547 | ..o | e 56,349,547 | ...cooovvvreenns 55,077,219
2.2 COMMON SIOCKS......uvvverrirriesriirsisriesi sttt | soeesssenens 1,305,585,417 | cooovvvercrenne 11,959,188 | ....coeveeee. 1,293,626,229 | ............. 1,283,600,030
3. Mortgage loans on real estate:
31 RIS IENS ..ot | enesienees 1,133,396,221 | ..o | v 1,133,396,221 | ... 1,101,528,329
3.2 Other than firStIENS........cvuueverieieiciiciieieeie e ssssetes | stsestest st st st st ntentes | seestentsesssesi st ne st senies | eebsesssesseeessesse b esseenees [0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ..o e eeeeeseeseesesseeseeseeseesseeesessessesssesseesessessaesessessessaesssesessassassssssessessnns | sessessssssssnssassasssssessessanss | sesessessssnessmssessasssesnssessas | seesessessasssssessessassnsneses [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES).......ocvuiviieiieteie ettt sttt bbb ss bt s st s e b sensns | sbessessssssssssesssessessssansesans | sbsesesssssesssssssessessnsessesinsss | sbessessesssssssessessssessesnsan [0 RN
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......cvcvvreeeerrieieisireiseessieieiesiens | everieienesns 14,500,000 | ..cooovevrrerereierereeieies | e 14,500,000 |...ooovovverererrerereeieies
5. Cash ($.....3,437,524), cash equivalents ($.....429,705,490)
and short-term investments (3.....119,412,866)..............cuuvcuemermrnresrnmerisesssesssesssssesens | onseressseeees 552,555,880 | ....veourerrerierinenieniiens | eeneereins 552,555,880 | .....coccooune. 238,223,915
6. Contract loans (including §.......... 0 Premium NOLES).......cvrreieieiereieiseeseiesssseseesssessessssenns | eesessnsens 1,323,217,937 | cooveeveeseeeseneieies | vevieinins 1,323,217,937 | ....oee.. 1,323,078,452
7. DEMIVALIVES. ...covverceeriseiiei st nes | eessseesienes 174,358,468 | ... | cevrireriiennns 174,358,468 | ................ 143,007,053
8. Other iNVESE @SSELS.........ccuvuerrceieerierrirrsisei sttt sessssnns | sessnessaenenns 434,206,031 | .oooovvverreriennne 104,750 | oo 434,101,281 | oo 403,839,881
9. Receivables fOr SECUMHIES...........vvurrveriirerieeciieeeie st esssssssesnses | evesseesesssesnns 13,144,855 | ..o | e 13,144,855 | ..o 4,261,910
10.  Securities lending reinvested collateral @sSets............ccvverrireeeieeierieeeice et essseeseens | eveevsseesenas 132,287,769 | ...covveveieerereieiiieeens | vvereresenens 132,287,769 | ......cocone 179,280,942
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cevcvcveieiieeese ettt | cvressssseesenas 12,290,187 | coovovvievicceicenad [ 12,290,187 | oo 48,343,627
12.  Subtotals, cash and invested assets (LINES 110 11).......covuevcvicveiercieeeeesee e | eveiiens 11,882,642,144 | .........c........ 12,063,938 | ........... 11,870,578,206 | ........... 11,715,346,450
13. Title plants less §.......... 0 charged off (for Title INSUTErS ONIY)........cc.ovururrieireirereieeieeirrieeees | corereeineissisesseseeseeestesens | ereesessessessessessesssessesessens | seseesessessssssssessesssssnnssn [0 R
14.  Investment income due and ACCTUEM............c.ccuivevicucveiceeee ettt ssnees | cvevesaeiesinans 135,058,483 [ ...ovveeereereeeeeeeeeeeenes | ereererennnns 135,058,483 | ....cccevnnee 124,298,540
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.......................
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PreMIUMS).......c.cceieiririiriens | cereieirisieenseeseieis | ereesssesesssssesessssesessees | sersssessessssessesssssssesesnes [0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0]ttt ettt bttt | Hieestee st st sttt ettt btens | Hreebieessenss st bt bt enntens | esbseetsest ettt enees (0 OO
16. Reinsurance:
16.1  Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinSured COMPEANIES...........ccceiercvriiiiirieiissieieiees ey | eoissssssesessssessessssesesseses | sresiesesssssssesessssessesinsed [0 RN
16.3 Other amounts receivable under reinsurance CONtracts.............cocvcvcineineineincincinns | vevneineinees 158,963,035 |....ovviiiiiiniiniieines | i 158,963,035 | ....cccovevenee 162,771,887
17. Amounts receivable relating to UNINSUIEd PlaNS............coveiiurieieiiiesiseeiesseeessissessinnns | sereesessssessesessssesseen B80 [ .o | e 680 | oo 680
18.1 Current federal and foreign income tax recoverable and interest thereon............cccccveveevees | cevveeveveenennn, 12,907,269 | ...coovirerecreeeceriieees | e 12,907,269 | ......coovvvnee 32,094,531
18.2 Net deferred taX @SSEL..........ouuirririeceesee st | eesssseesseens 167,760,484 | .....cvvoevennne 33,774,484 | ................ 133,986,000 | ....cccovnvenn. 157,133,000
19.  Guaranty funds receivable or 0N dePOSIt.............cceuiveievierriesie et | eerereesesaesesenes 3,993,178 | .o | e 3,993178 | oo 3,991,490
20. Electronic data processing equUIPMENt @Nd SOWAIE.............vurerirererrireirireinriressesesssssssaseens | coressssessssesssessnsssssssssnssens | sessessessssssssssssesssssssssessesss | soessessessnsssssssssessansnsssens 0 [
21.  Fumniture and equipment, including health care delivery assets ($.......... 0)rtrerereerererrieenesns | et | serseee et ens s essentens | sesessessessee s essesssssesa [0 R
22. Net adjustment in assets and liabilities due to foreign EXChANGE FaES. .........cviriurrurririneinees | corereineinereeeneinseennees | rereeesinsese st sessessenes | eretsessssssssseessesssssessens [0 RN
23. Receivables from parent, subsidiaries and affiliates.............c.cccoeeeerereerieieieseeseeieeens | e 8,228,050 | ...ovcvvevereireieriieieieeeies | e 8,228,050 | ....cccevrrrennn 6,567,130
24. Health care (§.......... 0) and other amounts reCeIVADIE............cccveviiecee s | coeriesieisies s 36 | oo | e 36 | e 703
25.  Aggregate write-ins for other than invested asSets..........ccoeivieereeeienesieese s | e 54,430,097 | oo 5,632,019 | .o 48,798,078 | ...cccvernnee. 44,393,397
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)........cvreinierrirrireneineeseessseesssessesessssessssesessessssssssssssesss | snsensenns 12,450,315,684 | ....ccvvrevnnnes 51,470,441 | ........... 12,398,845,243 | ........... 12,273,018,335
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoocveeees | wvvnnee. 84,746,186,644 | .....coecoveveree 30,260 | ........... 84,746,156,384 | ........... 73,980,267,343
28, Total (LINES 26 @NA 27).......uurermrrreeeieremeeeieeeseesieessesssssesssesssssessesssssssssssssesssssssnssssssssnns | seessesnns 97,196,502,328 | .....occceonevenn. 51,500,701 | ........... 97,145,001,627 | ........... 86,253,285,678
DETAILS OF WRITE-INS
1101, Collateral ON AEMVALVES.........cocurerrerirceirrieesierieesieeis sttt sess s ssssesssssnnins | ressssessseseons 12,290,187 | .oovvercveeerrereeerinseeines | cvverieeeinenes 12,290,187 | coovorvvvrcrenns 48,343,627
1102, et | HEseebt bRttt | eebeeent ettt | bttt LU R
1103, ettt | sereest st enntnnesens | cessneninneniensnnnenssnnnis | a0 | e
1198. Summary of remaining write-ins for Line 11 from overflow page..........cccccoueevvvecveniceriicrenns (] (]
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE).......ccueuerrerrrernrierssressisessrssssenessnenne | cosersssreseneens 12,290,187 | ovovvvvrrercsirirasirssnenns 0 | v 12,290,187 | oovvvvvvncrenas 48,343,627
2501. Disbursements and items ot @llOCated..............couiiiiiininrns | e 54,430,097 | ..ccoevviriiinnes 5,632,019 | .o 48,798,078 | ....cooorvvene: 44,393,397
2502, <Rt Rt entenn | faetessetstetsenetensensetnesantens | sresetentesesntenrenetnntensetnns | cretestesetesresenntesnensnend [0 R
2503, Rttt entenne | retetsetetessenetenn s snesantens | sresetentessesnsenrenntnntensennns | fretestesetenresesnensnenreeed [0 R
2598. Summary of remaining write-ins for Line 25 from oVerflow Page...........ccceweerrereinenrnniinennes | covrenernsineisseeesessessesnennd (0 (0 (01 R 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........cceveriueieiiiiiisicieiesereeiesesinns | cveerisieneesenas 54,430,097 | ..coovviirena 5,632,019 | .o 48,798,078 | ....ccocvnee. 44,393,397




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....7,102,553,260 less §.......... 0
included in Line 6.3 (including $.....10,151,095 MOACO RESEIVE)..........c.cvucveceeeeeeeeeeeeieseeeeeeeeeseseesses e sessssssssss s ssssnesnessnaan | eeveessasssanssnns 7,102,553,260 | ...ovvvvreenne. 7,214,821,321
2. Aggregate reserve for accident and health contracts (including $ ol 170,932 175,373
3. Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE)......ouiveiieiecieieie sttt sssens | sessessessssessesinean 230,783,189 | ..cooeverrene 241,563,170
4.  Contract claims:
A1 LBt eSS R ARttt bbbt ns et st naes | Sbentesetentesernes 249,831,318 | oo 217,675,256
4.2 ACCIENE AN NEAIN. ... bbbt s s s bbbkt s s st b st s | Hentesebentes bt n s bt en s st s e tente | Henbessebet s e st n ettt b e
5. Policyholders' dividends/refunds to members §.......... 0 and coupons §.......... 0 du€ and UNPAIG........ccvieereiiceiicieeeee st sseens | cretrsieiesesesese s essesessssesenes | sresissesessssesesssessebessesessssssesenes
6.  Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:
6.1 Policyholder's dividends/refunds to members apportioned for payment (including §.......... 0 MOACO)...uverereererereeeisee e | e 1,691,677 | oo 1,764,053
6.2  Policyholder's dividends/refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §......... 0 discount; including §.......... 0 accident and health PrEMIUMS...........coveiiecer e | sesesessssesessssssesessesessssssesesnsess | sesesessesessssssesessnsesessnsesesensnsees
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES.............ccuevueiciiiieicisete ettt ettt bbb s sttt ss s bnsans | shebsebssssssessessssessessssessesebssens | crsssessesssassessssesses s bessessesansaes
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act............ccevevcueieicnesieccsieeiseies | e 312,836,873 | .o 298,073,813
9.3 Other amounts payable on reinsurance, including $.....3 assumed and $.....218,923,767 Ceded..........cc.ccocuervverrvereervecrieeieeees | oo 218,923,770 | cocvveverirerae 194,276,148
9.4 IntereSt MAINTENANCE RESEIVE. ........c..cuiieiiviieiciete ettt bbb bbb b s st bessenans | snbessessssessassnsaes 115,870,871 | oo 112,325,472
10. Commissions to agents due or accrued - life and annuity contracts $.....6,367,315, accident and health $
and deposit-type contract funds §.......... 0ttt nse st esetentenensssensennnnnns | senssensessnsenserienness0, 001,284 | iviiireiieesenenns 7,056,019
11.  Commissions and expense allowances payable on reinsurance assumed. .
12, General EXPENSES QUE OF BCCTUBH..........evuevuiueieireisiessieisesssses et tess e ssss s s st s b st b s s s s bbbttt a bbb n s st entesnbnts | sbensessessnssssessnsaen 23,054,769 | ..covovverrieirnn 217,360,277
13. Transfers to Separate Accounts due or accrued (net) (including $.....(299,063,134) accrued for expense
allowances recognized in reserves, net of reiNSUred AlIOWANCES)............cviririiciiicieeiie et b s es s s sssenes | seessssesessnsenns (1,024,428,164) | ........ccevevnee. (992,313,907)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 9,345,642 | ....ooovvveree 12,499,052
15.1  Current federal and foreign income taxes, including $
15.2  Net deferred tax liability.............ccoovvrerverieriericrerenne,
16, UNEarned iNVESIMENT INCOME..........cvieiiictiieiieis ettt bbb a bbbt s s b s bbb b st s bbb bbb bt
17. Amounts withheld or retained by reporting entity @S @geNt OF fTUSIEE.........c.uvuiirirrirrcrr st | sebsstessesss s ss e s eeseeneas
18.  Amounts held for agents' account, including $.....3,806,297 agents' credit balances. ...3,806,333 | . 6,176,344
19.  Remittances and iteMS NOL AIOCAIEA. ...........ciueueiiicicecce et b e s et b e ssnsesessnsesensnses | bessssnsessssssesesnna 43,706,376 | ..coovovrrrerrieiernns 30,197,235
20. Net adjustment in assets and liabilities due to foreign eXChange rateS..........cov vt sessensas | seeeeens
21.  Liability for benefits for employees and agents if not included above
22.  Borrowed money §.......... 0 and interest thereon §......... 0ttt ettt e ettt ettt st en et
23. Dividends to stockholders declared @Nd UNPAIG..............ocurureuiuriereieiseieeereieese ettt sttt s st st ssessestas | sebsessessessaesnessessesbanbsbsestestanes | eesessstseeessessaes e bses st st et enes
24, Miscellaneous liabilities:
24,01 ASSEE VAIUGLION MBSEIVE.........uveivieieciite sttt st s bttt s sttt ns
24.02 Reinsurance in unauthorized and certified ($
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
24,04 Payable to parent, subsidiaries and affiliAteS...........c.ccceieiiiririeiee ettt ens | erstentes et bnes 4,449,719
24,05 Drafts OUESTANGING........cevveieiieiieiciieie ettt bbb s bbbt bbbt s st nt e bns | ebensensesntenses et 47,471,406
24.06 Liability for amounts held under uninsured plans. .
24.07 Funds held under coinsurance 255,775,306 | ..ovoeverreirnne 251,168,457
24,08 DEIIVALIVES. ......cveuireiiseiseeseseeseeseieeseesstsss e tsese st ase s es st s e e st s e s s 8 e s e et R ettt n et st ennenns | netesseretensenseeaen 211144924 | ..o 198,220,602
24.09 Payable for securities 74,000,220 8,347,616
24.10 Payable for SECUMHES IBNAING.........c.cviiveieicteie ettt sttt s bt es s s s s sssse s sansenans | eesesessesssseessnenes 132,287,769 | ..cocvvvervvererne 179,280,942
2411 Capital notes §.......... 0 and interest thereon §.......... O OO U FOUSR TR
25.  Aggregate write-ins for liabilities . ..414 450,174 354,178,373
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)........c.cuevruiecieieiiieieiserese et sesae s ses s ssssnes | eessssesssssssenans 8,582,931,680 | ......ccvneu. 8,560,319,969
27.  From Separate ACCOUNES SALEIMENL.............cocvuiiieeieiiieciecte ettt bbb s bbb bbb ssesns | entesssssssssans 84,746,186,644 | ................. 73,980,302,648
28. Total liabilities (Lines 26 and 27) ..93,329,118,324 ....82,540,622,617
29, COMMON CAPHAI STOCK......vueeececereesees ettt st bt s8R bbbt
30.  Preferred CAPItal SIOCK...........ccvueviiiieiicieteie ettt bbbt bbb s s ettt bbbt ann
31.  Aggregate write-ins for other-than-special surplus funds
32, SUMIUS NOLES.......cvveeiiitiieictit ettt ettt bbb s ettt s s s skt s bbb bbbttt
33, Gross paid in and CONLHDUIE SUMPIUS........ccvuevieriieiiiiieicieietie ettt bbbt bbb bbb s nn
34. Aggregate write-ins for special surplus funds.. .
35, UNQSSIGNEA FUNAS (SUIMPIUS)......vvuirieireisiieiieieiesiesse ettt ess et s bbb s bbbt s bbbttt nn
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §.......... 0) .1ttt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) .1ttt bt
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.......... 0 in Separate Accounts Statement)............cccoeoveveeeviiieiieiceies | e, 3,810,193,303 3,706,973,061
38. Totals of Lines 29, 30 and 37 ol ....3,815,883,303 3,712,663,061
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COl. 3)......c.ccucriuereririiieiisissiisissiesesissssssesssssss e sssssessssssssssssssssssssssessessssssessessasssssnssessesss | sssesssssessasens 97,145,001,627 | ....ccoovune 86,253,285,678
DETAILS OF WRITE-INS
2501. Payable for rePUIChASE AQTEEIMENES..........c.ceveieveeieeictsite ettt s st bbb a st s st s et s s s ssnsessssnsanees | suevsessnsessesssanes 195,295,629 | ..ccooverviiierne 186,034,629
2502. Collateral on derivatives...... ...139,309,679 | ..... ...15,644,428
2503. ProviSion fOr fUIUIE QIVIAENGAS............cvueieieieieiciee ettt ettt bbbttt s bbb ss s st antesans | sbessessesssssssessssaes 29,374,775 | ..... ...37,081,156
2598. Summary of remaining write-ins for Line 25 from OVEMIOW PAJE..........cccveiivieeicicreie ettt sttt | sbessesissssesaesesees 50,470,091 | ..... ...55,418,159
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)... L A14,450,174 | oo 354,178,373
3101. Gain on inforce reinSurance.............ccocevveevevecvevennnee. ...161,936,398 .165,890,931
3102, bbb a e a AR b s 4 s s bR s AR s A A AR AR b A A s bR s AR e b e AR A AR A s bbbt b s bt s s et s s ss et tentes | 4ebestes et s tes et st s bt saessesntes | nebebtesetesaes bt en et s et
3103. ... .
3198. Summary of remaining write SO | R U UUT RPN 0
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)....... ...161,936
BA0T. et R bR S R s SRS AR e AR RS R AR RS e E s E R e AR R e R SRR RS E e E e R s bRt b e s st s st st entes | 4ebenteset st et et et s bt nte st s antes | nebestesete b sttt s ettt
3402. .
3403. ...
3498. Summary of remaining write-ins for Line 34 from overflow page.... | 0 |
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DO0VE)..........ccuiuiuiiicteiiiiieisictetessie st ssseaesssastesessesesssssebessssessssssesssesessnsesesssess | eressssssessssesessssnsesesnsesessnnes 0 [ oo 0
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts.............ccoeveverercvereiceeese e | e (13,447,964) | .......... (5,341,650,549) | .......... (5,343,534,485)
2. Considerations for supplementary contracts With life CONtINGENCIES...........ururirrrirrirririeisiee et sessessssssesses | sessessstesssssssssesssssssssnsns | sessssssesssssesssssnssessessansss | sessessasssssans 24,849,679
3. NEtiNVESIMENEINCOME........cvivciicectece ettt st s s s b st s s s s b ssebessssnsesensnns | sesssssesinnn 251,129,259 | .....coeveee 296,088,492 | .............. 534,685,890
4. Amortization of Interest Maintenance Reserve (IMR) 4,693,547 ...4,973,331 ...10,556,419
5. Separate Accounts net gain from operations excluding Unrealized GaiNS OF IOSSES...........ruurrurerererirerireirrieensesseseesssessenes | seeseesssssssssessssessssessssessns | reesessessessssssesssssesssssnsss | sessssessessesssssssssessessnssnes
6. Commissions and expense allowances on reiNSUrANCE CEABM.............ciueiuevcueieeieeieiee ettt ssssssesessnes | evssessesinaas 16,393,467 | .....ccco... (14,786,592) | ................ 27,252,120
7. Reserve adjustments 0N reiNSUFANCE CEARM. ..ottt sassssenns | cenesensnenes (744,423,560) | ......cv.... (842,691,143) | .......... (1,554,250,460)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAtE ACCOUNLS.........ooiveieieiiceeeeictcte ettt bbb bbbt b bbb snnensens | svestessssanes 366,373,287 | .............. 391,028,002 | .............. 853,676,775
8.2 Charges and fees for AepOSit-tyPE COMIACES...........cciuiuiieiiiisie sttt bbb nas | ebssssssessessssessessssassesnses | oebssessesssssssesssssssessessntes | sebessessssssessesssssssessesantan
8.3 Aggregate write-ins for MISCEIIANEOUS INCOME..........covueiriiiieieieieie ettt sns st sssnbens | ensessssasseens 77,939,336 | .coovernnn. 77,956,273 | .ooveren. 72,621,221
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns ..(41,342,629)] ..........(5,429,082,187) .(5,374,142,841)
10, DEALN DENETIS.......oucveiectcice ettt bbbt bbb e bbbttt es b stentas | stessnsenrans 263,637,092 | .............. 234,067,923 | .............. 462,250,272
11. Matured endowments (excluding guaranteed annual pure ENdOWMENES)..........c.cueuririiriiiinieiiiriieesese e sssessessssssesesens | svessssesesssnssens 442231 | o, 633,978 | .o 2,594,531
12. Annuity benefits ...288,506,482 451,719,758
13. Disability benefits and benefits under accident and health contracts vee| e 12,074 | e | e 16,800
14. Coupons, guaranteed annual pure endowments and SIMIlAr DENEFILS............cciieiiriieicese et sies | crrnete s es et sstesesies | essesesssissesessssesessssbesenss | sbessesesissesesssesesssssaesasaes
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....e.rvuveresarearesreseesessassssssessessassssesessessessssssessessassssssessessesssessessessssssssessessassssssessessassssssessessansssssessessansssssessnes
17. Interest and adjustments on contract or deposit-type CONract fUNAS...........vvevererininrnre s 39,042,242
18. Payments on supplementary contracts with life contingencies 25,515,231
19. Increase in aggregate reserves for life and accident and health CONraCtS.............covrrierrrrrirrirnrere e eseesseseeeees | rsessesenas (112,122,692) | .......... (1,297,381,614) | ......c.c. (1,277,649,717)
20. TOtalS (LINES 1010 19)...uuvuuieurieerieeieeiesiseisessessesssssess sttt sttt sttt st sttt sttt ss st st st st st enstnns | snssessins 1,289,376,210 | ........... 5,179,696,653 | ........... 6,568,439,198
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). [ , 27,371,159 | ..... ...55,989,378
22. Commissions and expense allowances on reinSUranCe @SSUMEM...........c.uueuueviveieveueieeiesisesseeesesse s sesses s ssessssesssssnss | svessessessessssases 124,909 | .ooooveeeeeeee 9754 | oo 20,646
23. General insurance expenses and fratermnal EXPENSES...........ccvcverivrivericisireie et ssssessessssesse s ssessssssenens | sveesensesensns08,038,613 | cvviviieiiinns 56,134,827 | .............. 118,766,055
24. Insurance taxes, licenses and fees, excluding federal income taxes.. .3,301,582 ...2,7199,859 .7,651,349
25. Increase in loading on deferred and uncollected premiums v [ | e
26. Net transfers to or (from) Separate Accounts net of reinsurance.... B (1,524,086,289)| ........ (10,578,833,577) | ........ (12,035,198,052)
27. Aggregate write-ins for deductions (11,147,607)| ... (154,333,763 | ..cocvvvan (153,593,195)
28, TOtAlS (LINES 2010 27)....u.cveeieveeriiectcie ettt sttt bbbttt | sbntaesasnes (146,330,416) | .......... (5,467,155,088) | .......... (5,437,924,622)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........cccccovveee | covvevrennens 104,987,787 | cvverrene. 38,072,901 | oo 63,781,781
30. Dividends to policyholders and refunds t0 MEMDETS...........cccoviiieiininie e ssnse e | snsesssssssesnnas 1,650,807 | .oovvereinns 1,598,760 | ..ooovererene 3,479,428
31. Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 MINUS LINE 30)........cccouiuriiiiieieiieniieee et be s b sessesesns | sessssssesinns 103,336,980 | ......ccevnee 36,474,142 | ................ 60,302,353
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........c.ccceveveveeesieeresieeseeeresessessess e essssesees | eveseessesienas 20,176,936 | ............... (86,396,965) | ............... (58,780,653)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and
before realized capital gains or (10sses) (Line 31 MINUS LINE 32).......ccvruririnrinrinininsinsissisissesseseesssessssssssssssssessssssssessns | sesssssseenes 83,160,044 | .............. 122,871,107 | e 119,083,006
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $ (23,165,639) | .voverrerrenas 67,242,241 (130,260,024)
35. NetinCOmME (LINE 33 PIUS LINE 34).....cuuvuieeiieireeie ittt sttt sttt ettt sttt ess s ssessessnes | ssessssseneees 59,994,405 190,113,348 | ............... (11,177,018)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PIIOT YEAN.......cccovviieireiiirieicirissesissie et ssssessesssssssesssssssessesssssssessessssessessens | seneeneesdy [ 12,008,081 | covvvvnines 3,552,499,593 | ........... 3,552,499,593
37. NetinCOME (LINE 35)......cvuriiecieiieriseieie st stessssss st ssesssssssssessessssssssessessassssssessassessssssasesssssssssessons | sonssesseseenssi 3,994,405 | iviiinnnns 190,113,348 | ............... (11,177,018)
38. Change in net unrealized capital gains (losses) less capital gains tax of §.....13,325,906...........ccocvvrvvrnrneverenrinesnensnenes | conrerennennnncd7,730,829 | oo (20,193,395) | .............. 443,571,459
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in Net deferred INCOME tAX...........ccviviieeicreieei ettt s snssenaens | svsseseesansnns 18,037,505 | ............. (454,979,219) | ... (396,903,859)
41, Change in NONAAMItIEA BSSELS.........c.ccvvviieeiciiei ettt et s s bbb ssesassnssenans | eevessessssanes (26,553,217) | c.cvvvrvee. 217,675,792 | ..o 257,057,991
42. Change in liability for reinsurance in unauthorized and certified companies

43.
44.
45.
46.
47.
48.
49.
50.

51.

Change in reserve on account of change in valuation basis, (increase) or decrease

Change iN aSSEt VAIURLION MESEIVE..........cc.rurireiererireieiieeese sttt ss sttt
Change in treasury stock
Surplus (contributed to) withdrawn from Separate Accounts during period
Other changes in surplus in Separate Accounts Statement
Change in surplus notes
Cumulative effect of changes in accounting principles
Capital changes:

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

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

52. DiVIAENdS 10 STOCKNOIAETS.........c.cvcviveiiiceeiiicie ittt s s et ae b st s s sa s s s st b es s nsebensesens | sretesessssesssnsesessnsnsassnsets | vesesessssesesssssessssesessnsnses | sresessssesessssesessssnsesessnsens
53. Aggregate write-ins for gains and losses in surplus e |- (3,954,535)] ... .165,890,931
54. Net change in capital and surplus (LiNeS 37 through 53)..........ccvruririrrirrninineeisiiesesssessessssessssessssessessssssesssssesssssssssesss | ssssssssssans 103,220,243 | ... (187,627,944) | .....ce..c... 160,163,467
55. Capital and surplus as of statement date (LINES 36 + 54)..........cccueuivrieeiiiiieie e sssaens | evesainans 3,815,883,303 | ........... 3,364,871,649 | ........... 3,712,663,061
DETAILS OF WRITE-INS
08.301.  Other investment MaNAgEMENE FEES.........ccviiciiiccreiice ettt 75,701,135 66,984,717
08.302. Miscellaneous income................... ...1,460,498 828,068
08.303. Separate Account loads 808,435
08.398.  Summary of remaining write-ins for Ling 8.3 from oVerfloW PAGE.........c.ccccueeuiveriereeeieeeeiceeeeeee e sseieesissiesesssnienes | ceevessessessssessssnieeessl0 | evvereeenieseseessreeerenrsiQ | e 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... 72,621,221
2701, MOGACO AAJUSIMENL. ...t 1,475,032)
2702.  MiSCEllANEOUS JEAUCHIONS........c.cvicecieiirceeiircte ettt st a b st b st s s s s nsebes s snsesensntenes | eesssesassnsesens (2,421,170) 1,175,824
2703.  Change in provision for future dividends (7,822,662) | ... 9,754,283
2798.  Summary of remaining write-ins for Line 27 from OVEMlOW PAGE. .........vu ettt stseesessssesssseees | cestesssessesseesssesessesenes (V1 I (163,048,269 | ............. (163,048,269)
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......cu.rvuirearerreiseserssseseeseessesensssssssssessssssssssssssssssssssssesssnsssssssses | sesssessssssans (11,147,607) | ..ceveneve. (154,333,763) | .vovvevenne (153,593,195)
5301.  Gain on inforce reinsurance (3,954,535) | ... ...189,568,783 .165,890,931
5302.  Deferred gain 0N DUSINESS trANSTEN...........c.ccviueiciciiiseisee ettt s s bnas | evsesssssssessssestesssssntesenss | sbessessesinsns 69,749,965 | ..o
D803, bbb a bbb A A bbb At A e AR bbbt e bbb s b st bbbt
5398.  Summary of remaining write-ins for Line 53 from overflow page.. .
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 BDOVE)........cvireiriiririiiiiiisieiieessiesisssssesessssssessessssessessessssssesssssssansens | sssssssssassesses (3,954,535)| .ocvennnas
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

CASH FLOW

1 2 3
Current Year Prior Year Prior Year Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE...........c.ccevcuieeeeicee ettt sssesessnsans | eesessesessinsases 1,365,535 | .covevinne 246,172,409 | ..o 252,682,286
2. Netinvestment income... 245,158,378 ....313,540,049 ...670,310,223
3. MiSCEIANEOUS INCOME. .....uvuiueiceirreieeereisete ettt ettt s s st s nntessennns | srserssessnens (287,672,006) | ..oevervennee (148,524,678) [ ....oovvvenes (388,609,413)
4. Total (LINES 1 thIOUGN 3).....o.cvuiiiieiecicieissteeis sttt bbbt b sttt | sessessessenens (41,148,093) | ....cvvene. 411,187,780 | ... 534,383,096
5. Benefit and 10SS related PAYMENLS..........coieicviieiciee ettt bbbt snaes | esaeseeens 1,340,848,507 | ............ 6,515,594,136 | ............ 7,820,980,420
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........covevvevrveeveeeesveieesnes | coererans (1,491,972,032) | ........... (6,472,568,132) | ........... (7,934,348,470)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............ccovvivveicirieiieiieee e | evaessessssneas 44,948,202 | ............... 277,782,662 | ............... 489,845,825
8. Dividends paid t0 POICYNOIABIS............ccviieiieieiieic et bbb b s s s snsesennas | saebesssesessnanns 1,723,183 | oo 1,638,668 | ...covvvvne. 3,464,609
9.  Federal and foreign income taxes paid (recovered) net of §..........0 tax on capital gains (losses). ...(128,057,875) | .... ..(204,889,173)
10, Total (LINES 5 HIOUGN 9)...evvvereeececee ettt st s sttt sss s s sssnsn s sesssnssnsnns | sosesssssnnens (104,452,140) | ............... 194,389,458 | ......coucee. 175,053,210
11. Net cash from operations (Line 4 MiNUS LINE 10)........ccueireiiniiieiinieieissnieissesessisssesesssssssessssssessessssesssssssssessess | sossessesssssnee 63,304,047 | ....covuve 216,798,322 | ....ccoovee.. 359,329,886
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS...ouieecicieieeeic ettt sttt sttt a bbbt en st ses | stensansenes 1,130,253,408 | ............ 1,383,393,501 | ............ 3,345,683,766
12.2 Stocks. ...30,025,893 ....837,745,533 ...385,909,210
12.3 Mortgage loans 71,451,022 | oo 53,726,134 | ...ccvvvnea. 92,500,099
124 REAIESIAE. ..ottt bbb bbbttt bt saebaes | sbebebentesae st ess st ententens | eresbesiesesnes 31,500,000 | ..covrrernee. 31,500,000
12,5 Other iNVESIEA @SSBLS.......cvuiviveicrieeice ettt ssnaas | eessessessnsans 24,531,697 | coovvernns 205,605,001 | ....ccooevee. 188,301,642
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments.............ccocrrnrrrnenrnenenneneens | e (131,667) | ..eeeeeeerreeenene (29,045) | ..o 1,212,826
12.7  MISCEIANEOUS PTOCEEAS........c.cvueviveriirceeiiscteiee ettt sttt b bbb st s s s st s st esessnesesennes | beressnnesensns 148,910,787 | ............... 381,034,070 | ............... 364,071,404
12.8 Total investment proceeds (LINES 12.110 12.7)......cuiurieiiirieiieiiceie ettt sssns | sesessesanes 1,405,041,140 | ............ 2,892,975,194 | ............ 4,409,178,947
13.  Cost of investments acquired (long-term only):
1301 BONGS...ouiiitcictciett et s bbbttt stenans | ebiesaenianes 922,279,808 | ............ 1,096,529,431 | ............ 2,875,710,316
13,2 SHOCKS....euevteverecectcee ettt sttt s s st a st a st s e st ss sttt st st sesaesannes | suensenseeseesenes 1,368,728 | ............... 519,627,192 | ..cocveveeee. 43,791,671
13,3 MOMGAGE I0BNS.......ocvuiiiiiecicieie st bbbttt en s snnns | esiessensanes 118,732,387 | covvvernne 119,000,000 | ............... 216,722,310
134 REAIBSIALE. ..ottt ettt ettt es st saentnsesas | suensesiesaestssensan 48,636 | ..o 471,465 | oo 471,465
13,5 Other INVESIEA @SSBS......ucvvrerieisriericieierss ettt ettt en s ssensensnsns | onsssessassnsan 65,285,226 | ...ovovvvrinnnn 65,279,722 | ...cvvvenn. 118,524,275
13.6  MiSCEllaNEOUS APPIICAtIONS.........cvveeiriiiiieiicieieie ettt bbbttt s st s e | sntessesssssnsans 19,996,298 | ............... 111,424,232 | .o 374,985,765
13.7 Total investments acquired (LINES 13.110 13.6)......ccueviviireeeiceie ettt sssseesns | sesessssanes 1,127,711,082 | ............ 1,912,332,041 | ............ 3,630,205,802
14.  Netincrease or (decrease) in contract 10ans and Premium NOES..........cceieuiveieiciiisieise e ssessseens | essesesssssssesienns 139,485 | .ooeveinn 17,328,084 | ....c.ccovveee. 13,486,372
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LIN€ 14).........ccovruiuiireierrieiieseieieeeeee e | evesesenans 277,190,573 | c.cocvevn 963,315,069 | ............... 765,486,774
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOLES..........cveiveieieciiieic ettt sttt bbb sssntens | ssessssessessssestessssensessesnses | sesessessssassessessstessessnsensess | suessessessssessessssessesensensesas
16.2 Capital and paid in SUMPIUS, €SS tTEASUMY SLOCK.........cvurvrireirerinrirrieieeisseee st esssssssssesssssnsnns | sesessssssssssssesssnsnssessassanss | sssesssssnees (521,981,458) | .......ocenn. (521,981,458)
16.3 BOITOWED fUNGS........coucveieiictccic ettt et bbbt bbbt bbbt es s baesas | sussassssssesssses e seessseas (0 [ I (8,100,000) | ....vvvvrveeee (8,100,000)
16.4 Net deposits on deposit-type contracts and other insurance liabilities. ..(10,779,981) | ... .(46,615,722)| .... (88,597,880)
16.5  DIVIAENAS 10 STOCKNOIAETS. .......vucvirieciiisieicse ettt sttt entessns | sressssessesssssstesesentesesntns | sesassesssssssessessstansesnsansens | seessessessssessesnsassesnsnsenas
16.6  Other cash provided (APPHEA).........c.evuiicieieieeie et b bbb sses s sens | ssbsssssssssans (15,382,674)| .............. (656,593,855)| .............. (618,037,797)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | c.ccccvvuneves (26,162,654 | ........... (1,233,291,035) | ........... (1,236,717,135)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......ccccvvvevrces | cerrervvrninns 314,331,965 | ...cooevnnee. (63,177,644) | .............. (111,900,475)
19. Cash, cash equivalents and short-term investments:
19,1 BEOINNING Of YBAI.......cvuivvitieiesiesiesise ettt sttt en s es st s snnas | sessessssanes 238,223,915 | ..occvveene. 350,124,390 | ...ocovoene. 350,124,390
19.2 End of period (Line 18 plus Ling 19.1).......ccoeverereeieereeeereeeeans 552,555,880 296,946,746 238,223,915
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Non-cash proceeds from invested asset exchanges - bonds, common stocks, mortgages and real estate....... | ....c........... (73,342,660) | ................ (77,207,209) .............. (160,630,959)
20.0002  Non-cash acquistions from invested asset exchanges - bonds, common stocks, mortgages and real estate.... | ................ (73,342,660) | ................ (77,207,209) .............. (160,630,959)
20.0003  Capital contribution from parent to settle intercompany balances related to stock compensation.............ccccccee. | covevveereveersececesieeies | e (5,459,519) | ..ovvveerrrnees 5,459,519
20.0004  Capital contribution to subsidiary to settle intercompany balances related to stock compensation.. ....2,881,192 ..(2,881,192)
20.0005  Non-cash impacts of Tax Reform - taX reCEIVADIE..............ccoiueieeicieeece et | cresaessesssse s essesessessenas | eveesessesaesesns 8,204,590 |..coooverireriereeieriae
20.0006  Non-cash impacts of Tax Reform and DTA adjustment not yet settled - deferred income tax SUMPIUS..........cccoe. [ corveereeiereireversieiceiieis | cveeveieieiens 8,204,590 |..cooovivirererereieiernine
20.0007  Non-cash proceeds from dissolution of affiliate holding - common Stocks............c.evercencereireienenn. 478,310,380)
20.0008  Non-cash acquisition from dissolution of affiliate holding - common stocks. ..(478,310,380)
20.0009  Non-cash transfer of bonds sold for assumption reinsurance ...................... 3,448,021,646) | ........... 3 448,021,646)
20.0010  Non-cash transfer of mortgage loans sold for assumption reinsurance ....... ...(649,122,178) | .............. (649,122,178)
20.0011  Non-cash transfer of other invested assets sold for assumption reinsurance . ...(558,473,453) | ... ..(558,473,453)
20.0012  Non-cash transfer of reserves for assumption reinsurance.............c.cocueene .3,259,322,631 | ............3,259,322,631
20.0013  Non-cash transfer of deposit liability for asSUMPHON FEINSUIANCE. ......c..cviveiiieieicirisie s sssssens | cenesessssesessssesessssnsens | eevesessenns 1,276,223,336 | ............ 1,276,223,336
20.0014  Non-cash transfer of IMR liability for asSUMPLON FEINSUFANCE.........ciuiieiriiriieieieieie e sssesessssessens | sresessssesesssssssesessssessenns | senssessesnnes 110,419,414 | v 110,419,414
20.0015  Non-cash transfer of other for assumption reinsurance 9,651,896 | .... 9,651,896
20.0016  Non-cash transfer of bonds SOIA fOr FEINSUIANCE ...........ceuviiviiiicieicice et eas | evssseressssssesesssesesssaesenens | sevssesns (1,604,105,856) | ........... (1,604,105,856)
20.0017  Non-cash transfer of mortgage 10ans sold fOr FRINSUFANCE..............cccuceiiiiuereiieic e | evesresesss e sessresesssesenens | seveaesessnaens (99,061,975) | ..vveverrrnes (99,061,975)
20.0018  Non-cash transfer of premium for reinsurance .................... .5,570,590,944 | .... 5,570,590,944
20.0019  Non-cash transfer from Separate Accounts for reinsurance. ....(3,963,093,667)] ...........(3,963,093,667)
20.0020  Non-cash transfer of deposit liability for reinsurance........ ....663,688,352 | .... ...663,688,352
20.0021  Non-cash transfer of IMR liability for FINSUTANCE.............ccevcveieeeeesie et ssessssessesas | sosssesssssssessessssessesessessenes | ersessesinans (163,048,269) | .............. (163,048,269)
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

CASH FLOW

1 2 3
Current Year Prior Year Prior Year Ended
to Date To Date December 31
20.0022  Non-cash transfer of Other for FEINSUTANCE............ccevcveiereeec ettt ssssessesanss | srsssssssssssessessssessesessestanes | ersessesinans (404,969,529) | .............. (404,969,529)
20.0023  Non-cash deferred gain on business transfer - general iINSUrANCE BXPENSE.........c.ccvvveriereiereresieeieiseseresesseess | cereeresessssssesesssesesssssesens | seveesesessssens (89,063,880) | ....cvevuvnee (86,540,726)
20.0024  Non-cash deferred gain on business transfer - change in accounting principles.. .70,441,610 | ... 67,918,456
20.0025 Non-cash deferred gain on BUSINESS traNSTEr = tAX........c.cciiueierieieieec st sesssassssssssssessnnss | eresissnssssssssssssessessnssnsenss | eoossessesssanes 18,622,270 | ..o 18,622,270
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE INSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year PriorsYear
To Date To Date Ended December 31
1o INAUSHIIAL TR ..ottt | Shb bbbt | et i | feb s
2. Ordinary life INSUMANCE. .........cveveeveevieeieiees ettt sttt sae st es s sssasssssns | sessessessssssesessessessesanes 61,289,387 | .ooovevieeeeereeins 51,260,549 | ...coovviveriieeiee 129,601,506
3. Ordinary individUal BNNUIIES............rvvuereriiieriieeiieeeiesersieesi s esssenssenns | sesesssesssesssessssesesn 81,810,835 | ..o 93,799,816 | ..oovvorrrercrirririrenenns 193,730,045
4. Credit life (Qroup and INAIVIAUAL)...........cvivriieieieiieieisieesse ettt sssseses | sossssstessessssessessssssessessssessesssssteses | sbsesssssssesssssssassessssessessssessessessnsasses | sesessessssessesesassessesssssssessessssansessnsas
5. GrouUp lifE INSUTANCE. .......c.cveveevecreee ettt s es e bns s sssans | sbesessessssssssssesnssstesnsas 3,011,465 | oo 4,605,266 | ....coovveverierereieieinn 14,915,395
8. GOUDP ANNUILIES......eouvevervisreisriiscei ittt | eereestsseessenss st eneens 684,442,727 | .cooovvrrrirrerid 665,092,239 | ....ovvvercriririnens 1,281,958,721
T ABH = GIOUP .ottt ettt ettt ettt | seteessnes st 13,408,056 | .....oovverrererieeennnes 36,665,919 | ..o 68,201,742
8. A&H - credit (Group @nd INAIVIAUAL). ........c.eveereriririerisieieiiessssessssessssssesee e essessssssessessessss | stesssssssssesssssssssssessesssssssssessassasssnes | sssesssssessessassssssessessassnssessessassnssns | essnsssessossasssnssessessensnsssessassasssnssnses
0. ABH = OtNBI ..ot | ettt 10,516 | oo 1731 | e 752,142
10.  Aggregate of all Other lINES Of DUSINESS.........c.rvururureiierineireieiesiseiees e sssseenns | eisesssssssssessssess st sssansssssssenes 0 | i 0 | e 0
11, Subtotal (Lines 1 through 10)..........ccuureeiririieririicrrerieesi e enssssessssenes | ceeseeseseessessssesseenss 843,972,986 | .....coovvvererririerii 851,435,520 | ..ooovvvecriririens 1,689,159,551
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY)........c.oveiiiiiieieiiieie ettt seas | evesssssssessssstes s sstes s ssssessessssssasss | essesssessesiesassessessssessessessssessessntanss | sessessessssessessessssessessssansessesensesesenes
13, Subtotal (LINES 11 throUGN 12)......cuveereerrrerereeeeinreesseeessesseeessessessssessssssssssssssssessssssesss | sessmessssssssssssssssssnees 843,972,986 | .....ovverrerrerreren 851,435,520 | oovoovverrrireerenens 1,689,159,551
14, DEPOSIt-tyPE COMIACES.......oveiveiciiieiciieis ettt | stassesssssntessessssensansees 674,829,949 | ..o 833,608,317 | oo 1,537,491,030
15, Total (LINES 13 @00 14)......curvorreerecereierieceieeereee ettt seenssessseesssnenns | ceeneesssseesnsesesseenns 1,518,802,935 | ...oovvverrrns 1,685,043,837 | oooovvveerrrens 3,226,650,581
DETAILS OF WRITE-INS
L OO OO PO PP
1002, ootk R et | Heee bRt | Hereet bRt | Sert R
L0 OO OO OO OO OO ST OO
1098. Summary of remaining write-ins for Line 10 from oVerflow PAGE.........cvverrrrininrneirininns | ceereiressnsieieesssssssessssessssessssenans 0 | e [0 U 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNe 10 @DOVE).......ucurverimererernirissesssensnsssssenssenses | eresseessssnsssessssssssssessssssssnesssssenc 0 | e 0 | e 0

Q06




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON L”:E |NSURANCE 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 Insurance Company (the “Company” or “TL") have been prepared in conformity with
statutory accounting practices prescribed or permitted by the State of Connecticut Insurance Department (“the Department”). The Department recognizes only statutory
accounting practices prescribed or permitted by the State of Connecticut for determining and reporting the financial condition and results of operations of an insurance
company and for determining solvency under the State of Connecticut Insurance Law. The National Association of Insurance Commissioners’ Accounting Practices and
Procedures Manual (“NAIC SAP”) has been adopted as a component of prescribed practices by the State of Connecticut.

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

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

| SSAP # | F/S Page | F/S Line # | 2019 2018
Net Income
1. TL state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX |$ 59,994,405 | $ (11,177,018)
2. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 4 19 (23,815,671), 9,374,705
(23,815,671) 9,374,705
3. State permitted practices that are an (increase)/decrease from NAIC SAP — —
4. NAIC SAP (1-2-3=4) XXX XXX XXX |$ 83,810,076 | $ (20,551,723)
Surplus
5. TL state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 3815883,303|$ 3,712,663,061
6. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (TL) (as described above) 61 3 1 37,700,339 61,516,010
Less: Reinsurance reserve credit (TLA) (as described above) 61 3 35 130,069,317 73,653,500
167,769,656 135,169,510
7. State permitted practices that are an (increase)/decrease from NAIC SAP — —
8. NAIC SAP (5-6-7=8) XXX XXX XXX |$ 3,648,113647|$ 3,577,493,551

The Company's reported investment in TLA was $1,198,155,302 and $1,160,838,596 as of June 30, 2019 and December 31, 2018, respectively. The Company's
investment in TLA would have been reported as $1,068,085,985 and $1,087,185,096 as of June 30, 2019 and December 31, 2018, respectively, without the state
prescribed practices.

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

Accounting Policy

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
Statement of Statutory Accounting Principles (“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.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D.

Loan-Backed Securities

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

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

3. The Company did not recognize any OTTI for loan-backed securities held as of June 30, 2019.
4. Security Unrealized Loss Aging

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

Q07



Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

a. The aggregate amount of unrealized losses:

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

3,728,867
7,219,896

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

1. Less than 12 Months $ 605,944,516
2. 12 Months or Longer $ 315,912,397

As of June 30, 2019, loan-backed securities in an unrealized loss position comprised 171 securities, primarily related to collateralized debt obligations ("CDOs"),
corporate asset-backed securities ("ABS") in the financial services sector, and government agency securities, which were depressed primarily due to an increase
in interest rates and/or widening of credit spreads since the securities were purchased. The Company does not intend to sell the securities outlined above.
Furthermore, based upon the Company’s cash flow modeling and the expected continuation of contractually required principal and interest payments, the Company
has deemed these securities to be temporarily impaired as of June 30, 2019.

E.  Dollar Repurchase Agreements and/or Securities Lending Transactions

3.

Collateral Received

b.  The fair value of collateral accepted in the form of cash and reinvested assets is $141,053,988, which includes $8,789,841 of Separate Account securities
lending collateral as of June 30, 2019.

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

Company Policies or Strategies for Repo Programs

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

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

Type of Repo Trades Used
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) | YES YES
b. Tri-Party (YES/NO) [NO NO
Maturity Time Frame
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open - no maturity $ —1$ —1$ —1$ —1$ —1$ —19 —19 —
b. Overnight — — — — — — — —
c. 2 days to 1 week — — — — — — — —
d. >1 week to 1 month — — — — — — — —
e. >1 month to 3 months — — — — - - - -
f. >3 months to 1 year 75,545,750 270,841,375| 191,578,363 | 195,295,625| 195,295,625| 195,295,625| 195,295,625 195,295,625
g. > 1year — — — — - - - -
Third Quarter Fourth Quarter
9 10 1 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open - no maturity $ —|% —|% —|$ —|$ —|$ —|$ —|$ —
b. Overnight — — — — — — — —
c. 2days to 1 week — — — — — — — —
d. >1 week to 1 month — — — — — — — —
e. >1 month to 3 months — — — — — — — —
f. >3 months to 1 year — — — — - - - -
g. >1year — — — — — — — —
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NOTES TO FINANCIAL STATEMENTS

9.

10.

Counterparty, Jurisdiction and Fair Value (FV)

The Company has no investments in defaulted repurchase agreements.

Securities "Sold" Under Repo - Secured Borrowing

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

Securities Sold Under Repo - Secured Borrowing by NAIC Designation

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

Collateral Received - Secured Borrowing

First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $ 75545750|$ 270,841,375|$% 191,578,363 |$ 195,295,625|$ 195,295625|$ 195295625|$ 195295625|$ 195,295,625
b. Securities (FV) — — — — — — — —
Third Quarter Fourth Quarter
9 10 1" 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $ —|$ —|$ —|$ —|$ —|$ —|$ —|$ —
b. Securities (FV) — — — — — — — —
Cash & Non-Cash Collateral Received - Secured Borrowing by NAIC Designation
1 2 3 4 5 6 7 8
Does Not
Qualify as
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. Cash $ —$195,295,625 [ $ —|$ —1$ —|$ —1$ —|$ —
b. Bonds-FV — — — — — — — —
c. LB&SS-FV — — — — — — — —
Preferred stock -
Common stock — — — — — — — —
Mortgage
loans - FV — — — — — - — -
Real estate - FV — — — — — — — —
Derivatives - FV — — — — — - — -
Other invested
assets - FV — — — — — — — —
Total collateral
assets - FV —$195,295,625 [ $ —|$ —1$ —$ —1$ —|$ —
Allocation of Aggregate Collateral by Remaining Contractual Maturity
Fair Value
a. Overnight and continuous $ —
b. 30 days or less —
c. 311090 days 195,295,625
d. >90 days —
Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity
Amortized Cost Fair Value
a. 30 days or less $ 112,871,689 | § 112,857,498
b. 31to 60 days 16,866,767 16,866,772
c. 611090 days 25,188,502 25,186,682
d. 91to 120 days 3,159,781 3,159,907
e. 121 to 180 days — —
f. 181 to 365 days 12,930,367 12,943,514
g. 1to2years 15,987,604 16,000,755
h. 2to 3 years 534,227 534,317
i. >3 years 7,756,687 7,756,687
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11.  Liability to Return Collateral - Secured Borrowing (Total)

First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash (collateral - all) |$ 75,545,750 | $ 270,841,375 $ 191,578,363 | $ 195,295,625 | $ 195,295,625 | $§ 195,295,625 [ $ 195,295,625 | $ 195,295,625
Securities collateral
b. ( — — — — — — — —
Third Quarter Fourth Quarter
9 10 1 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash (collateral - all) |$ —|$ —|$ —|$ —|$ —|$ —|$ —|$ —
Securities collateral
b. ( — — — — — — — —
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 YES
b. Tri-Party (YES/NO) NO NO
3. Original (Flow) and Residual Maturity
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open - No Maturity  |$ —|$ —|$ —|$ —|$ —|$ —|$ —|$ —

b. Overnight — — — — — — — —

c. 2 days to 1 week — — — — — — — _

d. >1 week to 1 month — — — — — — — —

e. > month to 3
months

f. >3 months to 1 year 12,292,144 15,878,213 13,884,128 15,878,213 10,603,686 17,219,325 15,281,709 10,603,686

g. >1year — — — — — — — —
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open - No Maturity  |$ —|$ —|$ —|$ —|$ —|$ —|$ —|$ —
b. Overnight — — — — — — — —

c. 2 days to 1 week — — — — — — — _

d. >1 week to 1 month — — — — — — — —

e. > month to 3
months — — — — — — — —

f. >3 months to 1 year — — — — — — — —

g. >1year — — — — — — — —

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

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

First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Average Daily
Minimum Maximum Balance Ending Balance Minimum Maximum Balance Ending Balance
$ 16,431,308 | $ 21,531,316 | $ 18,699,657 | $ 21,485,747 | $ 14,752,605 | $ 23,298,581 | $ 20,659,186 | $ 14,801,156
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10.

H.  Repurchase Agreements Transactions Accounted for as a Sale

Third Quarter Fourth Quarter
9 10 1 12 13 14 15 16
Average Daily Average Daily
Minimum Maximum Balance Ending Balance Minimum Maximum Balance Ending Balance
—|s —|s —|s —|s —|s —|s —|s —
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 $ —1$ —1$ —1$ —1$ —19 —1$ —1$ —
LB&SS-FV — — — — 14,775,989 — —
Preferred stock -
Common stock — — — — — — — —
Mortgage loans -
FV — — — — — — — —
Real estate - FV — — — — — — — —
Derivatives - FV — — — — — — — —
Other invested
assets - FV — — — — — — — 25,167
Total assets - FV | $ —1$ —1$ —1$ —19 —|$ 14,7759891(% —1$ 25,167
Collateral Pledged - Secured Borrowing
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
Cash $ 12,292,144 |$ 15878,213|$ 13,884,128|% 15,878,213|$ 10,603,686 |$% 17,219,325|$ 15,281,709|$ 10,603,686
Securities (FV) — — — — — — — —
Securities (BACV) XXX XXX XXX — XXX XXX XXX —
Nonadmitted subset
(BACV) XXX XXX XXX — XXX XXX XXX —
Third Quarter Fourth Quarter
9 10 1 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
Cash $ —|$ —|$ —|$ —|$ —|$ —1$ —1$ —
Securities (FV) — — — — — — — —
Securities (BACV) XXX XXX XXX — XXX XXX XXX —
Nonadmitted subset
(BACV) XXX XXX XXX — XXX XXX XXX —

Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

Amortized Cost Fair Value
Overnight and
. Continuous $ —|$ —
. 30 days or less — —
3110 90 days — —
. >90 days 10,603,686 10,603,686

None

None

Recognized Receivable for Return of Collateral - Secured Borrowing

Recognized Liability to Return Collateral - Secured Borrowing (Total)

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.
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON L”:E |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

N.  Offsetting and Netting of Assets and Liabilities
The Company had no offsetting and netting of assets and liabilities.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.
Note 7 - Investment Income
No significant change.

Note 8 - Derivative Instruments

H. Other Investment and/or Risk Management Activities

The premium payments for derivatives with financing premiums due within the next four years are listed in the table below, as well as the undiscounted premium commitments,
the fair value of these contracts and the aggregate fair value excluding the impact of these premiums as of June 30, 2019 and December 31, 2018, respectively.

(amount in thousands)
Derivative Premium Payments
Fiscal Year Due
2020 $ 29,172
2021 $ 7,044
2022 $ —
2023 $ —
Thereafter $ 131,832
Total Future Settled Premiums | $ 168,048
(amount in thousands)
Undiscounted Future Premium Derivative Fair Value with Premium Derivative Fair Value Excluding
Date Commitments Commitments Impact of Future Settled Premiums
June 30, 2019 $ 168,048 | $ (12,567) $ (180,615)
December 31,2018 |$ 168,048 | § 47,302 $ (120,746)

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 June 30, 2019 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 2019, the Company's pledge limit is $928 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. June 30, 2019

To1tal 2 3

2+3 General Account | Separate Accounts
a. | Membership Stock - Class A $ — |8 — |8 —
b. | Membership Stock - Class B 3,884,000 3,884,000 —
c. | Activity Stock - - —
d. | Excess Stock — — —
e. | Aggregate Total (a+b+c+d) $ 3,884,000 |$ 3,884,000 |$ -
f. | Actual or estimated borrowing capacity as

determined by the insurer $ 928,000,000 |$ 928,000,000 |$ —
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3.

4.

2. December 31, 2018

Tc:tal 2 3

2+3 General Account | Separate Accounts
a. | Membership Stock - Class A $ — |8 — |8 —
b. | Membership Stock - Class B 7,585,500 7,585,500 —
c. | Activity Stock — — —
d. | Excess Stock — — —
e. | Aggregate Total (a+b+c+d) $ 7,585,500 $ 7,585,500 $ —
f. | Actual or estimated borrowing capacity as

determined by the insurer $ 928,000,000 |$ 928,000,000 |$ —

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

Eligible for Redemption
1 2
Current Period Not Eligible 3 4 5
Total for Less Than 6 Months 1 to Less than 6
Membership Stock (2+3+4+5+6) Redemption 6 Months to Less than 1 Year 3 Years 3to 5 Years
1. [ClassA $ —|$ —|$ —|$ —1|$
2. |ClassB 3,884,000 3,884,000 — —

The Company had no collateral pledged to the FHLB as of June 30, 2019.

The Company had no borrowings from the FHLB as of June 30, 2019.

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

A-D. Defined Benefit Plans

The Company has no direct plans.

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

No significant change.
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Note 14 - Liabilities, Contingencies, and Assessments

A.  Contingent Commitments

2. Detail of Other Contingent Commitments

1 2 3 4 5
. Maximum
Ultimate !
Nature and Financial Poteor}tlFaLIJerT;ount
Circumstances of Statement Pavments
Guarantee and Key Impact if Action the Gyu arantor Current Status of Payment
Attributes, Including Liability Under the Could or
Date and Duration of Recognition of Guarantee be Required to Performance Risk of
Agreement Guarantee is Required Mqake Guarantee
1. In 1997, TL guaranteed the obligations of TLA with $ — Increase in Unlimited (1) The guaranteed affiliate
respect to life, accident and health insurance and annuity Investments in maintains surplus in
contracts. The guarantee was issued to provide an SCA, Dividends to addition to policyholder
increased level of security to potential purchasers of TLA stockholders reserves. The payment or
products. As of June 30, 2019 and December 31, 2018, no (capital performance risk of this
liability was recorded for this guarantee, as TLA was able to contribution), guarantee is low as It is
meet these policyholder obligations. Expense, or Other unlikely that this guarantee
will be triggered.
Total $ — Unlimited

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

B. Assessments
No significant change.

C. Gain Contingencies
No significant change.

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

E.  Joint and Several Liabilities
No significant change.

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

Note 15 - Leases

No significant change.

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

No significant change.

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

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

1. Inthe course of the Company’s asset management, securities were sold and reacquired within 30 days of the sale date to enhance the Company'’s total return on
its investment portfolio.

2. The details by NAIC designation 3 or below of securities sold during the quarter ended June 30, 2019 and reacquired within 30 days of the sale date are:

Number of Book Value of Cost of Securities
Description NAIC Designation Transactions Securities Sold Repurchased Gain/(Loss)
Bonds 3 6 $ 796,753 1% 791,648 | $ 2,529

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

No significant change.

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

No significant change.
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Note 20 - Fair Value Measurements

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 estimates of fair value for financial assets and financial liabilities are based on the framework established in the fair value accounting guidance. The
framework is based on the inputs used in valuation, gives the highest priority to quoted prices in active markets and requires that observable inputs be used in the valuations
when available. The Company categorizes its assets and liabilities measured at estimated fair value based on whether the significant inputs into the valuation are observable.
The fair value hierarchy categorizes the inputs in the valuation techniques used to measure fair value into three broad Levels (Level 1, 2, or 3):

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

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

In many situations, inputs used to measure the fair value of an asset or liability position may fall into different levels of the fair value hierarchy. In these situations, the
Company will determine the level in which the fair value falls based upon the lowest level input that is significant to the determination of the fair value. Transfers of securities
among the levels occur at the beginning of the reporting period. There were no transfers between Level 1 and Level 2 for the quarter ended June 30, 2019. 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.

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

June 30, 2019
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
All other corporate bonds — asset-backed $ —1$ —1% 121$ —1$ 12
Preferred stocks - unaffiliated — — 1,882 — 1,882
Common stocks - unaffiliated 26,338 — 19,855 — 46,193
Total bonds and stocks 26,338 — 21,749 — 48,087
Derivative assets
Credit derivatives — 364 — — 364
Equity derivatives — — 981 — 981
Foreign exchange derivatives — 8,714 — — 8,714
Interest rate derivatives — 86,876 18,820 — 105,696
GMWB hedging instruments — — 24,361 — 24,361
Macro hedge program — 21,222 13,020 — 34,242
Total derivative assets — 117,176 57,182 — 174,358
Separate Account assets [1] 35,042,531 41,248,906 558,715 — 76,850,152
Total assets accounted for at fair value $ 35,068,869 | $ 41,366,082 | $ 637,646 | $ —19 77,072,597
b. Liabilities accounted for at fair value
Derivative liabilities
Credit derivatives $ —1$ (1,186) $ —|$ —19 (1,186)
Foreign exchange derivatives — (8,850) — — (8,850)
Interest rate derivatives — (138,880) (36,777) — (175,657)
GMWB hedging instruments — — (1,660) — (1,660)
Macro hedge program — — (23,792) — (23,792)
Total liabilities accounted for at fair value $ —1$ (148,916)| $ (62,229)| $ —19 (211,145)

[1] Excludes approximately $7.9 billion of investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 (Fair Value Measurements).
Valuation Techniques, Procedures and Controls

The Company determines the fair values of certain financial assets and liabilities based on quoted market prices where available and where prices represent reasonable
estimates of fair value. The Company also determines fair values based on future cash flows discounted at the appropriate current market rate. Fair values reflect
adjustments for counterparty credit quality, the Company’s default spreads, liquidity and, where appropriate, risk margins on unobservable parameters.

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

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

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

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

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

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

The Securities Working Group performs ongoing analyses of the prices and credit spreads received from third parties to ensure that the prices represent a reasonable
estimate of the fair value. This process involves quantitative and qualitative analyses and is overseen by investment and accounting professionals. As a part of these
analyses, the Company considers trading volume, new issuance activity and other factors to determine whether the market activity is significantly different than normal
activity in an active market, and if so, whether transactions may not be orderly considering the weight of available evidence. If the available evidence indicates that pricing
is based upon transactions that are stale or not orderly, the Company places little, if any, weight on the transaction price and will estimate fair value utilizing an internal
pricing model. In addition, the Company ensures that prices received from independent brokers represent a reasonable estimate of fair value through the use of internal
and external cash flow models utilizing spreads, and when available, market indices. As a result of these analyses, if the Company determines that there is a more
appropriate fair value based upon the available market data, the price received from the third party is adjusted accordingly and approved by the Valuation Committee.

The Company conducts other specific monitoring controls around pricing. Daily analyses identify price changes over 3% for bonds and 5% for equity securities and trade
prices for both bonds and stocks that differ over 3% to the current day’s price. Weekly analyses identify prices that differ more than 5% from published bond prices of a
corporate bond index. Monthly analyses identify price changes over 3%, prices that have not changed, and missing prices. Also on a monthly basis, a second source
validation is performed on most sectors. Analyses are conducted by a dedicated pricing unit that follows up with trading and investment sector professionals and challenges
prices with vendors when the estimated assumptions used differs from what the Company feels a market participant would use. Examples of other procedures performed
include, but are not limited to, initial and ongoing review of third-party pricing services’ methodologies, review of pricing statistics and trends and back testing recent trades.

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

Derivative Instruments

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

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

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

Valuation Inputs for Investments

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

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

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

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

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

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

Credit derivatives - Primary inputs include the swap yield curve and credit default swap curves.

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

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

Separate Account Assets

Separate Account assets are primarily invested in mutual funds but also have investments in mortgage loans, bonds, limited partnerships and other alternative investments,
and stocks. Fair values for mortgage loans are determined 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. Separate Account investments for bonds and stocks are valued in the same manner, and
using the same pricing sources and inputs, as the bonds and stocks held in the General Account of the Company.

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

2. The table below provides a roll-forward of financial instruments carried at fair value using significant unobservable inputs (Level 3) for the quarter ended June 30, 2019:

Total Gains
Beginning (Losses) Included in: Ending
Balance Transfers | Transfers Balance
As of Prior into outof | NetIncome As of Current
(Amounts in thousands) Quarter End | Level 3[2] | Level 3[2] (1) Surplus | Purchases Sales Settlements | Quarter End
Assets
All other corporate bonds —
asset-backed $ 2119 —1$ -9 —1$ 76|$ —1$ —1$ 85| $ 12
Preferred stocks - unaffiliated 1,870 — — — — 12 — — 1,882
Common stocks - unaffiliated 20,420 — — — 152 — (717) — 19,855
Total bonds and stocks 22,311 — — — 228 12 (717) (85) 21,749
Derivatives
Equity derivatives 994 — — — (13) — — — 981
GMWB hedging instruments 12,135 — — — 10,566 — — — 22,701
Total derivatives [3] 13,129 — — — 10,553 — — — 23,682
Separate Accounts 605,383 28,594 (51,250) (2,029) 864 18,586 (37,308) (4,125) 558,715
Total assets $ 640,823|$ 28594|% (51,2508 (2,029)$ 11,645|$ 18,598($ (38,025)$ (4,210($ 604,146
Liabilities
Derivatives
Interest rate derivatives $  (29,455) —|$ —1$ —|$ 11,498]$ —|$ —1$ —1$ (17,957)
Macro hedge program (3,938) — — — (8,162) 1,328 — — (10,772)
Total derivatives [3] (33,393) — — — 3,336 1,328 — — (28,729)
Total liabilities $  (33,393)[$ —|$ —|$ —|$ 3336[% 1328($ —1$ —|$ (28,729)
1 All amounts in this column except Separate Account assets are reported in net realized capital gains (losses). All amounts are before income taxes.
[2] Transfers in and/or out of Level 3 are primarily attributable to changes in the availability of market observable information and changes to the bond and stock
carrying value based on the lower of cost or market requirement.
[3] Derivative instruments are reported in this table on a net basis for asset/(liability) positions.
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Other Fair Value Disclosures

Not applicable.

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

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

(Amounts in thousands)

June 30, 2019

Not
Practicable
Aggregate Fair Admitted Net Asset (Carrying

Type of Financial Instrument Value Value (Level 1) (Level 2) (Level 3) Value (NAV) Value)
Assets

Bonds - unaffiliated $ 7407483|$ 6,730,750($% —|$ 6,864,481($ 543,002 | $ —|$ —

Preferred stocks - unaffiliated 56,663 56,350 — 33,227 23,436 — —

Common stocks - unaffiliated 46,194 46,194 26,338 — 19,856 — —

Mortgage loans 1,179,193 1,133,396 — — 1,179,193 — —

Cash, cash equivalents and short-term

investments - unaffiliated 552,499 552,556 27,870 524,629 — — —

Derivative related assets 199,984 174,358 — 142,802 57,182 — —

Contract loans 1,323,218 1,323,218 — — 1,323,218 — —

Surplus debentures 42,258 31,754 — 20,262 21,996 — —

Securities lending reinvested collateral

assets 132,299 132,288 — 132,299 — — —
Separate Account assets [1] 76,850,152 76,850,152 35,042,531 41,248,906 558,715 — —
Total assets $ 87,789,943|$ 87,031,016 |$ 35,096,739|% 48,966,606 |$ 3,726,598 | $ —1$ —
Liabilities

Liability for deposit-type contracts $ 227,074\ $ (230,783)| $ —1$ —|$  (227,074)$ —1$ -

Derivative related liabilities (216,394) (211,145) — (154,165) (62,229) — —

Separate Account liabilities (76,850,152) (76,850,152)|  (35,042,531)]  (41,248,906) (558,715) — —
Total liabilities $ (77,293,620)($ (77,292,080)|$ (35,042,531)|$ (41,403,071) $ (848,018)| —1$ —

=

] Excludes investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 of approximately $7.9 billion as of June 30, 2019.

(Amounts in thousands) December 31, 2018
Not
Practicable
Aggregate Fair | Admitted Net Asset Value | (Carrying

Type of Financial Instrument Value Value (Level 1) (Level 2) (Level 3) (NAV) Value)
Assets

Bonds - unaffiliated $§ 7,150,717|$  6,935105($ 309,049|$ 6,225,185]% 616,483 —|$ —

Preferred stocks — unaffiliated 56,528 55,077 — 33,268 23,260 — —

Common stocks — unaffiliated 73,846 73,847 44,263 — 29,583 — —

Mortgage loans 1,115,854 1,101,528 — — 1,115,854 — —

Cash, cash equivalents and short-term

investments - unaffiliated 238,305 238,224 24,026 214,279 — — —

Derivative related assets 130,477 143,007 — 41,145 89,332 — —

Contract loans 1,323,078 1,323,078 — — 1,323,078 — —

Surplus debentures 31,641 25,787 — 31,641 — — —

Securities lending reinvested collateral

assets 179,253 179,281 — 179,253 — — —
Separate Account assets [1] 70,338,872 70,338,872 32,994,176 36,749,824 594,872 — —
Total assets $ 80,638571|% 80,413,806|% 33,371,514 |$ 43,474595|$% 3,792,462 —1$ —
Liabilities

Liability for deposit-type contracts $  (234603)|$  (241,563)$ —1$ —|$  (234,603)$ —|$ —

Derivative related liabilities (203,508) (198,221) — (150,977) (52,531), — —

Separate Account liabilities (70,338,872)]  (70,338,872)|  (32,994,176)|  (36,749,824) (594,872) — —
Total liabilities $ (70,776,983)|$ (70,778,656)( $ (32,994,176)|$ (36,900,801)| $ (882,006)| $ —1$ —

[1] Excludes investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 of approximately $3.6 billion as of December 31, 2018.
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D.

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

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

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

Fair values of liability for deposit-type contracts were estimated using average discounted cash flow calculations and current market interest rates.
The carrying amounts of the Separate Account liabilities approximate their fair values.

At June 30, 2019, the Company had no investments where it was not practicable to estimate fair value.

Note 21 — Other Items

C.

Other Disclosures

No significant change.

Note 22 - Events Subsequent

The Company had no material subsequent events through the filing date of August 2, 2019.

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.  Forthe periods ended June 30, 2019, and December 31, 2018, 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 $37,700,339 and $61,516,010, respectively.

b.  For the periods ended June 30, 2019, and December 31, 2018, the total amount of reinsurance credit taken for this agreement was $47,721,948 and
$77,868,367, 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

The Company had no change to incurred losses or loss adjustment expenses.

Note 26 - Intercompany Pooling Arrangements

Note 27

No significant change.

- Structured Settlements

Note 28

No significant change.

- Health Care Receivables

Note 29

No significant change.

- Participating Policies

Note 30

No significant change.

- Premium Deficiency Reserves

Note 31

No significant change.

- Reserves for Life Contracts and Deposit-Type Contracts

Note 32

No significant change.

- Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

Note 33

No significant change.

Note 34

- Premium and Annuity Considerations Deferred and Uncollected

No significant change.

- Separate Accounts

No significant change.
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Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

1.2
2.1

22
3.1

3.2
33

34
3.5
41

4.2

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

GENERAL

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

as required by the Model Act?

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

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

reporting entity?

If yes, date of change:

Yes| ]
Yes|[ ]

Yes|[ ]

No[X]
No[ ]

No[X]

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

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

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

Is the reporting entity publicly traded or a member of a publicly traded group?
If the response to 3.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group.

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

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

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

result of the merger or consolidation.

Yes [X]

Yes|[ ]

Yes[ ]

No[ ]

No[X]

No[X]

Yes|[ ]

No[X]

Name of Entity

NAIC
Company
Code

2

3

State of
Domicile

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

similar agreement, have there been any significant changes regarding the terms of the agreement or principals
If yes, attach an explanation.

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

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

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

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

By what department or departments?

Connecticut State Insurance Department

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

with Departments?

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

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

by any governmental entity during the reporting period?

If yes, give full information:

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

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

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

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

involved?

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

1

Yes[ ] No[X]

2/31/2017

NAT ]

1

2/31/2017

05/10/2019

Yes| ]
Yes [X]

No[ ]
No[ ]

Yes| ]

Yes|[ ]

Yes [X]

NIA[X]

NAT |

No[X]

No[X]

Nof[ |

1
Affiliate Name

2
Location (City, State)

FRB

0CC

FDIC

SEC

Talcott Resolution Distribution Company, Inc. Windsor, CT

NO

NO

NO

YES

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

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

QO

(@)

(b)

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

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

(e)  Accountability for adherence to the code.

9.11 If the response to 9.1 is No, please explain:

9.2

Has the code of ethics for senior managers been amended?

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

9.3

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

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

Qo8

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

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

Yes [X]

Yes|[ ]

Yes[ ]

Nof[ |

No[X]

No[X]



Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 86,799
INVESTMENT
11.1 Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[X] Nol[ ]

11.2 Ifyes, give full and complete information relating thereto:

The Company has $223,264,106 of cash and bonds pledged as collateral for derivative activity: $3.884.000 FHLB capital stock: $10.603,686 of short term investments subject to
repurchase agreements; and $171,077,579 bonds subject to repurchase agreements.

12.  Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 35,998,827
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 1,221,579,818 1,259,391,877
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 1,221,579,818 $ 1,259,391,877
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
If no, attach a description with this statement.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 132,299,095
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 132,287,769
16.3 Total payable for securities lending reported on the liability page: $ 132,287,769

17.  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] Nol[ ]

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

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

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[X] Nol[ ]

17.4 Ifyes, give full and complete information relating thereto:

1 2 3 4
Date of
Old Custodian New Custodian Change Reason
RBX Dexia Investor Services N/A 05/23/2019 Closed Account

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

securities"].
1 2
Name of Firm or Individual Affiliation
Hartford Investment Management Company U
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[X] Nof ]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[X] No[ ]

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

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
106699 Hartford Investment Management FEOBULMG7PY8G4MG7C65 SEC DS
Company
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]

Q08.1



Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.2 If no, list exceptions:

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

20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[X] Nol[ ]

Q08.2



Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

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

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
11

1.5
1.6

3.1
3.2
33
34

4.1

Report the statement value of mortgage loans at the end of this reporting period for the following categories:

Long-term mortgages in good standing Amount
1A FaIM MOMGAQES. ....oeo et s bbb bbb bbb bbb bbb bbb e e bbb bbbttt sttt G
112 RESIHENTAI MOMGAGES. ... veereeereireirireireiseisise et ses et ss e se e s stk s e R8s 8 24821k A R ettt ee e nne et nsennnnntene | Dossnssssessesnssessesnesad 49,244,079

1.13  Commercial mortgages. 1,084,152,142

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

1,133,396,221

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

1,31 FaIM MOMGAQES. .....oeeveeeeeeeeeeeees et s et s s s s bbb bbb bbb bbb bbb bbb bbbttt ettt G
IV T 10T = o (0PTSRS G
1.33  COMMETCIAI MOMGAGES. .. cvervevriereiieiseissiesseistesse s st sse st s st es st s e s s s s a8 s s ant s s s e e s bR e R8s a8 28 s 4n £ e d s s e s R R s s bbb e n s b n s B
1.34  Total mortgages with interest overdue more than three MONENS.............ouiii ettt sttt B 0
Long-term mortgage loans in process of foreclosure

TA1 FaIM MOMGAGES. ....veoeveeeeeeeeeeeeeee e eeeseee e e s s s s s s e s s e s s s s e s ee s s s e s s bbb s e e s s e ee s e ettt es s ee s es e ensessenses e nr e G
142 RESIABNHAI MOMGAGES......vvveececeicveeseeeesetss ettt ess st st s st e st s e sse s s s b e s s es e s st s s e en st e s s e s st s et s s s en s st se s st et ssen st s ans st en st seen s sanen G
143  Commercial mortgages G
1.44  Total mortgages in process of foreclosure.... G 0

Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ..ooiiiieieiieiecsss ettt B 1,133,396,221

Long-term mortgages foreclosed, properties transferred to real estate in current quarter

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

1,62 RESIABNHAI MOMGAGES. ... vreeeceeireireereeereteee ettt ettt et s s b8 E bR E eS8 £ 85 £ 248 E S8R R 828R bbb bbbt ren

1.63  Commercial mortgages.....

1.64  Total mortgages foreclosed and transferred to real estate
Operating Percentages:
2.1 AGH 0SS PEICENL. ...ttt ettt s bt s st s bbb s s s s b a8 s 881 bt s s b4 e s b s AR SR E s s S s s SR d AR R e AR R AR R s R e R s bR e s bR e R ss b et ens | Hdetietestesetastesetet st st st sttt

2.2 A&H cost containment percent

2.3 A&H expense percent eXCluding COSt CONAINMENT EXPENSES. .......cvuruiurireiriiiieiissieiseissietse sttt ss e s st ss st ss e essesse s s sse s s st s s s e s es e bR ee s e s s s e s s s s sesans | ehetetastessetastaseb et ensan et sntantes et

Do you act as a custodian for NEaIth SAVINGS GCCOUNTS?.............wu ittt sttt et s et f e st nen Yes[ | No[X]

Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two States?..........ccceveverieevieieee 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 domicile
OF thE TEPOIING BNELY?.......ecveeeece ettt ettt bbb s bt bbb bbb R b s bt bR b et s st b s s b s bbb s s b e b s At b A A e b s A et bR bbb bt s s bbb et nanteaa Yes[ | No[ 1]

Fraternal Benefit Societies Only:

5.1

5.2

6.1
6.2

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

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

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

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

Qo9



Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

NONE

Q10




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. AIBDAMA. ..o 583,241 | .............169,248 | .........5,408,354 | ............ 6,340,358 |..... 18,168,460
2. Alaska..... 613,770 | ....... 2,921,477
3. Arizona.... 5,477,240 |...... 9,247,232
4. Arkansas. 572,894 |....... 2,322,886
5. California 83,869,612 |..... 82,054,888
6. Colorado.......cocrrmrnrnrenrneirnenrnerssenneneieessnssseesssesnenen GO | el [ 1000000..323,082 | ............650,743 | .............. 194,526 | ........2,291,533 | ............. 3,459,884 |....... 5,382,700
7. Connecticut. ....16,948,169 |..... 12,783,565
8. Delaware............. 136,373,481 |.......
9.  District of Columbia.
10.  Florida.......cccrvvunnenes
11.  Georgia...
12. i
13.
14.
15.
16.
17.
18, KENMUCKY ... ses
19. Louisiana.
20. Maine......
21.  Maryland.........
22. Massachusetts....
23.  Michigan.....
24.  Minnesota...
25.  Mississippi...
26. Missouri..
27.  Montana..
28. Nebraska
29. Nevada........
30. New Hampshire..
31.  New Jersey.....
32.  New Mexico
33.  New York.........
34.  North Carolina.
35.  North Dakota...
36, ONI0....ccieicieernrsesnesnessssesssssssssssssssssssssnensnen OH [ ol | i 785,651 ] ...........1,290,569 | ..............389,501 |.......12,041,705 | ........... 14,507,426 |..... 21,581,002
37, OKIahOMa......ovceririnrinereiereeineiseeneeeeeneineseeessseesseseessssennnens OK [ o Lo | . 342,547 | ............680,317 ] .............. 198,193 | ........2,826,801 | ............. 4,047,858 |....... 5,255,814
38.  Oregon........ ..7,508,533 |....... 5,091,594
39. Pennsylvania.. 63,450,283 |....... ,
40. Rhode Island.. .
41, South Carolina............cceuevivereirereieeeeee e
42, SOUth DAKOtA.......everireerieririsese st sens e
43. Tennessee......
44, Texas......
45.  Utah........
46, VEIMONL.......oeieivecieeieesie ettt s saenee
A7, VIFGINIA..cccieriecieiee st
48.  Washington.
49.  West Virginia...
50.  Wisconsin....
51.  Wyoming.........
52.  American Samo:
53.  Guam............
54. Puerto Rico.........
55.  US Virgin Islands........
56. Northern Mariana Islands
57.  Canada......ccoonrrrrnnnnee
58.  Aggregate Other Alien
59, Subtotal......coeviiieiie s .
90. Reporting entity contributions for employee benefit plans.............. .
91. Dividends or refunds applied to purchase paid-up
additions and @NNUILIES.........evreevrrrereirire s XXX
92. Dividends or refunds applied to shorten endowment or
Premium Paying PEHOU........vwwererrerrrererrersesressesssseessssessssssessessnes XXX e
93.  Premium or annuity considerations waived under disability
or other contract ProVISIONS..........c.vwrrereerenrerreeeeeesressesseseseseeneeees XXX e
94.  Aggregate other amounts not allocable by State XXX | e .
95.  Totals (Direct BUSINESS).......c.rvereereerereernerneireens XXX 79,399,440 | ...
96. Plus Reinsurance Assumed e XXX (6,663)] ..
97.  Totals (All BUSINESS).......curuurirriieiieiiciine et stssssssneens XXX [ 79,392,777 |........73,572,405 | ........14,646,129 | ..... 692,687,535 |......... 860,298,846 | ..674,829,947
98.  Less Reinsurance Ceded.........couiirnirnernerinerinerineniesesenenenens XXX [ 114,848,777 28,909,346 |......... 14,645,801 |..... 692,308,619 |......... 850,712,543 | ..674,126,421
99. Totals (All Business) less Reinsurance Ceded............ccccovverenncee. XXX (35,456,000) 44,663,059 | ..oooovvrrrirrinnns 328 | .o 378,916 | ..ccoonene. 9,586,303 |.......... 703,526
DETAILS OF WR
58001, ZZZ Other AlIEN.......ovuveeereeeiesississieessiseissese e ssesssssessessns ..
58002. .o
58003, .o
58998. Summary of remaining write-ins for line 58 from overflow page.....| ..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... .
9401.
9402.
9403.
9498. Summary of remaining write-ins for line 94 from overflow page.....
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................
(@)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG 51 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state .... 0 Q - Qualified - Qualified or accredited reinsurer...... 0
N - None of the above - Not allowed to write business in the state 6
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

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

7“”‘”" E. D|am:3nd Henry Cornell
David |. Shamis &P
1003
AMC MGP GP Lid. Cornell Capital GP Il GP LLC
() GP (M) GP
| 1
AMC Fund MGP LP Cornell Capital GP Il LP
CYM) GP GP of Cornell Capital Partners 11l LP
44% of Hopmeadow Cayman GP LLC
| {cym)
AMC Fund GP LP
GP of Atlas Merchant Capital Fund LP
25% of Hopmeadow Cayman GP LLC
CYM)
1
[ 1
Atlas Merchant Capital Fund LP Hopmeadow Cayman GP LLC 1
(cn) GP of Hopmeadow Cayman LP Cormell Capital Partners |1l LP
100% of Hopmeadow UK Holdings Ltd.

{CYm) ki
[
[H?:I;;EMM Hopmeadow UK Holdings Ltd.

|GER) 85%
Hopmeadow Holdings GP LLC " \dings Il LP
GP of Hopmeadaw Holdings LP
GP of Hopmeadow Holdings || LP KON IR

{DE} 82.3950273

Hopmeadow Holdings LP
(DE} 823930622 100%

Hopmeadow Acquisition, Inc.
{DE]} 82-3950446 10056

Tal Resolution Life. |
{DE] 06-1470915 100%

{
——
LCompany
icT) 060974148 100%
1 1 : 1 1
Taloott Resautan i At American Mae L - —
Insurance Company Insurance Company Reassurance Corporation
CT) 331052598 100% | |MCT) 061432508 (1) 06-1207332 HE) S
1
ST —Tamn
Company, Inc. Service Company
(T 051408044 3 06-1120503
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group| Group Company| D Federal (US. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 00000... |82-3930622.. | ..vvvevvvrreain| werrreeiiireen | crreereinseneeeenns Hopmeadow Holdings, LP.........cccccvevirrvriiniens DE.....ccc..... UIP...covvrnne Hopmeadow Holdings, GP LLC...........ccccoeun. Ownership......... ...100.000 |Corne | |\ RSO ISR
David Schamis/Robert E. Diamond/Henry
4926 |Hopmeadow Holding Grp....... 00000... |82-3950446.. | ........ccevver| ererrrreeeeenee [ Hopmeadow Acquisition, INC........ccccceevverviernnes DE............ UIP...ceine Hopmeadow Holdings, LP........cccccccoeviiveininnas Ownership......... ...100.000 (Cornetl | Nevooos | e
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 00000... |06-1470915.. | ...vveevrvreannn 1032204 | Talcott Resolution Life, INC......cccvevevrereriiriinnnes DE............. UDP.....cccouee. Hopmeadow Acquisition, INC...........ccccvrivnnees Ownership......... ...100.000 |Cornet | |\ RSO IS
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 88072... |06-0974148.. | ....ooovvveeen| s 45947 | oo Talcott Resolution Life Insurance Company....... CToeene RE....cominne Talcott Resolution Life, INC......ccovevevvvierrirnnnns Ownership......... ...100.000 |Cornet | |\ RSO IS
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 81213... |06-1422508.. | ....eovvvvvreii| evireiiireeei | e American Maturity Life Insurance Company...... CToeene [DXS TS Talcott Resolution Life Insurance Company..... | Ownership......... ...100.000 |Corne | |\ RSO IS
Talcott Resolution International Life David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 93505... |06-1207332.. | .cvvveeevireee| cevrieeeiireein | e Reassurance Corporation CToee. [DIS SRR Talcott Resolution Life Insurance Company..... | Ownership......... ...100.000 |Cornet | |\ JSSOO ISN
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 00000... [83-2918805.. | ....veevvvreei| cerireeiiireeie | e 21 Church Street R, LLC.......cocovvvveveeiecinine, DE......... [D1S TR Talcott Resolution Life Insurance Company..... | Ownership......... ...100.000 |Corne | |\ USRS
Talcott Resolution Life and Annuity Insurance David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 71153... |39-1052598.. | ..vvvvevvveeii| e | e Company CToeee. [DIS TR Talcott Resolution Life Insurance Company..... | Ownership......... ...100.000 |Cornet | |\ SOOI
Talcott Resolution Comprehensive Employee Talcott Resolution Life and Annuity Insurance David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 00000... [06-1120503.. | ..vvveevirreei| cerrrreeiireeie | e Benefit Service Company CToee. DS Company Ownership......... ...100.000 |Cornet —|.. ) SO PR
Talcott Resolution Life and Annuity Insurance David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 00000... |06-1408044.. | ......ccvvvveee| v 940622 |....coevvrrrrereienns Talcott Resolution Distribution Company........... CTeeene. DS Company Ownership......... ...100.000 |Corne |.. A (U IS




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

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

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

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

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

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

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

Bar Code:

* 8 8 07 2201949 0000O0O0 2 = * 8 8 07 220194470000 2 =
* 8 8 07 220193650000 2 = * 8 8 07 220194480000 2 =
* 8 8 07 220194450000 2 =

* 8 8 07 22019700000 O02 =
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year
2504. Other liabilities - abandoned property UNPAIA fUNAS.............cuiuiiviiiiieicicee ettt nsens | sbesbesessssessessssaes 26,819,764 | .oovevereeeae 34,288,091

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

20,779,357
.. 1,751,471
..1,119,499

50,470,091
Additional Write-ins for Summary of Operations:
1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
2704.  IMR adjustment on reiNSUrANCE CEABM.........c.cuieiiiriieieiiie ettt sa s ss s sssenss | cbessessessssansesssssssessnsantens | sressessesies (163,048,269) | ............. (163,048,269)
2797.  Summary of remaining WItE-INS fOr LINE 27.......ciiieiiieieiieiisiese sttt stssses s sssesse st ssse s esssssnsesssssnsesssssssensenss | sossassesssssssesssssnsessassnes [V (163,048,269) | ............. (163,048,269)
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAT..........cvvueieicreeeieieis ettt et bes et es st sse s sse s ssstenes | svsesssessessesstes s sessessesesssssesssssnsenee 0 | e 68,504,335
2. Cost of acquired:

2.1 Actual cost at time Of ACUISIION............cc.veeveeieeicseeie ettt st b st s st essesanns | sessesssssssessessssassesensneenes 14,500,000 |.oovoveveieieeeeiececeeeeeee s

2.2 Additional investment made after @CUISIEION. ..........cccoieiiiiiiise et bbbt ssbensens | sssessessssess s et es s et et s b sesses et enis 471,465
3. Current year Change i BNCUMDIANCES...........cccveveuiveieieieie ettt sste st sss s s s s s st s s sssessssssssssesssssnsans | stissessesssssssessesssessesssssssesssssnsessessnsans | sbesssssessssssessesissessessssesses e sesssssessnsnes
4. Total gain (loss) on disposals............ (35,792,986)
5. Deduct amounts received on disposals..............cccceevererirnnnn .31,500,000
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current Year's AEPreCiatioN............coeeuriirireieisieieseie ettt
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)

10.  Deduct total NONAAMItEEA AMOUNTS..........ccciiiiiiiiieieiies ettt a b sse b s es s bbb s s sesesesessesesssnne | otsssesessssesessssesesessnsesessssesessnsesessssnsass | fesessssesessssesesssnsesassesessssnsesessnsesassnsas
11. Statement value at end of current period (Line 9 MINUS LINE 10).......cureieiiieierieiiiresieniesseesssssssessesssssssessessssassessssassesssssssasss | ssessessssassesssssssessassssassans 14,500,000 | oo 0
SCHEDULE B - VERIFICATION
Mortgage Loans

1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI...........ccoveveieieinieessesesieins | cerervesssiesesssssesenns 1,105,232,868 | ....cooevvvrvrrereirirrninns 1,724,180,841
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION............ceveiiieeiicicteieee ettt bbbt es s s sanns | sbessesessssssesessssesessnassesaes 48,825,357 | .ovovereeeeeees 213,119,887
2.2 Additional investment made after aCQUISIEION.............ccocuiueiciciiccs ettt ebnns | essesssssssess st s s aenas 69,907,030 | ..ooovveveeereieeee 6,875,217
3. Capitalized deferred iNtErESt @NA ONET...........cveieiierieie ettt sttt ettt st ensns | sbsessessessessessans e s e st essensanssessententans [0 OO 0
4. Accrual of discount...........ccoeveeererriiriiennes .8,669 18,508
5. Unrealized valuation INCTEASE (QECIBASE)..........ccevevieeieeieeieeseisesesse ettt st a s s b s s ss s s sae s s saessssantans | avsesasssssssessssassessesesses e bessessesessnsenes
6. Total gain (loss) on disposals..................
7. Deduct amounts received 0N diSPOSAIS..........c.euierireeriereinreinieneineseereesessseeseinnens
8. Deduct amortization of premium and mortgage interest points and cOMMItMENt EES..........cvvieieninereieserseenns | e 09818 | i 4,092
9. Total foreign exchange change in book value/recorded investment excluding accrued INtErSt............ccoevvieieireveieicciiiciees | e
10. Deduct current year's other-than-temporary impairment rECOGNIZE..........c..ocueiieiiicice e | ctisaetesssesesssesessssesesssesesenseressssnserens | oo
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | eooevverieiereierenaen. 1,133,674,393 | ..o 1,105,232,868
12, Total ValULION AIOWANCE. .........cveeverericiieiiesiss ettt b sttt s st s st st s srens | fnssessessassanssnssnstensanssnasessas (278,171) | oveeeerersrerissiseisssnesneaas (3,704,538)
13, SUbtOtal (LINE 11 PIUS LINE 12)....cuuiveiieieeieeie ettt bbbt bbb bbb bbb ess st | absestassssssssssssssansseses 1,133,396,222 | .oovvverceeerans 1,101,528,330
14. Deduct total NONAAMILEEA AMOUNTS..........ccciiiuiiicieisiie ettt a b s st s s sese b s s b s s sasesesnsesessssene | etsssesesssesessssesesessnsesessssesesnsesessssnsess | fesessssesessssesesssnsesssesessssnsesassnsesassnnas
15. Statement value at end of current period (LiNe 13 MINUS LINE 14).....cieiiiiiieiieiiisieisissieseessiessesssssssesesssssssssssssssesessssenss | sressessssossesssssssessasnes 1,133,396,222 | ..oovoveiirecsiicninne 1,101,528,330
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 O PHIOM YEAI..........ccvueieicieee ettt s be s s ssesessanes | svsesssestesssssessesessnens 403,961,752 | ocvovrereieesieienns 1,045,660,843
2. Cost of acquired:
2.1 Actual cost at time Of @CGUISIION. ...........civeveeiciieiecteie et e st b b sse s snans | sessessessssstes e ssbes s snans 8,138,595 | ..oovveeeeee 11,548,176
2.2 Additional investment made after aCQUISIION...........cccouiuiiiiiieieiccscceee ettt snaens | sbessesesssssae b st es s enaebenaes 57,146,631 | ..coovevieeeeee 106,976,099
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation iNCrease (ECIEASE)..........ccevcviveieiiiiesiiesiseie ettt ssbesse s sssss s ssesssssssesenns | snessesssssssesssssssessesssesssns (31089,230) | srverrevsersrsersesserissesienas (117,431,375)
6. Total gain (I0SS) ON QISPOSAIS.........cvevireieericieiie ettt ettt s b s s s s s s s s s st st es st st s sasanssnsanes | svsstissessessssessssssssssessssssessesnsantessesns | bessessessssssssssessssastesesas 105,821,610
7. Deduct amounts received ON dISPOSAS.............cevuiuerieriieieieiesessisse st sssessesesssssssesssssssssssessessssessessesss | sessessesssssnsessessssensessessss 22598 T,097 | oiveieiiiieiesisieienas 746,775,095
8. Deduct amortization of premium and depreCiation............cceerrrurininrinrininssess s ssessesssssssssessssssssssssessssssnss | sssesssnsssssesssssssssessessssssessesens 10,998 | overersesssssssssessssssssseesessessanens 40,083
9. Total foreign exchange change in book/adjusted Carrying VaIUE...............coveueiviiieriicreeeece e eseees e sesssesenes | crevsnesssssesessssssessssesesssssesssseseses(80) | vereevreeresiesesesieesseeseesss e enes (693)
10. Deduct current year's other-than-temporary impairment reCOGNIZEA.............coeviviveieeicreieiceeeeeeseseessesesesieseseesessenns | eesrssrssssneessssssesesssnerserss0,809,373 | tovviiriviesieiisiesiersssssareenas 1,797,730
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cc.ccvrrrereerersriniiesieseesesessesenes | soeresssssesesiessseessssessenes 434,206,034 | ..o 403,961,752
12. Deduct total NONAdMItEEd @MOUNES..........c.cvieiiceeeecece ettt ettt ettt s sttt enastesnssassenastesnssanns | seveetesenseaesisssssensssesennansanas 104,750 | oo 121,869
13. Statement value at end of current period (Line 11 mMINUS LINE 12)......ccueveiiuiieiieiiiiisieieisieseesesssssessssssssssssssssssssssessssnss | ssssssssssssessssssesnsnsenes 434,101,284 | oo 403,839,883
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEA..........ccveicuieeieeiee et sesiesesees | evrereessseseesssesesseeees 8,285,608,648 | ........coovereiriernnn 13,659,740,630
2. Cost of bonds and stocks aCqUIrEd...........ccueevrieieienisieesee s ..982,509,530 ....3,561,021,653
3. ACCTUAL OF QISCOUN....... ettt ettt ettt en et ssens | aesestassessessentanssneessensenens 6,125,467 | oovoeeeeee 30,002,807
4. Unrealized valuation increase (decrease). ....41,178,469 282,047,663
5. Total gain (loss) on disposals...........ccccceuerrivererrirenenne ......8,327,988 223,831,019
6. Deduct consideration for bonds and stocks disposed of... ...1,219,170,597 9,424,373,496
7. Deduct amortization of premium.... 013,436,289 | o 39,533,018
8. Total foreign exchange change in book/adjusted CaITYiNG VAIUE. ..o esssssssssssesssssssssssssssessssssssses | sssessssssssessssssssssssessessanssnssens 66,637 | .. ..(3,047,889)
9. Deduct current year's other-than-temporary impairment FeCOGNIZE............ouereiiieieirieeesieesse e sssssens | essessessssesess e snes A8T462 | oo 4,755,406
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fEes...........ovvernrreirrinenrnns | cersrsressisrsssseseessesneseens 1,962,408 | ..o 674,686
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10).........cccrerirrierienieiiesieessenessienns | seresssissenssnsesesees 8,092,684,799 | ..oovvrerreeeins 8,285,608,648
12. Deduct total NONAAMItEEA GMOUNES............c.ciuiveicicieie ettt s s st bensenas | saessessssassessssessessssnsanans 11,959,188 | oo 11,826,307
13. Statement value at end of current period (Line 11 MINUS LINE 12).....c.ieieiiieieiisiisisieisissieseessisssessssssssssesssssnsssssssssessessssenss | srassessssessessssssessasanes 8,080,725,611 | oo 8,273,782,341




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE D - PART 1B

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

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC T ():eevvereeereereereieeseieierssseeee sttt esenesnens | erenseensssnseenesnnsas 4,567,393,697 | .ovvvevreirieieens 1,911,648,887 | ..o 323,055,951 | oo (1,434,696,039) | ..ooocvverererenns 4,567,393,697 | .o 4.721,290,594 | ...ooovoieirieeneieeseieeeneinnes | e 4,873,884,268

NAIC 2 ()-euvvereereeeiseieeseieeeis ettt st enensens | eresseenssssseeesnnen 2,300,496,010 | ..coovvvvereircrireenes 753,692,996 | ..c.ocovvrerriiinns 2,284,965,573 1,444,291,818 | ooovvveecnn 2,300,496,010 | ..oovvrceririrenee 2,213,515,251 1,898,804,982

NAIC 3 () v vvereeerrereieireeeeiseseeeieessseeseess et ssss s ssessnsessessssessens | eonssessssssesseenssasse 258,985,230 | ..oovvvvreereireirieiins 28,675,640 | ...cvvverreeieiinn 60,840,089 | ...ovvvvvrririrririnnd (10,416,552) | ..coovrvecevirrriinns 258,985,230 | ...ovvvrereiririiine 216,404,229 | ..ot | e 270,554,225

NAIC 4 ().t sttt esnsens | ansessessssessessssssesnens 36,378,415 | oo 8,187,903 | oo 8,143,648 | oo 850,948 | ..o 36,378,415 | .o 37,273,817 | e | et 33,220,626

NAIC B (): v vvereerrereieirereieieis sttt sssnsens | snsessessssessesssssessens 72,080,528 | .....coovvvvreeiieiennes 111,083 | oo 6,965,402 | ...ovvveiereiirieeis (UL 7E) | 72,080,528 | ....coovvvrrrririeinnd 64,447,984 | ..o | e 79,661,716

NAIC B ():v.vverererereereieriseiessese sttt sss st sssessensesssans | sessssessssssssssassessnssneas 2,413,067 | oo snensesnians | crerrensrsi e 9,522 | oo 815 | oo 2,413,067 | oo 2,404,359 | .o | s 28,748

TOtAl BONAS......ovveicrresscriessenssssssessssne s sssse s sssesssnssensssssnnnes | evssesssnsssssnssesnes 7,237,746,946 7,237,746,946 | ...cooovvvivcrinanns 7,255,336,035 | ..oooouireniniisinessennienieenas 0

PREFERRED STOCK

INAIC .otttk | 48841k | 6 RS R Rkt | SRR | R | £hER R | e bR 0 [ o |t

NAIC 21ttt | eeesesssse e seeens 32,361,056 | .oouucvveerecrrermcriisiesssiesseseeesins | ceesesesesiessisssss s | e 554,917 | oo 32,361,056 | ..ocvvvermcrrirrriiineens 32,915,973 | .oocvveicerirerriessiesnisesesis | s 31,820,563
10, INAIC 3ottt | b i e s e bbbt s s b e | S4seRE bbbt R st s st | SeeseR bR R Rt e b en | et REete bbbt b | Shaee Rt bbb | Shbetb e 0 [ oottt | e
1.
12, NAIC Bttt st sensst | eesssisesns et 11,225,536 | vvvereririccrercnrinnenn 88,606 | ...vvovorvvererrermenrisenniinennisienes |t ()] 11,225,536 | voooovvvermcrnircrrennns 11,294,135 | oovoovrieiceniensienesnsssesesnnees | oeeseisnesssisesesnees 11,158,771
130 INAIC Bttt | s e 12,164,349 | oo 89,002 | oo 114,002 | .o | v s 12,164,349 | oo 12,139,439 | oo | e 12,097,884
14, Total Preferred SIOCK..........ociuriiieiiieieeeeene s | orissesensssssssnensses 55,750,941 | oo 157,698 | oo 114,002 | oo 554,910 | oo 55,750,941 | oo 56,349,547 | .o [V I 55,077,219
15.  Total Bonds and Preferred SEOCK. ... ..o | snessessessnssssssenens 7,293,497,887 | ..oovovriviiinan 2,702,474,208 | ..c.covvivrriens 2,684,094,187 | ..o (192,326) | ..coovvivriineniinns 7,293,497,887 | ..o 7,311,685,582 | ..o [0 PN 7,211,231,784

Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC 1§.....148,557,777, NAIC 2 §.....376,028,426; NAIC3§......... 0; NAIC4S....... 0; NAIC5S...... 0; NAICBS.......... 0.




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999........vvrerireeeeei s | s 119,412,866 | ... )90 ST DO 119,250,766 | ......ocvvrerercrirrecines 1,238,407 | oovorvvericceereceienns 91,833
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAI..........ciuiuieicireeie ettt sssssaas | evssessesssesses e ssesesses 132,096,183 | ..ovvvevcreeie e 217,915,374
2. Cost of Short-term INVESIMENS ACAUITED. .........cveveeicveieicteee ettt et s s st s st tes e sntns | sesbissessssssssssssssssnsessesneas 101,660,355 | ..cvovvveerrerereereeene 2,034,454,611
3. ACCIUAN OF GISCOUNT.......ovoiiiiii bbb | febbe bbb 239,083 | ..o 449,257
4. Unrealized ValUuAtion INCTEASE (JECTEASE)...... v rurrereerrererrireetrsiseiseesesssseseessssessssssessessesssssssssessessesssssessessassssssessessasssessnss | sesessssssessesssssnssessessasssnssessassasssnssessessas | sressessassssssnssassassnsssessasssssnssessessnsnssnes
5. Total gain (I0SS) ON QISPOSAIS........curuirririiiiriseireieieissiesseis sttt s sttt b s ess e st ensanses | nebassessesastesesnsessessnsansessnsntenss (9,953) [ 1o (51,052)
6. Deduct consideration reCeived ON dISPOSAIS............curuuiururrureireieiereeeiseesssteis ettt ess sttt s bbbt
7. Deduct amortization Of PrEMIUM...........ccveveviiiieiceses ettt b bbbt s bbb ens s b es e bees
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............cvwuururieririeereieeeereiree et eeeesseseessessseesens | serssssessssssssssssessssenssesssensssssssnsessssassesns | sesesssssssesssssssasseessssnsessessnsassssnssssesssenes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total NONAAMITIEA @MOUNLS..........cc.iiuuiiiiiii bbb | fhb b e bbb bbbttt | ehbsnes st et e bbbttt bbbt
12. Statement value at end of current period (Ling 10 MINUS LINE 11)....c.viviiieiiiicieieiectese e ssssesessesssessssssssness | eressssessssssssssessnsassesesanes 119,412,866 | ...ooooveviccerieiiieins 132,096,183

QsSl03




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

10.

1.

31

32

33
4.1
42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 9, prior year)
Cost paid/(consideration reCeiVEd) ON AAAIIONS.............ciuiiieieiiieie ettt ettt b et b bbb s bbb s bbb bbb bbbt
UNrealized Valuation INCIEASE/(AECIEASE)........vuururrererrererreseeseesseeseeseeseesssesessessessesessesessessesssessessessasssessessssasssessessessasssessessssesssssnssessasssssssssessessasssnssesssssnsssssestessnsnnssessns
Total gain (I0SS) 0N tEIMINALION TECOGNMIZEM. ......c.vcviviecreieieiets ettt ettt bttt e et b st e bt bbb sttt a b b s et b e b b a bbb bbb s s et b se bttt et bbb n s e et b aeee
Considerations received/(paid) ON TEMMINALIONS.............. vt see et es et es st b et es s s s E s Rf e8RS £ R E o8 SEeebeeR ettt nt s
AAMOTHZALON. ...
Adjustment to the book/adjusted carrying Valug 0f NEAGE HEM.........c.cieiiiiiieiecee ettt s bbb bbbttt
Total foreign exchange change in DOOK/AGJUSIED CAITYING VAIUE...........cvururririirieieiesiesissiseisss ettt st s bbbt en
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =548+ 7+ 8).ucciiiiiieieiriie ettt nans
DEAUCE NONAAMITEA @SSELS..........cvuereeeriirirriieiieriie ettt 4 bbbk

Statement value at end of current period (Line 9 MINUS LINE 10)..........cceiiiiiiiiiiieieiieisieteie ettt s e bbbt s s b b s b st s b st a st naen

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
Book/adjusted carrying value, December 31, prior YEar (LINE B, PIIOT YEAI)...........c.evcveveereieieeieieseseeessssese s ssssese s ses s sse s sses st es s es s et s s sse s s ssessnsassessesanes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column).............ccceiveieiireieicieieeeeee e

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

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

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

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..........ccccvvevneee 35,106
1,067,174

3.14 Section 1, Column 18, PriOr YEAI.........ccvvvvererrrierreireiesiersesesseseseens (1,032,068) (1,032,068)

Add:
Change in adjustment to basis of hedged item:

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

3.22 Section 1, Column 17, Prior YEAr.........cceveeveveerreeieirereressesesesensnes 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus.............cccoocvuee.e. 35,106
1,067,174

3.24 Section 1, Column 19, PriOr YEAI.......cccvevvererrerrrreiieseiese e (1,032,068) (1,032,068)

Subtotal (Line 3.1 minus Line 3.2).....

Cumulative variation margin on terminated contracts during the Year............cccccceveeviveevceevieeeenens

(5,982,701)

Less:

4.21 Amount used to adjust basis of hedged item...........c..cocvvrrrvrnrnnnes

4,22 AMOUNL TECOGNIZEM. ......ouevevrierieiiieie et nas (7,052,213) (7,052,213)

SUDEOAL (LINE 4.1 MINUS LINE 4.2)......euiereeieireeseeeeeseisessessssisseseesesesss s ssesses e ss s st ees e ss e s e s 58 e 2848828828882 E R8s en bbbt n st

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for termiNGtONS IN PHIO YEAI..........cccveiiveiicicieiie ettt ettt bbb s s ettt bbb b ns st anes

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations N PHOT YEAI............cuririiiirirerise sttt nes
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 - 4.3 - 5.1 = 5.2) ..ottt nn
DEAUCE NONAAMIIEEA @SSELS........cvveecieiiicieisieie ettt s et se s s st s e s b e s e s e a8 s b2 R A s e s s a4 e s b s s b s s A s e R AR s et bR s s e st bR sttt s et s e

Statement value at end of current Period (LINE 6 MINUS LINE 7)........c.cocueiiiieiiiieieeeeisicte ettt ettt b et bss bbb s bbb bbb s b st e s bbb a st naen

QSl104

(65,213,551)

5,722,820

21,173,164

(6,565,366)

1,586,511

(159,552)

(157,461)

(36,786,456)

(36,786,456)

5,162,805

5,600,000

1,069,512

(1,069,512)

10,762,805

10,762,805




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

G0ISO

1 2 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 15 16
Notional Book/Adjusted Effective | Maturity Book/Adjusted Book/Adjusted
Number Description Amount Carrying Value Fair Value Date Date Description Carrying Value Fair Value CUSIP Description Carrying Value Fair Value
Replicated Assets Open
CDS: TARGET CORPORATION (TGT)
87612ED#0.. |BOND WITH CREDIT DEFAULT SWAP 5,633,803 | ........ 5,658,048 | ........ 6,021,171 |07/11/2017|12/20/2022|REC 1.00% | .. 40,003 | .......... 152,196 |478160 CL 6 |JOHNSON & JOHNSON.........cccoovvevmenne | TFE s | e 5,618,045 | ........ 5,868,975
CDS: TARGET CORPORATION (TGT)
87612ED#0.. |BOND WITH CREDIT DEFAULT SWAP 4,366,197 | ........ 4,332,141 | ....... 5,069,316 |07/11/2017|12/20/2022|REC 1.00% | .. 31,003 | ........... 117,952 | 718172 BD 0 |PHILIP MORRIS INTERNATIONAL INC | 1FE......ccccc. | vornvns 4,301,138 | ........ 4,951,364
CDS: GOLDMAN SACHS GROUP (GS)
38141GH@6 |BOND WITH CREDIT DEFAULT SWAP 2,027,418 | ........ 2,042,640 | ........ 2,120,318 |03/20/2019|06/20/2024|REC 1.00% | e 15,222 | oo 35,458 |83162C A9 4 [SBAP_19-25B.......ccooeommemmenmenmennenneens | TFE i | e 2,027,418 | ........ 2,084,859
CDS: GOLDMAN SACHS GROUP (GS)
38141GH@6 |BOND WITH CREDIT DEFAULT SWAP 2,972,582 | ....... 3,007,422 | ... 3,229,051 |03/20/2019|06/20/2024|REC 1.00% | e 22,318 | oo 51,989 {912810 RN 0 |[TREASURY BOND........ccccovvmmivmrinnrnne | T | v 2,985,104 | ........ 3,177,062
172967D@7. | BOND WITH CREDIT DEFAULT SWAP 3,951,686 | ........ 4,019,563 | ........ 4,155,512 (03/20/2019 |06/20/2024 | CDS: CITIGROUP INC (C) REC 1.00%. | ...vvvuveve. 68,961 | ..oovvvvnne 88,551 {22534D AE 0 [CAALT_18-3....coverrerernrneirnernnnnnee | TFE i | e 3,950,602 | ........ 4,066,961
172967D@7. | BOND WITH CREDIT DEFAULT SWAP 546,946 | ........... 554,467 | ........... 606,539 (03/20/2019 |06/20/2024 | CDS: CITIGROUP INC (C) REC 1.00%. | ......cvvvne.. 9,545 | ..covvncn. 12,256 {12634M AE 0 |CNOOC FINANCE 2015 USA LLC........ [1FE .| covvennne 544,922 | ........... 594,283
172967D@?7. | BOND WITH CREDIT DEFAULT SWAP 501,367 | ..cccovene. 511,972 | e 571,062 {03/20/2019 [06/20/2024 | CDS: CITIGROUP INC (C) REC 1.00%. | ...cvevvnnee. 8,749 | .o 11,235 | X7360W AV 4 |ROMANIA (REPUBLIC OF)........ccccoveun [ 2FEniiiiis | v 503,223 | ..cocene. 559,827
PENDING..... [BOND WITH INTEREST RATE SWAP.. ....21,583,076 | ...... 22,336,434 | ...... 22,699,355 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29.........vvvvee | converneimeirneineines | ervreenne 321,202 |3132DV 3L 7 |FHLMC UMBS 30YR......cooovemermerrernen [ Teeisincins | s 22,336,434 | ...... 22,378,153
PENDING..... [BOND WITH INTEREST RATE SWAP.. 5,420,625 | ........ 5,422,270 | ........ 5,581,288 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29.......corvvvvre | cerrrermenrineerninnns | ceereeeneenns 80,670 |3138ER NP 1 [FNMA 30YR....oovrrrrnenrnrereenenennenne | Teveeieieins | v 5,422,270 | ........ 5,500,617
PENDING..... [BOND WITH INTEREST RATE SWAP.. 5,316,634 | ........ 5,316,634 | ........ 5,328,225 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29........oocovvvs | cermrimeineireineis | cervrienennns 79,123 |83162C XY 4 [SBAP_16-20H.......ccocovvvvrvnrirnerncirncenns | TFE i | s 5,316,634 | ........ 5,249,102
PENDING..... [BOND WITH INTEREST RATE SWAP.. ...32,433919 | ...... 34,298,478 | ...... 38,662,208 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29......c.vvvrns | orerrrrnrerrermennennes | covrennenns 482,685 (912810 SE 9 |TREASURY BOND......ccocvvrmrvrrrmrrnnenne | Tovrrriniinns | e 34,298,478 | ...... 38,179,523
UFI JCGS KWAJALEIN FEDERAL REC
PENDING..... [BOND WITH INTEREST RATE SWAP.. ...35,245,746 | ...... 35,245,746 | ...... 38,389,036 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29.......cvvrvrens | rrermrrmrerrermimnennes | rvvennen 524,531 190280« AA O |TRU M | e 35,245,746 | ...... 37,864,505
91278*AY0... |BOND WITH INTEREST RATE SWAP.. 3,978,736 | ........ 4,060,927 | ........ 5,097,186 |09/21/2018|09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........ccoooee | crvmmemmemmernennens | werriins 844,665 |12593Y BE 2 |COMM_16-CR28..........coocommrmmermermennees | TFMuciiis | s 4,060,927 | ........ 4,252,521
91278*AY0... |BOND WITH INTEREST RATE SWAP.. ....8,216,736 8,229,286 | ........ 9,708,295 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........cccovve | crerrermirmrnrreirnnns | cveeees 1,744,371 [38379Y 6P 8 |GNR_16-125.......ccoovvrrerernrrrrnnnnnens | T [ v 8,229,286 | ........ 7,963,924
91278*AY0... |BOND WITH INTEREST RATE SWAP.. 1,572,695 | ........ 7,598,946 | ........ 8,957,786 |09/21/2018|09/25/2048 | SWP: 3.18%(3ML) 09/25/48.........cccoove | cevermrrmeimrinriianes | ceieees 1,607,645 [38379U M6 0 |[GNR_16-128........coooreerrerincincineiinns | s | v 7,598,946 | ....... 7,350,141
91278*AY0... |BOND WITH INTEREST RATE SWAP.. 1,805,133 | ........ 1,809,650 | ........ 2,180,574 (09/21/2018 [09/25/2048 | SWP: 3.18%(3ML) 09/25/48.........covees | corrmrrmrerrirmrnrnnes | ovrenrenns 383,221 |38379R HG 1 |GNR_16-39.......ccccvrrrrrermrnrreirennnnnrens | Lo | e 1,809,650 | ........ 1,797,353
91278*AY0... |BOND WITH INTEREST RATE SWAP.. 21,901,271 | 1,896,379 | ........ 2,284,678 |09/21/201809/25/2048 | SWP: 3.18%(3ML) 09/25/48.........ccccoovee | covmmimmemnrrnernes | e 403,630 [38379U JW 7 [GNR_16-41. ... [ T | v 1,896,379 | ........ 1,881,047
91278*AY0... |BOND WITH INTEREST RATE SWAP.. 9,893,088 | ........ 9,976,804 | ...... 11,839,463 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48.........covvves | corrvrrrirrrrerrnirinins | o 2,100,252 |38379U WD 4 |GNR_16-86........cccvvrvreerermrrncrencrirerinnnens | T [ s 9,976,804 | ........ 9,739,211
91278*AY0... |BOND WITH INTEREST RATE SWAP.. 1,663,124 | . 7,699,149 | ....... 9,100,419 |09/21/2018|09/25/2048 | SWP: 3.18%(3ML) 09/25/48.........cccoove | cerermrrmeimeineiianes | ceieees 1,626,842 [38379U ZS 8 |GNR_16-96.......ccccovverrerrrircincineinniinnns | T | v 7,699,149 | ....... 7473577
91278*AY0... |BOND WITH INTEREST RATE SWAP.. 6,197,119 | ....... 6,217,274 | ........ 7,378,680 |09/21/2018|09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........ccovvv | covrvernermernrinnns | veernees 1,315,617 [38379U XC 5 |GNR_16-98........ccnvvvrvrrrverrerncrncrncrinens | T | v 6,217,274 | ........ 6,063,063
91278*AY0... |BOND WITH INTEREST RATE SWAP.. ...4,801,256 | ........ 4,728,568 | ........ 5,753,580 |09/21/2018|09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........cccove | cerermrmeimrineinnes | v 1,019,282 [38379R LJ 0 [GNR 7T | s | e 4,728,568 | ....... 4,734,298
91278*AY0... |BOND WITH INTEREST RATE SWAP.. 1,856,036 | ........ 1,818,774 | ........ 2,221,102 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........covvee | covrerrririrmrirnriienns | v 394,027 |38380J DK 1 |GNR_17-168.......cconvvmerrernernernnrinnenne | T [ e 1,818,774 | ........ 1,827,075
91278*AY0... |BOND WITH INTEREST RATE SWAP.. 1,754,027 | ........ 1,719,271 | ....... 2,091,653 09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........covves | covrrrmrrrmirriinins | v 372,371 |38380J FS 2 |GNR_17-171 .o | T [ e 1,719,271 | ........ 1,719,282
91278*AY0... |BOND WITH INTEREST RATE SWAP.. 6,129,951 | ........ 6,040,894 | ........ 7,307,459 109/21/2018|09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........ccoove | covvvernermeinerinnes | e 1,301,357 [38379R MX 8 |GNR_17-22.......cccuvvvrncrncrnerncnnens | i | v 6,040,894 | ....... 6,006,101
91278*AY0... |BOND WITH INTEREST RATE SWAP.. ....6,204133 | ........ 6,108,264 | ........ 7,416,240 |09/21/2018|09/25/2048 | SWP: 3.18%(3ML) 09/25/48.........ccccoove | cevemrrmeimrinriianes | cvireees 1,317,106 [38379U 6J 0 [GNR_17-24.....ooiioiinrncneneinnne | T | v 6,108,264 | ........ 6,099,134
91278*AY0... |BOND WITH INTEREST RATE SWAP.. 1,996,856 | ........ 2,045,991 | ........ 2,507,674 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........ovvee | crvrererirrrerireriienins | v 423,922 (501900 AJ 5 [LCCM_17-LC26.......ccoovvmmvmmernrrnernenne [ TFMeiciiii | 2,045,991 | ........ 2,083,751
91278*AY0... |BOND WITH INTEREST RATE SWAP.. ...1,897,013 | ........ 1,938,989 | ........ 2,292,510 (09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48.........ccovves | ceorrrirrrrnrrnirnins | v 402,726 [61767F BD 2 [MSC_16-UB11......ccooooviunrinrrnernnrnennnn [ TFMuici | e 1,938,989 | ....... 1,889,784
91278*AY0... |BOND WITH INTEREST RATE SWAP.. 7,363,407 | ........ 7,453,604 | ........ 9,152,420 |09/21/2018|09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........ccoovee | covvmermermeineinnes | weernees 1,563,214 [89173H AC 0 [TPMT_17-2.ccccvvivrrncrncrnenscrnenneenne | IFMuiciii | e 7,453,604 | ....... 7,589,206
91278*AY0... |BOND WITH INTEREST RATE SWAP.. n2,274918 | ... 2,316,572 | ........ 2,840,881 09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........covves | covrrrrrirmirrirnins | v 482,954 [94989E AK 3 |WFCM_15-LC20.......ocoovommrmmrrmrrnrrnecnne [ TFMeiiii | e 2,316,572 | ........ 2,357,928
91278*AY0... |BOND WITH INTEREST RATE SWAP.. 3,494,498 | ....... 3,591,887 | ........ 4,587,263 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48.........ccovvvee | correrrririrmrireriinnins | v 741,864 195001Q AX 9 |WFCM_18-C46.........ccovvvrverrvervcrrncrinees | TFMuciciiis | s 3,591,887 | ........ 3,845,398
CDS: JP MORGAN CHASE (JPM) REC
46625H@K7. |BOND WITH CREDIT DEFAULT SWAP 765,156 | ........... 794,373 | v 812,096 |03/20/2019|06/20/2024|1.00% | 15,591 | oo 22,462 |17323C AK 3 |CGCMT_15-GC27.....ccovvermerrmermernerrnes | TFMuci | i 778,783 | ...coooue. 789,634




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 1

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

1'G0ISO

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

CDS: JP MORGAN CHASE (JPM) REC CORPORACION FINANCIERA DE

46625H@K7. |BOND WITH CREDIT DEFAULT SWAP|1Z......ccccovee | vrvvenne. 784,775 | . 844,659 | ........... 865,102 [03/20/2019 |06/20/2024|1.00% | 15,990 | ..oovvvernee 23,038 |21987D AD 6 |DESARROL {5 =S I 828,669 | ........... 842,064
CDS: JP MORGAN CHASE (JPM) REC

46625H@K7. |BOND WITH CREDIT DEFAULT SWAP|1Z......cocoovie | vrvvenne. 166,765 | ........... 170,158 | vovvvveees 171,810 |03/20/2019|06/20/2024{1.00% | 3,398 | oo 4,896 (428041 AZ 0 |HFLF_17-T.iiiicseceeeeieeeinenens (11 =S I 166,760 | ........... 166,915
CDS: JP MORGAN CHASE (JPM) REC

46625H@K7. |BOND WITH CREDIT DEFAULT SWAP|1Z......coccoes | vovvernn. 196,194 | ......... 198,265 | ........... 239,524 (03/20/2019|06/20/2024|1.00% | 3,998 | oo 5,760 [48667Q AS 4 |KAZMUNAYGAS NATIONAL CO JSC...|2FE......ccccc. | worrrvennn. 194,267 | ........... 233,765
CDS: JP MORGAN CHASE (JPM) REC

46625H@K7. |BOND WITH CREDIT DEFAULT SWAP|1Z......ccccoes | vovvernn. 196,194 | .......... 189,391 | v 210,537 03/20/2019|06/20/2024|1.00% | 3,998 | .. 5,760 [91086Q BB 3 |MEXICO (UNITED MEXICAN STATES) [2FE......c..... | wovvvernn. 185,394 | ......c... 204,777
CDS: JP MORGAN CHASE (JPM) REC

46625H@K7. |BOND WITH CREDIT DEFAULT SWAP|1Z......ccccoee | vrvvenne. 294,291 | ........... 305,593 | ........... 315,630 [03/20/2019(06/20/2024|1.00% | 5,996 | .o 8,639 [61764X BL 8 [MSBAM_15-C21.....cccovvveverneriircernenns TFM.eee | e 299,597 | ..ovvevne 306,991
CDS: JP MORGAN CHASE (JPM) REC

46625H@K7. |BOND WITH CREDIT DEFAULT SWAP|1Z......cocccvvs | vrvvernn. 980,969 | ........... 994,425 | ........ 1,062,749 (03/20/2019|06/20/2024|11.00% | 19,988 | ..coovvvnne 28,798 (698299 BE 3 |PANAMA (REPUBLIC OF)........cc.convverne. 2FE. | v 974,437 | ........ 1,033,951
CDS: JP MORGAN CHASE (JPM) REC

46625H@K7. |BOND WITH CREDIT DEFAULT SWAP|1Z......cocccvee | vrvvernn. 100,059 | .cooovvveene. 98,364 | ........... 107,366 |03/20/2019|06/20/202411.00% | 2,039 | e, 2,937 {912810 RY 6 |TREASURY BOND.......c.convvermrrerreerenes | FSSTS I— 96,326 | ........... 104,429
CDS: JP MORGAN CHASE (JPM) REC

46625H@K7. |BOND WITH CREDIT DEFAULT SWAP|1Z......cccccoee | vrvens 1,471,454 | ....... 1,510,914 | ........ 1,543,508 (03/20/2019|06/20/2024|1.00% | 29,982 | ..oovrerne 43,196 |92936Y AC 5 |[WFRBS_12-C8......ccocormmremrrernrrirnreerenns M. | v 1,480,932 | ........ 1,500,312
CDS: JP MORGAN CHASE (JPM) REC

46625H@K7. |BOND WITH CREDIT DEFAULT SWAP{1Z......covcrve | crrvernes 44144 | ............ 46,989 | ..cooovovnne 52,815 |03/20/2019|06/20/2024{1.00% | 899 | .o 1,296 (969457 BV 1 |WILLIAMS COS INC......c.ovvvervrrrrererns {5 = 46,089 | ..cooovovnne 51,519
CDS: MORGAN STANLEY (MS) REC

61746BE*3... [BOND WITH CREDIT DEFAULT SWAP|1.....cccocrvvvee | corvernn. 536,361 | ..covvernn. 562,051 | ..cooevene. 649,910 (03/20/2019|06/20/2024|1.00% | 7116 | s 10,836 |48667Q AS 4 |KAZMUNAYGAS NATIONAL CO JSC...[2FE......cccoo. | worvrvennn. 554,935 | ........... 639,074
CDS: MORGAN STANLEY (MS) REC

61746BE*3... [BOND WITH CREDIT DEFAULT SWAP|1....occovvvee | vovenn 2,675,768 | ....... 2,733,381 | ....... 2,789,531 |03/20/2019|06/20/2024{1.00% | 35498 | e 54,058 |83162C XA 6 |SBAP_15-20E.........ccooveomrrermrerrrrrrrnrennne (15 ST [ 2,697,883 | ........ 2,735,472
CDS: MORGAN STANLEY (MS) REC

61746BE*3... [BOND WITH CREDIT DEFAULT SWAP|1.....cccccovvv | conens 1,787,871 | ........ 1,811,398 | ........ 1,877,818 |03/20/2019|06/20/202411.00% | 23,719 | oo 36,120 [98162D AJ 8 |WOSAT_18-1A.....ciirriirrrssrerinseessnennns 1 =S [ 1,787,679 | ........ 1,841,698

9999999999, TOtaL......o.urveeurererreeieieeressereseeri s s ....218,257,008 | ....245,849,338 |..... XXX.oooo [ e )30, S D00, R R 364,013 | ...... 20,250,712 |........ D00, S R D00, TS [ XXX ....217,892,995 | ....225,598,627
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

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

Beginning INVENTOMY..........ovrierieriecscscceeeessiesieeies | e 10 | oo 350,413,856 | ..o A 253,944,666 | .....oovvorieiinnns (O OO (01 TN 0 [ s (01 N 10 | oo 350,413,856
Add: Opened or acquired transactions..............cccecvvveeerieies | covvveererseeesiiesenns L2 I 158,690,765 | ....cvevveverrrererinnns L P 102,619,562 [ ...ucviveiieriiirieiiiiees [ e sssesesssesens | esessesesisssessssesesiseses | cesssesssissesesssesessssssessssesessnesans | sressesesssssessssesesssnd (S I TR 261,310,327
Add: Increases in replication (synthetic asset)

transactions statement value..............cccoeveuriervereieiens | e XXX coveiveveiee | v 3,001 |.......... XXX oevevieies | v 17,110 |.......... XXX etivevees e | v D0 GO TR R D0 GO IR 20,111
Less: Closed or disposed of transactions............cccceveeecnens | covveereneenenninnennns 8 | e 252,467,225 | ..o T s 138,265,267 | ...cvevveireieisiierieiriinnes | reresreseisesnsseseessssssessssssssssesesns | sessessssessesssssssesessssens | sesssessesesnssessesessssesesessssessessnss | sesestesessssessesesssns 9 | e 390,732,492
Less: Positions disposed of for

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

asset) transactions statement value..........cccocovveerivcriians [ cerrneans D O [T 2,695,731 |......... XXX orvvirriens | orinieisississiessessseessenees 59,063 |.......... XXX tiiiarens e snessisseensensssenss | oneneens XXX etrreriens | enrerisissssissssssssessissensssssiens | oneneens D e ISR 2,754,794
ENding INVENTOMY......coiiiiciiiceieiitesiceiessiesissisrsssrensnssienes | eessesessssssssssssessssees A 253,944,666 | ....ccovererrn, A 218,257,008 | ....ooevererieiae, 0 | oo (L P 0 | o (L A I 218,257,008




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 4. ..ottt ettt b st bttt ses e (36,786,456)
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............c.cccoceeeieveeenierernerrerennen. 10,762,805
3. TOMAI (LINE 1 PIUS LINE 2).....veieeereireieeeeseieis st tsses ettt s s8££ 88245842 E 428828 E 842 £ s8££ 8 £ £ E bbbttt (26,023,651)
4. PartD, SECHOn 1, COIUMN B........oiiuiiiiiiiie st 185,121,273
5. PartD, SECHON 1, COIUMN B.......ooveviriciices ettt bbb s bbb bbbt (211,144,924)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cucvuiiiiiriieiiiisiieieiseiese ittt sttt s b8t bbb s b bR bbb bbb bbbt 0
Fair Value Check
7. Part A, SECHON 1, COIUMN 16........coiiieiiiiieisicte ettt bbb bbb bbbt b bbb bbb s st et s st b n st e (16,409,995)
8. Part B, SECHON 1, COIUMN 13.....uioiceieces ettt ettt et s ettt s bt s b nans (1,356,329)
9. TOLAI (LINE 7 PIUS LINE 8)....vureueririeieseeie ettt st ess sttt s8££ 8 2 E £ s8££k E Rt (17,766,324)
10. Part D, SECHON 1, COIUMN ...ttt ettt a st e et ae e e et st ssant st s s sees s snsetessssnesssnantasanenen 199,983,827
11, Part D, SECHON 1, COUMN ...ttt ettt ettt ettt ettt ettt et ettt et et et et et et et et et et et et et et et et et et et et st sn st et eeen et et enensnenana (217,750,151)
12, Total (Line 9 MIinUS LiNe 10 MINUS LINE 11).....cueiueiiteiieicieiieie ettt st 88t bbb st s bbbt e 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27 145,892,486
14, Part B, SECtion 1, COIUMN 20..........cuiiiiiiiiriiini i 16,052,000
15, Part D, SECHON 1, COIUMN 11 ..ottt 161,944,486
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15)......cuuiuuririeeeeiieiseiseeeseeesisessssese s sessssssesesse st sssse s ssess s st st sss s s a8 es st ss et s et ssee s s s en st en et ess st et nsne 0

Qslo7



Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI........cvvirrerieirrirsrereieissrsessseessessssssssesssssssssssessessans | sssessessssssesssssasssssnssessasssssessns 96,778,764 | ..o
2. Cost of cash eqQUIVAIENES ACQUITEA............ccvueveeiiieie ettt sttt s bnans | ebsssssssssessssessesessesses s snsenan 5,023,910,342 | ...oooveieeeeeee e 6,499,301,465
3. ACCIUAL OF ISCOUNL. ... veveereeeseeeeces sttt | bt seee st sttt 5,126,514 | oo 3,992,412
4. Unrealized valuation INCIEASE (HECIEASE)..........c.iueiueiiiiieiieiiisie ettt ss et et s s s ssess | 4ebssessebssessesss s s s ss et s b s s s e s enses e bsbessebsnsans | sbsssessesstesses s b es s s e bt s s s s s b s st n s st
5. Total gain (I0SS) ON QISPOSAIS........c.cvuevrieiieireiriieiseietesie ettt s s b st s st s e b s s sensans | sebessesssessessssessesses s s sttt n s s bt ae 3,889 | oo 1,554
6. Deduct consideration received 0N ISPOSAIS............cocvieueiriireiiiieseeet e ssebensens | sesesissesessteses et eb s s 4,696,100,341 | .oooovireiieeeeceeea 6,406,492,224
7. Deduct amortization Of PrEMIUM..........cevcviueieiciee ettt ettt sttt s s ssaessssas | svsessssssessssesses s sessesaesesssssesessnsanes 13,678 | oo 24,444
8. Total foreign exchange change in bOok/ adjUSIEA CAMTYING VAIUE...........ovruuriieieeireiiecieeireises st esessesssstses | reesessessssssssssessssessssesessessessssssssessessssssnssess | sessessessossassssssessessasssssssssessessnssessessassnssnees
9. Deduct current year's other-than-temporary impairMeNnt FECOGNIZE. ..........uuvuiururririeeeeeerieeeereeeeseesseeseeseesees | rneesseessssssseessssnessesesseessnssssseesessenssssssssess | sessssessesssnsssssessessanssessessensanssnssessessanssnsssees
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9).........cccceuererrirerierieeieiieinin | e 429,705,490 | .ovoveererieieese e 96,778,764
11. Deduct total NONAAMItIEA BMOUNES...........ccuiiiiiiii bbb | SE86 Rttt | Hieb bbb bbbttt
12. Statement value at end of current period (Line 10 MINUS LINE 11).........ccciiiuiiiieiiiceiicceeeseessesveeseiensnens | coreresisessesssseresssessesesssesessnans 429,705,490 | ..coovovviirieeieece e 96,778,764

QSI08
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE A - PART 2

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

NONE
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
BHMO01JC69... CINEW YORK ...ttt s NY. 05/10/2019.... | covvorrerrerceirieeriens 5510 [ oottt e | et 5,911,914 | ... 29,911,325
BHMOUEULT ... MULTIECITY ettt MU 05/10/2019.... | covvoerereirerrnrieiins B850 | ovvoiteeiseise it | Seeb bbb 4,640,598 | ............ 10,397,206
BHMOUEUNT......cvovrrinirierines MULTIECITY ottt MU oo 05/10/2019.... ..4,616,247 12,543,970
BHMOKQZYS........ocooerrerinrirnerinns KENT VALLEY ...ttt WA. 05/10/2019.... ..5,379,311 19,802,068
BHMOKTWDO........ocverrrirrnnes MISSION VALLEY ....couviuriuiviirincrirsiseesesssseriesse st sssssssssssnes CA. 05/10/2019.... | covveerierirerernerrnnneeenhBAD [ oo | s 5,737,775 | ccoovvvenee 12,997,464
BHMOLB753.......ovvevrircirnncs MULTIECITY ittt MU 05/10/2019.... ..4,439,162 10,051,712
BHMOMNBSZ8, MULTIECITY ottt MU 05/10/2019.... 4,229,172 11,608,144
BHMORMP52........... MULTIECITY it MU oo 05/10/2019.... | ceveeevrerierineinnnnsenB:B20 [ ottt | Shieeb bbb 4,991,003 | ..o 13,595,457
BHM13T3U0.. .| CHARLESTON SC. 05/10/2019.... ...6,183,740 10,691,187
BHM15T4C7.. T LAUREL s MD..ooieieis 05/10/2019.... ..5,927,204 11,157,366
BHMABXBST ...t siessienienes GLEN MILLS ...ttt PA e 05/10/2019.... | covveereerirerernerrennenesB:BI0 [ ottt | e e 7,942,717 | oo 12,842,775
BHM1TM2KO...... MIAMI | FLins 06/03/2019.... | cevvevvrerierirnerrnnnnsedBBAD [ ottt | bbb 5,898,786 | ............ 25,771,892
BHMAZBAS.......cvvvvirirrirennns WILMINGTON......cooimiiniriniseiseessessessssse s ssnans 05/10/2019.... 5,700,000 | ..cvouvvrrererneseisereeesi et | eeesesi s enienes 8,149,974
BHMAZVWAR......ooooiirrieriseseisees s BOSTON.....cviiiriirireireeiss et ssenes 05/23/2019.... | covverrrerirerierrinnsenn3.980 | oo, 6,600,000 | ...voovveriririiieiiei et | aeiseiins 11,512,500
BHM20BATA.......oooiriiiieriscinisse s SAN MARCOS......ouiiimirierieiirenississenssnssssnssnesseeas 05/24/2019.... 3,200,000 [ .eeoiiiierie s | e 5,337,931
0599999. Total - Mortgages in Good Standing - Commercial MOMGAGES = All ONET ... ...ttt shebses sttt nntns | nese XXX ooen Lot XXX s | e ....15,500,000 65,897,627 |............ 206,370,970
0899999. Total - MOrGAgES IN GO0 SEANAING. ... vv.erseresiesieseeie sttt SeEE e b ettt | crenes XXX oo [ XXX | e ....15,500,000 65,897,627 | ...cccco.n. 206,370,970
3399999, TOAl MOMGAGES. .......ocvvveereeereeseieaeeiseiiseees s es sk 1 bbbt ees | eebbe st ee btk | reeen XXX | rrvrnrnence XXX s | v ....15,500,000 65,897,627 | ............. 206,370,970
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1" 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
BHMOJBOAT......ovvericrirnes ATLANTA oo [C7. U PR 01/14/2011.... | 04/01/2019.... | cevooevvrcrrrrircnnns 11,582 [ 1oeceirrrerierinees | cevneerenisssssessessins | versessseesesissssens | seessssesssenseseseenes 0. 11,582 | oo 11,582 [ oeeeveeserierinnns | e 0
BHMOM3437.... DALLAS.......cooveiereieieieine L, RN IR 04/28/2015.... | 04/01/2019.... | ovvvvrvrrrrrnes 1,239,225 | o | s [ | e 0 [ oo | e 1,239,225 | oo 1,239,225 | covoveecenieienen | e 0
BHMOMEB39........cooorivirenns RALEIGH. ...t | (ORI N 06/26/2012.... | 06/01/2019.... | cevoovverrvvrririrncnnns 32,892 |...... 0 32,892 | ...... 32,892 | .o [ 0
0199999. Total - Mortgages CloSed DY REPAYMENL. ... ... vttt eni s estessses s s s ettt 1,283,699 (1 0 0 [ I 0. 1,283,699 | .o 1,283,699 | .o 0 0
Mortgages With Partial Repayments
BOAOFLYC2 . .102/24/2004.... | 06/01/2019.... [ .cvoovvvvervrrrnnnn 45,470 | ... 0] 45,470 | oo 85,470 | s [ 0
BHMO1FKFS.... . | BALTIMORE.. . .1 12/21/2005.... [ 06/01/2019.... | ovvvvvvrrieirnennn 70,229 | .o 0 ... 70,229 | oo 70,229 | oo | e 0
BHMO1JCE9........ovvvrerrierne NEW YORK ..ot esisensnines NY i v 05/10/2019.... [ 06/01/2019.... [ ovvveveereererineieernriseirnens | ceerersersssseerenssnienes | eveessnsensesnnend (913) [ v | e | e (<) RO ISR 9,430 | oo 9,430 | e | e 0
BHMO1LDQ?.... LINTHICUM. ... MD .| 04/28/2006.... | 06/01/2019.... | .. LT72,575 |...... 0. 72,575 | oo T2,575 [ o | v 0
BHMO1LDRY.... LINTHICUM......oovviereeierciesse e MD .| 04/28/2006.... | 06/01/2019.... | .. 54,667 |...... 0] 54,667 | ..o DA,667 [ e | e 0
BHMO1VLOS........oovvrrrernnns GAITHERSBURG.......ccocovrvrrirnnne MD..ovveir [ e 09/28/2006.... | 06/01/2019.... | .ceovverrererrrrrne 205,860 | ...ocvvnrirrireerrnines | cererenienienenieens | e | e 0. 205,860 | ..ooerrreri205,860 | oo [ s 0
BHMO2T4TS. SIMIVALLEY ..o CA .109/05/2007.... | 06/01/2019.... | .. 172,458 | ... 0. 172,458 | ....coveeee 172,458 | ..o | e 0
BHM03Z7L4. MULTI-CITY oo MU .| 06/24/12014.... | 06/01/2019.... | .. ..6,784 |.... 71 YA ...6,855 6,855 | oo | s 0
BHMOJECEA...........cconvverninne BREA. ...ttt CA.oovvvneis | v 02/01/2011.... | 06/01/2019.... | cevooevvrcrrrerirnene 89,837 | oo | e | e | e 0 [ 89,837 | ...... 89,837 | oo | e 0
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

BHMOJEHH2.. . | MULTI-CITY... 04/14/2011.... | 06/01/2019.... | .cevvovvvrererrirrrinns 5,150 5,150 | ..... 5,150 | s | i
BHMOJEHZ2.. MULTI-CIT .| 04/14/2011.... | 06/01/2019.... 022,231 22,231 | ...... 22,231
BHMOJEJKS... ... |MULTI-CITY... 04/14/2011.... | 06/01/2019.... | ceeovvvverierrrs 145,782 145,782 | covvvvinne 145,782 | covovevereriererenins [ s
BHMOJEJL1 ... [MULTI-CITY... 05/10/2019.... | 06/01/2019.... 14,188 14,188 | .o | e
BHMOJEJN7 ... |MULTI-CITY... 05/10/2019.... | 06/01/2019.... 14,131 [ e | e
BHMOJEJP2... . | SANTA BARBARA 04/14/2011.... | 06/01/2019.... | .... 18,899 218899 | s [
BHMOJMWS3. STAMFORD .103/18/2011.... | 06/01/2019.... ..157,026 157,026
BHMOJZXT1 ONTARIO......coooiriricriicniinns 08/02/2011.... | 06/01/2019.... | .... 111,429 111,429 | el 111,429 | e | e
BHMOK4486... o | MULTICITY ..o 09/14/2011.... | 06/01/2019.... | .... 140,473 140,473 | oo TA0AT [ s | e | e
BHMOKJGKS.. o | ALEXANDRIA.......cooomrrmmrinrinriineinseinsisissiesesensssesesensns | VA [ 10/11/2011.... | 06/01/2019.... | .... 100,575 103,115 | covvereenen 103,115 [ i | v | e
BHMOKTWDSO.... ... | MISSION VALLEY CA.oovvneis [ 05/10/2019.... | 06/01/2019.... [ ..ocververerririrnerierinernes | crneernernnsrnerienens | veveverneenneerene(292) | vovieriinrincessineins [ oversnsrnenenneenens | eevensrnerneneinenens(292) | vovieeeseesssiseienns | e 10,045 | v 10,045 | oo e | e
BHMOKTYC9 . | NEWPORT BEACH CA.ovvvneis [ 09/28/2011.... | 06/01/2019.... | .... 62,104 | oviieireB2,104 | e [ e | e
BHMOKTYD?.... IRVINE. ....oovvoeiirerieerieeienieenns CA.oovvnees [ 09/28/2011.... | 06/01/2019.... [ cevvovvvvvenerennns 11,292 | it [ rereceisrineienieens | ceveriensesssssnenins | eversessssnsenssssnees | cevenssnsensnensnssnensnns0 | vevnenes 11,292 | oo 11,292 | i e | s
BHMOKTYGO.  JIRVINE. ... CA oo [ 10/26/2011.... | 06/01/2019.... | .... 88,322 | ovieerrerB8,322 | e [ | e
BHMOL66Z8... A MULTECITY i MU v [ e 04/11/2012.... | 06/01/2019.... | .... 21,643 | o 21,B43 [ s | e | e
BHMOL6753... MULTI-CITY oo MU oo [ 04/11/2012.... | 06/01/2019.... | covevvvvrrvierrien 14429 | i [ (155) | e [ | e 22,860 | civerrrerreni22,800 [ oo | e | e
BHMOL83Z7... IRVINE. .....ovoeieimerienreeienineenns CA.oovvnees [ 03/28/2012.... | 06/01/2019.... | .... 67,486 | ..coooverenne B7,486 | ...oovvveerrrereincries | overeenienieeessninnns | e
BHMOL8411... IRVINE. ... CA.ovvvnes [ 03/28/2012.... | 06/01/2019.... | covooevervrrerirnnns 61,862 |...... 61,862 | ..ccovvcirnnn 61,862 | ..o | e | s
BHMOL8429 ... |NEWPORT BEACH CA.oovvnees [ v 03/28/2012.... | 06/01/2019.... | .... ...39,367 |...... 39,367 | covverreerrnB9,307 [ o | et | e
BHMOL8BNS. ... |GLEN BURNIE.........coecoirririinnns MD..ovvovies [ v 11/30/2011.... | 06/01/2019.... | .... ..16,343 | ...... 16,343 | i 16,343 | oo [ e | s
BHMOLC8T7 wo | SAN BRUNO........cooomirrrireirnrins CA.oovvvenes [ 12/09/2011.... | 06/01/2019.... | .... 157,196 |...... 157,196 | coovereeeen 187198 [ oo | cevieeiseinsesisenienin | eeneesessssssessssesenea
BHMOLKG86 e |ENCINITAS .o CA oo [ 02/16/2012.... | 06/01/2019.... | .... 106,555 |...... 106,555 | ... 106,555 [ oo | e | e
BHMOLZHTS.......cooovvvvrrirnes CARLSBAD........ccconuvrrrirnnns CA.oovvenes [ 04/03/2012.... | 06/01/2019.... | cevooevererrrerirennne 16,795 |...... 16,795 | ovorcernens 16,795 [ .oocerueererrerineiiens | serresisseessesissnsenins | eesersessesssensseesesead
BHMOM2ANS....... CHICAGO.....c..omveereiseiiniins I | s 04/24/2012.... | 06/01/2019.... | .... ....69,550 |...... 69,550 | ..oovvrciinnn 89,550 | cvvovvrrireineineiies | e | e
BHMOM2COB...........cccourrrnee EVANSTON......ccvvervrerierireenns I | s 04/28/2015.... | 06/01/2019.... | .... 28,627 | ...... 28,627 | coooevereereeiseennerins | eeernerieninseseninnes | e
BHMOM3UBO v | BELLEVUE.....ivcieririnnesseissienieniseessnississsnssnseenninns. | WA | s 07/17/2012.... | 06/01/2019.... | .... 763,966 | .....ccooo.... 763,966 | ..oovoevvrrireririeiins | ceveneiresnineiessienins | e
BHMOMH1NS. 1o [WASHINGTON.....oomvvrrririrnerinrinerieniseesenssssissssnessnsenee | DCiiievinens | vevinns 06/28/2012.... | 06/01/2019.... | .... 55,223 55,223 | oovuereerineenenineins [ e | e
BHMOMNBZS..........corevernnne MULTICITY oooviririernerinresnrisenienieressenssnissenssessnnsenes | MU [ 05/10/2019.... | 06/01/2019.... (151) | vevereerrrnnrrerrenens [ | e (151) | o | v, 6,602 | ..ovevrrrerrenn8,802 [ o | e | e
BHMORMP52 wee [MULTICITY covierierneneniseensnissrsnensensessensseeseses | MUncencnne | e, 06/27/2013.... | 06/01/2019.... | .... 38 70,720 | coviereeneen 70,720 [ oo | cevieeirsenisssissnienins | ceverisssensensseeseneen
BHMOSMD47 v |FALLS CHURCH.......ovvvivieririrrinervernerneniseesnssninenes | VAt | e 04/28/2015.... | 06/01/2019.... | .... 10,615 | v 10,815 | o v | e
BHMOT2SQ5.. 1 | BOSTON....ouviuvcrierieereeiseessersenssnensenssseesssssssnssensnessones | MAuciiicinns [ 04/28/2015.... | 06/01/2019.... | .... 5,084 | 5,084 | i s | s
BHMOTLCP2.. | SECAUCUS.......ocoivrririirerrernensnissiserinsnienieneseennnes | N [ 06/27/2013.... | 06/01/2019.... | .... 53,363 | civerreernB3,303 [ s | e | e
BHMOU02F9 BOSTON......conrierierereerenineerserisnssensenesseesssssssnssesssessnnes | MAucinciinn [ 04/28/2015.... | 06/01/2019.... 12,075 | oo 12,075 | oo | vvreenesisessnninens | cerrreisesssesssssenseeens
BHMOUBFX2 vee [INEW YORK.....oovirierinnicririnrinnninsrenieeessnessnsennenns | NY s v 08/07/2013.... | 06/01/2019.... | .... 28,863 | civeireerr 28,803 [ s | e | e
BHMOUC982 <. INEWPORT BEACH.........oscvinrinerirererneenneiseenseinserssnnsseines | CAuviiviinseis [ i 09/19/2013.... | 06/01/2019.... | .... 26,722 | ...... 26,722 | cooveeieeiseiseniees | e | e
BHMOUPQ68. 1o [BOSTON...cciriririierininerieninenienissesssssssresieneseeennes | A | oo 09/13/2013.... | 06/01/2019.... 25931 | ...... 25,931 [ oo | s | s
BHMOV2CJ5. wr | DALLAS ....coviriernesssssiseniesisessssiseessssesessenssensnns | Tevnnsinnerses [ conneens 10/03/2013.... | 06/01/2019.... 28,400 | ...... 28,400 | oo | e | e
BHMOXQNM1.... ce [ TIMONIUM.....cooovviririnernnirnerireniseennsiesnisenineneseesenennes | MDoveiirciirens | v 01/15/2014.... | 06/01/2019.... | .... 86,984 86,984 | ... | e
BHM13T3U0 . | CHARLESTON...... .|05/10/2019.... | 06/01/2019... (26) 11,673 11,673
BHM15T4C7 LAUREL.....ooorivirineinrinsiserienssesssisssssnssessssssssssssssssnsses | MDovoviirsiies [ v 05/10/2019.... | 06/01/2019.... | . 483 [ oo | e | o83 e | 9,887 | ..... 9,887 | v | v
BHM15X6S1 GLEN MILLS......cooieirrineierierineerssnissnseniesinessseninseenesses | PAuisiiineiinens v 05/10/2019.... | 06/01/2019.... | ...cvevvererireirneiierirsenins | ceenne 567 13,723 | oo 13,723 | e | cevieeineissssissnienin | cenesssssssssessss e




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

BHM1AKCX5. ... WESTMINSTER SOOI MD..oovvvrns [ e 08/27/2015.... | 06/01/2019.... | .... 0. 57,570
BHM1D91Z4.. ... | FT. LAUDERDALE.... FL .109/23/2015.... | 06/01/2019.... 0. 42,872
BHM1EZCWO.... v [RALEIGH. ..o NC..ovvvverres [ 01/19/2016.... | 06/01/2019.... | .... 0. 20,090
BHM1JOZN7. ... |SAN ANTONIO.......cccovvriririririens L. SO B 03/01/2016.... | 06/01/2019.... | .... 0. 17,360
BHM1K89HO. ... | CARROLLTON...... L. ST D 02/16/2017.... | 06/01/2019.... | .... 0. 44,374
BHM1LLN27. . | LOGAN TOWNSHIP s N e 12/01/2016.... | 06/01/2019.... | .... 0. 31,530 31,530
BHM1R8X11.. JERICHO....ooooeieierieererienes NY. .| 08/31/2017.... | 06/01/2019.... 0. 220,662 220,662
BHM1TLYF8 ... |ARLINGTON........... L. SR B 06/28/2018.... | 06/01/2019.... | .... . 0. 239,786 | ....... 239,786
BHM1WINJ5. vee |FLORISSANT....oooivrmrimrimrinerierinenes MO [ e 07/20/2018.... | 06/01/2019.... | .... 783 | cooerierirereneeinnins | rveerserissesnensenieees | onernerinensineenenen 183 | wevierisesisssesssssnerens | ceereersinees 342,933 2342,933 [ s | e | e 0
BHM1ZBA51 ... | WILMINGTON.......... [SICTRRIN PO 05/10/2019.... | 06/01/2019.... . . 0]. 13,867 | ... ....13,867 s | e 0
0299999. Total - Mortgages With Partial Repayments OO OO OO OO PO PP PP PO PO PPOPPPRPPRPON 4,365,678 O (2,496) {1 0 [P [V 4,480,728 | .......... 4,480,728 .0 0 [ o 0
Mortgages Disposed
BHMOUJBOAT.......overrvrcrine ATLANTA. .o [C7. WU PR 01/14/2011.... | 04/22/12019.... | w.oovvvrvrrcrennd 6,357,933 | ........ B TNV FUPR R (U I 6,357,933 | ..cccvene 8,357,933 | oo [ e | e 0
BHMOM3437.......cooverrrinnns DALLAS ...ttt L. S B 04/28/2015.... | 04/03/2019.... | .... 3,442,145 | ........ 0 3,442,145 | i 342,145 | s | e | i 0
BHMOM4LU6 HOUSTON. ..o L. S D 04/18/2012.... | 05/28/2019.... | .... 19,000,000 |........ . (1 TR IS 19,000,000 | ......... 19,000,000 | ..oooverrvrmiremererrrins | orerrerienieeesseinens | e 0
BHMOMEB839........cooovvrvnens RALEIGH.......cooiiniiiniiniinnisniiniisninsssssssssssisssssnesssessnns | NCovosivsniinns v 06/26/2012.... | 06/28/2019.... [ ..oovvrvrirnirnnas 5,404,794 | ....... e [ 0 5,404,794 | .o 5404794 | i | e | i 0
0399999. Total - Mortgages Disposed . RSOOSR PPRPPRTRPRTON ..34,204,871 O 0 {1 I 0 (O N | I 34,204,871 0 0 [ o 0
0599999. Total Mortgage: . . et e 39,854,249 | .ooovvvvrins (O [ (2,496) (V) [ 0 (2,496) | ..cvoovvveririnn, (V)] [ 39,969,298 0 (V1 O 0
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BHM1JL JQ 2|AEA INVESTORS SBF Il LP.....cccvvveerirreririeierinnriens NEW YORK.. .| CAPITAL CALL .. | 06/28/2019.... 3 2,692,093
BHMO3W XD 0 |APOLLO INVESTMENT FUND VIL.. NEW YORK.. ... |NY.... | CAPITAL CALL . | 06/26/2019.... 3 . 1,865,367
BHMINO 07 5[ARLINGTON CAPITAL PARTNERS IV LP........cccccisiuririiriririnerienieeeresisseesssenienes CHEVY CHASE........cccooinriiriiininns MD... | CAPITAL CALL.......coovrvmrrrerrrerirnnnns 04/16/2019.... 3 [ s | e 3,456,166 2,987,978
BHMO5F QF 8 BRAZOS EQUITY FUND HIL Pecocooiiiirciriineiieeieeie st DALLAS . | CAPITAL CALL .. | 04/29/2019.... 3 25,544 2,847,445
BHM1UW 77 0|BRYNWOOD PARTNERS VIII LP.......... GREENWICH... .| CAPITAL CALL . | 04/15/2019.... S 30,500 1,994,154
BHM1VF GN 1 |CAPITAL PARTNERS INCOME FUND Il L.t NORWALK......oevvrrrerireirneineiis .| CAPITAL CALL......ooereerrerreriererinee 05/07/2019.... | coveeueveeriens | orerrerieeieeisseiseiseniens | cerieeenenineens 1,281,137 12,153,048
BHMINX L3 9|CAROUSEL CAPITAL PARTNERS V LP. CHARLOTTE.... ..| CAPITAL CALL .. | 04/17/2019.... 70,752 5,743,371
BHM1KA 3R 9| CIP CAPITAL FUND 1 LP...ooiitiiiriiriisiiseiieeses st sssssssens NEW YORK .| CAPITAL CALL .. | 04/01/2019.... 3 1,746,075 2,572,145
BHM020 P8 1|CLEARVIEW CAPITAL FUND Il LP .| GREENWICH... . | CAPITAL CALL .. | 05/31/2019.... K T S B 5414 .805,846
BHM1CS 2E 9|CORTEC GROUP FUND VI LP .|NEW YORK.. .| CAPITAL CALL .. | 06/06/2019.... 3 4,488,540
BHMOL7 3Z 9|EDG PARTNERS IILP....ccovvvvmirririrennne ATLANTA .| CAPITAL CALL .. | 06/05/2019.... 3 .208,813
BHMIRX UR 2 |ELLIOTT ASSOCIATES LP......cvviieireririininsienneieerissienssines NEW YORK. .... | CAPITAL CALL .. | 04/01/2019.... 7,500,000
BHM1GW W0 3|ENCORE CONSUMER CAPITAL FUND III L SAN FRANCISCO CA....| CAPITAL CALL .. | 04/24/2019.... 3 3,959,193
BHM1UU YN 9| FRONTENAC XI PRIVATE CAPITAL LP....c.oovvviriieriiiriiiisinsiesssisesessseissiensenes CHICAGO L. CAPITAL CALL .. | 06/18/2019.... 9,300,000
BHM1JX C1 8|GAMUT INVESTMENT FUND I LP................ ...|NEW YORK.. .| CAPITAL CALL .. | 04/12/2019.... 3 6,842,013
BHMO3T V8 0|GLOBAL INFRASTRUCTURE PARTNERS..........c.ccc.... .|NEW YORK.. .. | CAPITAL CALL .. | 05/15/2019.... 1,510,742
BHM02Q B6 3 |HALYARD CAPITAL FUND [T L.P...ooioiirierieeeeeieeereeiseie s NEW YORK.. .| CAPITAL CALL .. | 04/15/2019.... 3
BHM20N 5B 4 [INVENTUS POWER HOLDINGS LLC.......ccorvvveiiieriinireersisirnerenes ... |WESTCHESTER.. CAPITAL CALL | 05/31/2019.... | o [ e 168,250
BHM1S8 E4 5|KKR REAL ESTATE CREDIT OPPORTUNITY. .|NEW YORK.. .| CAPITAL CALL .. | 06/27/2019.... 2,796,994 2,592,000
BHM1TX MA 6|LEEDS EQUITY PARTNERS VILP........ NEW YORK.. .| CAPITAL CALL .. | 05/24/2019.... ..464,500 1,717,990
BHMINU BT 9|LEXINGTON MIDDLE MARKET INV IV. NEW YORK.. .| CAPITAL CALL 1 [ 0672172019, | covoevrreriiees | cerierirneerseinerenieeereens | e 1,224,826 22,244,135
BHM1K2 P8 5|MONOMOY CAPITAL PARTNERS IIl LP NEW YORK.. .. | CAPITAL CALL .. | 06/06/2019.... 8,799 10,774,133
BHM1EM SA 0|MSOUTH EQUITY PARTNERS Il LP . | ATLANTA .| CAPITAL CALL .. | 04/23/2019.... 3 | s | e 1,049,159 3,444,295
BHMO1V U9 6| NEWSTONE CAPITAL PARTNERS LLC.......cvmiiiiiiieinrinsierisisessiensssies s LOS ANGELES. .| CAPITAL CALL .. | 04/09/2019.... 2 | e | e 6,162 .725,992
BHM1SN JU 9|ONE ROCK CAPITAL PARTNERSII LP..... NEW YORK.. .| CAPITAL CALL .. | 04/25/2019.... 3 ..4,928,944 6,432,460
BHM1T8 E2 8| PAMLICO CAPITAL IV LP..ciiiiiiiiiiieiiiirissieisissie s ssssesssssssssnssenes CHARLOTTE.... ..| CAPITAL CALL .. | 06/10/2019.... ...1,204,261 2,996,650
BHMINB HY 4 |PARTHENON INVESTORS V LP.......ccooiiirieierinerieniesesneesseesesins BOSTON . | CAPITAL CALL .. | 06/25/2019.... 3 368,235 7,261,189
BHM1QN 52 8 |RIVERSIDE STRATEGIC CAPITAL FUND I.....ccocovvimririirnrinens .|NEW YORK ....| CAPITAL CALL . 105/02/2019.... 3 556,391 6,075,546
BHM1JV Y9 1| SAW MILL CAPITAL PARTNERS I LP.....coiiviiririireeineierieeeneeieeieenns BRIARCLIFF MANOR.........ccccvuvuue NY.... [ CAPITAL CALL......covivrrererieririens 04/05/2019.... B | s | e 132,490 8,515,938
BHM1M5 PC 7 |SILVER OAK SERVICE PARTNERS Il LP EVANSTON.. CAPITAL CALL .. | 06/11/2019.... 3 367,875 5,494,625
BHM197 P7 9| TAILWIND CAPITAL PARTNERS Il LP NEW YORK.. .| CAPITAL CALL . | 06/06/2019.... 3 40,482 1,040,126
BHM1X3 6F 4| TAILWIND CAPITAL PARTNERS IIl LP NEW YORK......ooorriirriiirins | CAPITAL CALL.....covvriirirircrierinnns 06/2412019.... [ coooovvvviirii | e | s 395,157 12,409,409
BHM1JM 43 7| TAILWIND DISTINCT INVESTOR LP... KENILWORTH.. . | CAPITAL CALL .. | 06/24/2019.... KT OO RUOIY BO 2,667 25,333
BHM04S 4W 8| TCW/CRESCENT MEZZANINE PARTNERS V LOS ANGELES. . .| CAPITAL CALL . | 06/03/2019.... 2 | s | e 426,650 1,770,350
BHM1TJ  8F 2| TRINITY HUNT PARTNERS V LP.....coovtiiiiirierineieeisecsseisei s DALLAS......oiiitierireeeineeinnis . | CAPITAL CALL.......overrrrrrreierieninns 06/28/2019.... | coovoerivciiens | o [ e 304,689 12,767,069
BHM1PZ KU 3|UNION CAPITAL EQUITY PARTNERSII L.......... . | GREENWICH . | CAPITAL CALL .. | 06/17/2019.... 3 42,874 4,507,495
BHM19E G1 7|UPFRONT GROWTHILP.................. .| SANTA MONICA.. .| CAPITAL CALL . | 06/27/2019.... 797,901 1,258,798
BHM1SZ U2 1 [UPFRONT GROWTH I LP......oiviriiiiiiierienineeissise e SANTA MONICA | CAPITAL CALL. ..ot sssssssennns. | seessnenesnens 06/28/2019.... | ovvererererirnes | v | e 1,053,823 1,051,738
BHM197  VC 1 |UPFRONT V LP...ooiiiiiiiiiisiieitieeiieeiseis sttt SANTA MONICA  CAPITAL CALL. ..ottt sninnns | soessesssesens 05/13/2019.... | covereveereene | eerenernenieeieeesseiseisens | cereneisseiesiees 406,424 642,527
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
BHMASY 9W 2| UPFRONT VILP.....ooiiiiirinrincerneseiiseieneieens .| SANTAMONICA.......ccooovviriirrinae | CAPITAL CALL. ..ottt sninnns | soeessssisesens 05/23/2019.... | coveeevvereens | ererreerieeineisseiseeseniens | cerieeinenieens 1,300,930 6,596,697 | ........... 3.129
BHMIUE C8 2|VMGPARTNERS IVLP.....cccoovvrivirnnne SAN FRANCISCO .| CAPITAL CALL.....ovvrvrrreirrinriinns .. | 06/05/2019.... 512,744 9,934,160
BHM1QG HQ 7|WIND POINT PARTNERS VIII ALP......... . CHICAGO............. CAPITAL CALL.....oovvviiiaciiniinnins . | 04/25/2019.... 3 1,055,028 5,728,277
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON StOCKS = UNGFfIBIEA. ... et ettt es 210888ttt en 168,250 | ..o 42,248,858 | ..o 0 203,477,681
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
BHM14W AW 0 BROOKDALE ON THE PARK............ NAPERVILLE........cccooovrvmiriraririnnns IL...... CAPITAL CALL.....cooieiiiierieeieseseeissisesie sttt essssesssssessssenins | sevesssesssions 05/31/2019.... | covverereerrnes | ovrrrrerierieeerenisensesiens | veenne 14,161 62,393
BHM1H9 6G 7 |MAPLE KNOLL (JV EQUITY)............ WESTFILED.....cooovivieririiiseireiis IN..... CAPITAL CALL. ...ttt st snsssnsenins | sevisseisassins 06/04/2019.... | coveoerveeriens | oreereerieeieeireeiseieriens | oreenns 53,878 72,628
BHM1CC 4R 3| MCBEE STATION......couuiriiiririeriseeseesssessssssesseseseessssssse st ssssssssssnees GREENVILLE... .| CAPITAL CALL......ovvvrirrerieerircrines 1 [05/16/2019.... | covorvrerreeen | verrreeereerseiseniensesesenes | ceriees 13,388
BHM1JJ EN 9|MERITEX INVESTMENT ENTITY - JV . | MINNEAPOLIS. vo | CAPITAL CALL ... 04712019, | o | e [ e 304,371 1,575,713
BHM1DQ ZM 8 | PRESTON PARK......cuuutiuutiisiirssirssitesstassssssenssessssssssnssssss st NAPERVILLE........cociiivinirirnninnnnns IL.... CAPITAL CALL....ccoitiitiisisisni st snssnnssenis | enssssssssseens 06/17/2019.... 46,813 287,147
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of REal ESIAtE = UNGMIIBIEA. ... ... vuuiiuiiisiiieieiietiisiiistis eeitissis ettt stttk 8 8Lttt ettt enntas | abias 0 432,611 1,997,882
4499999, SUDEOLAL = UNAFAIIBIEA. ...ttt R0 188884 E 80808 E LR 8L E oL E 08 oEE 10800 R4 E 816 £E1eLE R 4L L LR R E LR E SRR R LR R LR 168,250 | ... 42,681,469 . 205,475,562
4899999, TOMAIS....... ek ek eLLEeLE oL e L e LS LR L oL e E bbb et ere feLEeeEeeeE LR LR E Lt f L E L 168,250 | oo 42,681,469 | ..o 0 205,475,562
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred | Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB.JA.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BHMO1A ME 0|APOLLO INVESTMENT FUND VILP.......ccccocovvrmerirnns NEW YORK.......cconvvurnnne NY.. | CAPITAL DISTRIBUTION........ccevrvurrene 01/02/2008 | 06/25/2019 322,712 547,894
BHMO3W XD 0 |APOLLO INVESTMENT FUND Vll.....cocovrvvirinrirninnns NEW YORK......coorvurrrnns NY.. | CAPITAL DISTRIBUTION.......ccccocrrrrrrrrnee 05/21/2012 | 06/26/2019 129,637 158,953
BHMO1Q 52 0|ARLINGTON CAPITAL PARTNERS II LP... WASHINGTON... .. | DC..| CAPITAL DISTRIBUTION... .. | 06/10/2010 | 04/12/2019 .804,680
BHMO02K M8 0|BLACKSTONE CAPITAL PARTNERS V . |NY.. | CAPITAL DISTRIBUTION... .. | 09/24/2010 |04/23/2019 86,013
BHM1JY L4 0|BLACKSTONE CAPITAL PARTNERS VIILP.............. NEW YORK.......ccorvvurmnnne NY.. | CAPITAL DISTRIBUTION.......cccevvvurrrne 01/19/2017 | 05/14/2019 251,229
BHMO5F QF 8|BRAZOS EQUITY FUND III L P .. | TX.. | CAPITAL DISTRIBUTION... .. | 07/29/2013 | 04/05/2019
BHM03J 4Q 2|BROOKSIDE MEZZANINE FUND I GREENWICH. .| CT.. | CAPITAL DISTRIBUTION... .| 11/17/2010 | 06/04/2019
BHM1SD XV 3 |BSOF PARALLEL ONSHORE FUND LLAMA.............. NEW YORK......coccovvrrrnns NY.. | DIRECT WITH ISSUER.........ccovvvrvrrnrinns 02/14/2018 | 06/27/2019
BHM02X 9R 5| CARLYLE PARTNERS VLP.....cccoourneee. . | WASHINGTON... .. | DC..| CAPITAL DISTRIBUTION... .| 11/25/2011 | 05/29/2019
BHMINX L3 9|CAROUSEL CAPITAL PARTNERS V LP . | CHARLOTTE .. |NC.. | CAPITAL DISTRIBUTION... . 102/15/2017 |05/21/2019
BHM018 0Z 2|CHARLESBANK EQUITY FUND VILP........ccccovvuncn. BOSTON.....coomvvmerinrirns MA. | CAPITAL DISTRIBUTION 09/21/2010 | 04/30/2019 136,668
BHM1KA 3R 9|CIP CAPITAL FUND Il LP NEW YORK.... .. |NY.. | CAPITAL DISTRIBUTION... .. | 08/18/2016 |04/01/2019 .388,733
BHM1CS 2E 9|CORTEC GROUP FUND VI LP. NEW YORK.... . |NY.. | CAPITAL DISTRIBUTION... ..103/10/2016 | 06/17/2019 473,702
BHMO1P Q6 0|D.E. SHAW SECURITIESLP......ccocovivvviniieirirreirnns NEW YORK......coocovvrrrns NY.. | DIRECT WITH ISSUER.........ccovvvrvrrrrins 03/31/2006 |05/17/2019
BHM037 87 6|DRAWBRIDGE SPECIAL OPS.........cccoovvmmeenrrierirnns NEW YORK.......coonsvumnnne NY.. [VARIOUS......ocoiirinrineiieeineiseeisseins 07/31/2008 | 06/28/2019
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SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
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1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB.A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
BHMOL7 3Z 9 |EDG PARTNERS I LP.....covoiiiriiineiicriesieeieinns ATLANTA. oo, GA.. | CAPITAL DISTRIBUTION........c.cevvvrrrrnees 02/29/2012 [ 06/05/2019 | ...cvvovvveerceiB3 | o101 | i [ [ e | e 10T [ | 364 | 584 [ s [ e | eeerisennnn0 [ i 27
BHM1GW W0 3|ENCORE CONSUMER CAPITAL FUND Il L.............. SAN FRANCISCO............ CA.. | CAPITAL DISTRIBUTION.........c.covvverrirecn 01/04/2016 |04/24/2019 | ...........15,005 | ..oceiiin9,361 | covooiiiiririinens [ [ e | e ,361 [ | 024,366 | 024,366 | oo [ | e 0 [
BHM14X G2 8|FS EQUITY PARTNERS VII LP ....| LOS ANGELES. ... | CA..| CAPITAL DISTRIBUTION. ... | 07/27/2015 | 04/08/2019
BHM1JX C1 8|GAMUT INVESTMENT FUND | LP.. ... INEW YORK .. |NY.. | CAPITAL DISTRIBUTION. ... | 05/23/2016 |04/12/2019 | ....
BHMO3T V8 0|GLOBAL INFRASTRUCTURE PARTNERS................. NEW YORK......oocorvrirnnns NY.. | VARIOUS 12/15/2009 | 06/21/2019 | ....... 3 369,133 | ....(1,907,993) | . (1,907,993) | oo | 1,461,140 | 1,461,140 | | | e | 1,330,136
995670 05 6|GRPIILLP....c.cvvvririrerirne LOS ANGELES CA.. | CAPITAL DISTRIBUTION.........cccovvverrinec 05/24/2012 | 04/25/2019 | ....... 3,133,969 | ....(2,950,141)|. v [ 0e(2,950,141) | oo [ 183,828 | 11 183,828 | s [ [0 | 4,106,495
BHMITE LO 1|HIGHLAND CREDIT STRATEGIES FUND LP............ OAKS.....ovriirinrinrisnis PA.. |DIRECT WITH ISSUER........ccccovvrrnrirns 12/29/2017 | 04/23/2019 | .......cov.. 5,895 | .oovenen A3656 [ ..o | e | e | s 43,656 (43,654)
999690 26 6|INDUSTRI KAPITAL 2000 LIMITED SWE| CAPITAL DISTRIBUTION. ... | 03/06/2013 | 05/17/2019
BHM1K2 P8 5|MONOMOY CAPITAL PARTNERS Il LP. ... INEW YORK... .| CAPITAL CALL ... [ 12/18/2017 | 06/06/2019
BHM1JV Y9 1|SAW MILL CAPITAL PARTNERS Il LP.... ... | BRIARCLIFF MANOR...... NY.. | DIRECT WITH ISSUER.... ... | 05/10/2016 | 06/30/2019 | ...
BHM197 P7 9 |TAILWIND CAPITAL PARTNERS Il LP.... oo INEW YORK.....coooovvrrrrenne ..| CAPITAL DISTRIBUTION. ... | 03/17/2015 | 06/06/2019
87311@ 10 9|TCW CRESCENT MEZZ PARTNERS Il LOS ANGELES .| CAPITAL DISTRIBUTION. .| 03/05/2007 | 06/12/2019 \
BHMO04S 4W 8| TCW/CRESCENT MEZZANINE PARTNERS V. LOS ANGELES. .| CAPITAL DISTRIBUTION. 01/15/2013 | 06/03/2019 | .......1,576,616 | ....... (549,745) | .oooverriiriicnnis | e [ | s (549,745) | . ..97,257
BHM19E G1 7|UPFRONT GROWTH I LP .... | SANTA MONICA... .| CAPITAL DISTRIBUTION. ... | 03/31/2015 | 04/25/2019 | ....... 2,711,942 | ....(1,114,859) ..(1,114,859) 2,243,442
BHMO02S 3T 8|VMGEQUITY PARTNERSL.P............ ... | LOS ANGELES. .| CAPITAL DISTRIBUTION. ... |01/15/2010 | 06/21/2019 T4 (111,322) | covvveenviieeriines | cervieneiineniens | cevvineesinsseinnns | e (111,322) | . 106,842
BHM1QG HQ 7|WIND POINT PARTNERS VIII ALP... .| CHICAGO .| CAPITAL DISTRIBUTION. ... | 05/08/2017 | 04/05/2019 | ............13,546 | ........c.. (2,428) . ) [ | e T8 | it T8 [ | |0 [ i 2,396
1599999. Total - Joint Venture or Partnership Interests That Have Underlylng Characteristics of Common Stocks - Unaffiliated s | s 15,320,237 | ....(6,696,117) 0 0 0 .., 696 M) 0 | 8,741,765 | .8,741,765 | o0 [ | 0 ] 8,322,352
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
BHM1M7 8P 3| AMERICAN CAPITAL GROUP MULTIFAMILY............ BELLEVUE.........cccoovnenne |WA. |CAPITAL DISTRIBUTION. .....covvrrririnnines 12/15/2016 | 06/06/2019 | ....... 3,621,485 | ........ 401,388 | oo | | e | e 401,388 | .oeveririeninne | e 4,022,873 | ..... 4,022,873 | .o [ | e 0] ... 2,535,772
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated OSSO R RSN IS 3,621,485 | ........ 401,388 0 0 0] . 401,388 | ..o 0 [ 4,022,873 | ....4,022,873 0 .0 0 2,535,772
4499999. SUBOLAl = UNGFIHIATEA. ...t bbbk | s 18,941,721 | ....(6,294,729) 0 0 0] ...(6,294,729) | .... L0 12,764,637 |....12,764,637 0 .0 0 |....10,858,123
4899999, TOMAIS........vvrrerererteieseet et etk RSk ALREeEE LR AR | e 18,941,721 | ....(6,294,729) 0 0 0] ...(6,294,729) | ......oocoonnnnd 0]... 12,764,637 |....12,764,637 0 .0 0 |....10,858,123
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1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S. Government
912810 SF 6 | TREASURY BOND.......ccutiiuiiiimisimisinessissesssens s st snssssssssssssns s | | 04/09/2019........ BARCLAYS CAPITAL INC......oiiuiiiiiiisiiienistissinissssssss s ensssssssenssnsssenseness | cosnmessenssssssssssssssssnssensssssssnsssssssnssene | sessssessenes 5,593,242 | ..o 5,500,000 | ..o 25,069 [1..........
0599999.  Total - BONAS = U.S. GOVEIMMENL...............cvoveeiveiiieeeteiieiteteetetetetceetetseetesesetetesesaetesessetesessaess  etessetesesessssesassesesesassesessseesessssesesessseessssesesesessseassesesesesasseseesesesessssesesssseesessesesesessssessesesesesensesassnsesessantesasssaesessssesass | aarsesessssesesessstasansssessssnsesasssssessnsesesans | ereresissenas 5,593,242 | ............... 5,500,000 | ..cocoovererrrenene. 25,069 XXX.oireirnn
Bonds - All Other
29135L  AA 8 | ABU DHABI (EMIRATE OF).......coimiiirimiiriniieeiesieissiesersssienissnees D 06/25/2019, VAMIOUS. ..ottt ses s sessssae s s s s s ssnesnsessssenssasnssssnssnasnanssnsans | soessesossessssssssnsssassssansneinans 2,618,050 2,600,000 | ...ooooviiciiniis 16,996
BRTDOH 9C 8 | ABU DHABI (EMIRATE OF).......cooviiiiniiirieiniieieiseiseseceseiessnnenes D 06/06/2019........ | Various ...633,740
P14517  AA 7 |BANCO NACIONAL DE COMERCIO EXTERIO..... D 06/12/2019 CAMBRIDGE INTERNATIONAL SECURITIES O OO ...203,750
09076A  AA 5 |BIOCEANICO SOVEREIGN CERTIFICATE....... . . |D 05/17/2019........ UBS SECURITIES LLC.....ooiieiiiieiicierseinisie i sissssniens. | evssessssssessesssseessessasssenesenes ...839,139
25714P  CW 6 | DOMINICAN REPUBLIC............... e D 06/21/2019........ MARKET AXESS TRADING PLATFORM e | s ..222,428
P37466  AJ 1 |EMPRESA DE TRANSPORTE DE PASAJEROS.. .|D 04/23/2019 BANC OF AMERICA SECURITIES LLC........viiiiiiiirniseierssieeiesieissiesnnis | evierissisessssisseessesssssssesenes ...849,600
Y2702W  AD 1 | GEORGIA (GOVERNMENT OF) . |D 06/26/2019........ [ VAMOUS........coorervrererereieriecieiesis s 1,190,488
Y2R03T ~ AA 1 | GEORGIAN RAILWAY JSC........cccoevvvrinn. ..|D 04/03/2019 CAMBRIDGE INTERNATIONAL SECURITIES s | ...860,500
501499 AB 3 |KUWAIT STATE OF (GOVERNMENT) ..|D 06/25/2019........ HSBC SECURITIES (USA) INC................ S O R ...854,000
91086Q BB 3 |MEXICO (UNITED MEXICAN STATES) D 06/26/2019........ VIOUS. ...ttt | ceebanes s 1,346,000
91087B  AC 4 |MEXICO (UNITED MEXICAN STATES) (GO......... . .|D 06/26/2019 VIHOUS. ..ottt enes | sebiiesb s ...833,220
698299 BG 8 |PANAMA REPUBLIC OF (GOVERNMENT)..... e D 05/14/2019........ | Various 1,266,000
74727P  BA 8 | QATAR (STATE OF) D 06/25/2019, VMHOUS. .v..vvevvveeveei st s s sssenes | seessssssessssesss s s s s saees 1,063,208 .
74727P BB 6 | QATAR (STATE OF) D 06/25/2019........ VIOUS. ...ttt | seebanes et 1,563,700 1,400,000 1FE....
80413T AL 3 |SAUDI ARABIA (KINGDOM OF).. . |D 04/26/2019........ VMIOUS. ...t nienies | Shenie bbb 1,084,100 1,000,000 1FE....
BRTPPB YW 5 [SAUDI ARABIA (KINGDOM OF).. . |D 04/29/2019........ VMOUS. ...ttt | ceebsnes et es 1,257,200 TFE s
M6320U  AC 3 | SAUDI ARABIA (KINGDOM OF).. .. .. .. |D 05/28/2019........ | JP MORGAN SECURITIES LLC.. .. .. cnee .. ...592,500 AFE i,
1099999. Total - Bonds - All Other Government . OO OO OO OO OO OO OO OO OO PO OO PO OO PO OO OO PO OO PO PO PO PP PP PO PP PP PPN . 17,277,623 XXX oo
Bonds - U.S. Special R e and Special A
3132VQ N5 1 [FHLMC GOLD 30YR......cooiereriiirereierseieeieieeiesiersssiessesesseessssaes 06/06/2019........ NOMURA SECURITIES INTERNATIONAL INC........ocvuiiiiiiirierinerseinrirersninees | reerersssisssnssesseseesesssseesssssssssesssenens | seeessessees 2,323,839 | .o 2,313,357
3132XU  LE 3 | FHLMC GOLD 30YR......ovuiviriiireriiisirnsiesseeensssissssssesssssessesssene 06/06/2019........ NOMURA SECURITIES INTERNATIONAL INC.......vvvirrieriiiernsiesisnisinnnees | evversnsssssessssessssssssssssnenes 7,988,001 | oo 7,929,856
3132XV. RG 0 |FHLMC GOLD 30YR..... e 06/06/2019........ [ CANTOR FITZGERALD & CO . e 7,418,907 .7,163,700
31335B°  HE 9 |FHLMC GOLD 30YR GIANT ...t 06/17/2019........ TD SECURITIES (USA) LLC... et | s 6,624,717 | .ovovveeevererscrerseiseind 6,401,659
3132DV 3L 7 |FHLMC UMBS 30YR 06/06/2019........ NOMURA SECURITIES INTERNATIONAL INC........ocviviiirerinrireriniisiesirersninees | ereersesieesesssseessessessenenenes . 33,169,633 . 32,038,281
31334W  HP 9 | FHLMC UMBS 30YR 06/17/2019........ JP MORGAN SECURITIES LLC.. . et | s . 11,011,123 | oo 10,934,242
31334W MM 0 | FHLMC UMBS 30YR.......cvviireiiireineiceneieesiesesesseesssisenerenes 06/20/2019........ MUFG SECURITIES AMERICAS INC e | 4,090,273 3,950,000
3131YB MV 7 | FHLMC UMBS 30YR MIRROR . . 06/17/2019........ CITIGROUP GLOBAL MARKETS, INC . cereererenenes | e 2,547,266 2,500,000
3132DV 3R 4 | FHLMC UMBS 30YR SUPER.......ccocmtiminriirinirerireirerierineeenes 06/17/2019........ NOMURA SECURITIES INTERNATIONAL INC.......oucvuiiiiriiiierinirseinrierniinees | reererinsiessssiessssesessesissesessssssssesesenens | seeessessces 5,287,500 | ...ooverrierericeereenines 5,000,000
3138WF  BK 1 | FNMA BOYR ..o 06/18/2019........ NOMURA SECURITIES INTERNATIONAL INC.......vvrirrieriiierinsisisniernnsees | evversssssssessssesesessssssnsnenes 1,416,140 | oo 1,421,471
3140FC D 1 |FNMA BOYR.....ooiiiiiiiceiieseiere et 06/17/2019........ WELLS FARGO ADVISORS, LLC... . e | s 1,541,028 | ..o 1,559,795
3140FN  AS 3 |FNMA B0YR....ooiiiiiieisieeie st nsen 04/01/2019........ VMIOUS. ...t nienen | Shenieb ettt . .(90,682) . ..(88,148)
3140H8  YC 3 [FNMA BOYR....coiiiiiiiiciieiitiesiseieciseiesi st 06/17/2019........ TD SECURITIES (USA) LLC... ettt | e | e 2,829,706 | ...ovvereerericerieeeienn 2,769,554
314008  LL 5 | FNMA B0YR ..ottt 06/06/2019........ NOMURA SECURITIES INTERNATIONAL INC......ovvviriireriniierinnisisnisrnnsnes | ersersnsssssessssessssssssssnsnenes . 28,236,156 . 27,952,266
314009 EJ 6 | FNMA B0YR. ..o 06/17/2019........ NOMURA SECURITIES INTERNATIONAL INC........cvuviiireiiniieriniisieriernninies | ereerissinessesisseesessesseneenes 4,646,391 | oo 4,700,000
626207 YM 0 |MUNICIPAL ELEC AUTH GA - BABS . . 06/25/2019........ RBC CAPITAL MARKETS, LLC . o | 2,342,229 | oo 1,800,000
3199999. Total - Bonds - U.S. Special Revenue and Special Assessments ettt et et et etuetet s etesaretes | Mebetuetesesseiesesssetesissetessietesassteetasstetesssseesassetetesasteteseeet et s aetesesAeAetes s Aetes e Aet et s setetesaetetes et etetasantetenetetesnietesenaetetes  oesetetesartetanseetessaetaran . 121,382,317 | oo 118,346,033
Bonds - Industrial and Mi:
68245X  AC 3 (1011778 BC UNLIMITED LIABILITY CO . . A, 05/15/2019........ VIHOUS. ...t nenes | Hetbsesseni bbbt | eneenienes W A32,705 | 440,000 | ..o 6,280 | 3FE......coovrirrricins
00130H = BW 4 [AES CORP.....ccoumeiiiriririitissiiesi et enes 05/07/2019........ MORGAN STANLEY & CO. LLC.. crrrrnnns | s | e 96290 | nnnn 94,000 | 337 |3FE..iiiiiiii
03063# AC 8 |AMERICOLD REALTY OPERATING PARTNER . . 05/07/2019........ BANC OF AMERICA SECURITIES LLC et | cnssesssesesssesssssens | e 8,000,000 | 8,000,000 [ L 2FE ..o
032177  AH 0 | AMSTED INDUSTRIES INCORPORATED . 05/21/2019........ WELLS FARGO ADVISORS, LLC... . crmrrnns | | 90,000 | 36,000 [ 1Z..........
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05324# AA 2 | AUTOMATION SMC HOLDINGS INC. 06/30/2019........ | SCHEDULED ACQUISITION....... 30,948
BHM20D PF 5 |AUTOMATION SMC HOLDINGS INC 06/30/2019........ VMIOUS. ...ttt | ettt e 24,075
053773  BC 0 |AVIS BUDGET CAR RENTAL LLC.....ccvviiiiiiireriirensierssiesecissiestssessssssensesisenes | oernnisenenes 06/21/2019........ VIHOUS. ...ttt | Hbtbaes st ..315,174
06050T ML 3 |BANK OF AMERICA NA.......ciimiiiiririereiieiisisssiessisesiessseses st 05/20/2019........ BANC OF AMERICA SECURITIES LLC.......cvuuuriuirierirrerenieieriessiesseseseenns | coreeesesinsisessssssessesesssenns 3,750,000
06405L  AB 7 | BANK OF NEW YORK MELLON/THE 05/30/2019 MORGAN STANLEY & CO. LLC......couiiiiiiiiceiiieiseiesisiceissieisssesienssssssssens | reesesssissssess st essssssssesssnens | seeessessees 7,800,000
071734 AD 9 |BAUSCH HEALTH COMPANIES INC........cccovveirriernrisiierseiniiseneninnins C 05/09/2019........ | GOLDMAN SACHS & CO LLC wevee..45,000
91911K AN 2 |BAUSCH HEALTH COMPANIES INC.....c..coovvrieriniireriiseneireseieriesiees C 05/10/2019 CREDIT SUISSE SECURITIES (USA) LLC......coooiiiiiiiiniisiicnissiiesisiiiniins | vt ssssssissssessnins | coviesssenes ...408,000
085770  AA 3 |BERRY GLOBAL ESCROW CORPORATION 05/20/2019........ WELLS FARGO ADVISORS, LLC.......viiiiiiieiecieiseiseierssiesissssessisenienns | s sssssessssssesesssssssssnens | ovensenenes ..431,270
102590  A# 3 |BOWLES FLUIDICS CORPORATION 06/30/2019........ SCHEDULED ACQUISITION. ....cocvtuiiuiriiriiiieeieiisisessesssssseesssssssesesssssssssssess | sesessessssssssssssesssssessesssssessesssssessens | sessesssssessssessasssessesssssessssanes 3,731
102590 A@ 5 |BOWLES FLUIDICS CORPORATION 06/30/2019 SCHEDULED ACQUISITION........cooiiririireriiiieiiisiesierssssssiesissssesessesssssessens | sesessesssssssssesssesssssessessssssessessnssesssens | sessesssssssssssessssssessessasssessssanes 4,240
103557 AA 2 [BOYNE USAINC......coiiiiiiiiiciitieie et 06/24/2019........ | WELLS FARGO ADVISORS, LLC... ...366,968
05565Q DT 2 |BP CAPITAL MARKETS PLC......... D 05/21/2019 CREDIT SUISSE SECURITIES (USA) LLC......cvuiiiiieieiriiisincirenieneisieins | seiveesesississsessssssssesesesnenes 3,750,000 .
110122 CC 0 |BRISTOL-MYERS SQUIBB CO........c.coeuuiiiriiiiniinniieiisiiesisessnsissiessssssessesens 05/07/2019........ VIHOUS. 1.ttt | Hhitbaess bbb 6,495,418 6,509,000 | ..oovvuierriiiininieieinns TFE. s
11135F  AE 1 [BROADCOM INC......ocoiiiiiiiiiiieieiesieiiseesi et 04/25/2019........ VIOUS. ...ttt | ceebanes s 1,722,881 1,750,000 | ..o 3,934 | 2FE....ccoiiiiinn
12467A  AD 0 | C&S GROUP ENTERPRISES LLC........ccoovviivrrireiririernriseieriiein 04/02/2019 BANC OF AMERICA SECURITIES LLC......covveiiiiririiisiineiersieeesseissiesssis | evsersnsssssessseessessssssssenes 215,538 | 215,000 | e 2,536 | 3FE.....ccovivirrriiin
1248EP  CB 7 |CCO HOLDINGS LLC.... 06/27/2019........ [ VAFIOUS. ......orvrrereriiieeeieeeisereeieeienes W A93178 | e 481,000 | 3,375 |3FE. ..o
12508E  AD 3 | CDK GLOBAL INC......cooiieiiririiiiirerierseissie e 05/17/2019 MIZUHO SECURITIES USA INC......ovuuiiiiiririiicierisissieississesessssssssssesssssens | oeesessssssssessssssssessesssssesssssssesssensns | osssessosssessesssssssssssesssssessnes 13,361 | e 13,0000 | o 65 [3FE....cooiivirirerns
12513G BA 6 |CDW LLC/ CDW FINANCE CORP..........cccovvierririrerireieireiesisseenssesssisseesisesessesnenes 06/26/2019........ VIOUS. ...ttt | seebanes et 273,659 | oo 281,000 | 351 |3FE..ciiiirirene
150190 AC 0 |CEDAR FAIRLP......coiiiiiriiiriiicieeiserecen e ensnnees 06/19/2019........ VMIOUS. ...t nienies | Shenie bbb 323,810 | o 321,000 | e AFE...oiiiiin
16412X AG 0 |CHENIERE CORPUS CHRISTI HOLDINGS........ 06/03/2019 VTHOUS. v eeee e tee s eees e ereseeseesesesesesesseseseessesesssesessensesssenessssesses | seesieroseesessoesesesseseseeseenseees 1,394,790 | oo 1,339,000 | oo 29,393 | 3FE....cccoovvrirrrrerrnns
16411Q  AB 7 |CHENIERE ENERGY PARTNERS LP 06/17/2019........ | Various 398,528 | ..ccierinienennee 393,000 | s 3,842 |3FE....cooeirieinne
184496 AN 7 |CLEAN HARBORSIINC........cocvvrvvireririrnns 06/19/2019 VMOUS. ..ottt | cetbanes et es ...398,004 2:394,000 .o SFE e
20338Q  AB 9 | COMMSCOPE FINANCE LLC.......ccoviiriiriiiiieiiiisissisiesss s 04/05/2019........ VMIOUS. ...ttt enies | Shebie bbb ...405,900 396,000 | ..o 2,844 |3FE.....coviiiirirnnin
21871@  AC 4 | CORESITE LP...ooiiiieiiscieeseirieie sttt 04/17/2019........ CITIGROUP GLOBAL MARKETS, INC.....coocvureviirreirierieniseeiesiseseniersssssesesees | seeeesessssisessssssessaseessesensene 3,500,000 3,500,000 | ..o 2PL...........
226373  AQ 1 |CRESTWOOD MIDSTREAM PARTNERS LP/CR.........ccccovvenee. 04/12/2019........ WELLS FARGO ADVISORS, LLC......ooviiriiieireriseisrisisiseienssissssssssssessenns | esisssssssinsssssssssssessessssssessssssssssnsns | oeesssnnes A37,090 | 436,000 | e 17 3FE e
23089  AB 2 | CUMMING CONSTRUCTION MANAGEMENT.........ccccovuvernrunne 04/01/2019........ | SCHEDULED ACQUISITION....... LTTA40 | e T TA40 |
237266  AH 4 | DARLING INGREDIENTS INC......cocviiiriiiniieirerisissisiessssiessssssssssesssssessssssssenens 04/23/2019........ VMIOUS. ...ttt bbb nies | bttt sttt enns | sereennins ...150,640 148,000 [ o807 [ SFE
240019 BT 5 |DAYTON POWER AND LIGHT CO......ccoovveriririirerineirerinriseieeieiees 06/03/2019........ JP MORGAN SECURITIES LLC......coiiieiiireiinrierissiseissierissiessessesissesesienes | seieesessssisessessesssseessesensenes 1,794,351 | oo 1,806,000 | ...ovvoeverreieirirereniienae AFE s
23307E AL 5 | DBGS_19-1735.....cciiriirrireierisisiesiessssesessssessnsenes 04/03/2019........ DEUTSCHE BANK SECURITIES INC......c.vvrriiiieieinriseienisiseisiessssiessssinins | ersessssssssessssessssessssssssnenes 9,709,823 10,000,000
23307E AN 1 | DBGS_19-1735......orieeiirrineieisneeesicnseiesesiseeeniesnees 04/03/2019........ DEUTSCHE BANK SECURITIES INC.....couviiieiirireeiniireinsierisniesesiseseniennies | eeeresssisssssssessessessessssssesssssssssessensns | seeessessees 4,630,157 .5,000,000
23311V AH 0 |DCP MIDSTREAM OPERATING LP........cocoviiiiiriiieriiisinnienniesessseeensssisssssenss 05/08/2019........ CITIGROUP GLOBAL MARKETS, INC......coovviriiriirirrierisieisesisesessssssssesensns | sesssesessssssssssssssssessessasens
254700  AJ 8 | DISCOVERY COMMUNICATIONS LLC......cvuiiiricrieiererinieeinsie s 05/16/2019........ JP MORGAN SECURITIES LLC......oouiiriiiiieiiicirerineresiseiesissisesissssssssssisenans | seiessesssessesssessessssssessessssssessessnssnssens | soneeessenns 2,478,580 | ..o 2,600,000
254700 BG 3 |DISCOVERY COMMUNICATIONS LLC......omiiiirrierniieierisiseisieissssesensssesensssns | vernnsnsenenns 05/16/2019........ VMIOUS. ...ttt nienes | thenbeb bbb 2,653,733 2,657,000
269330 AA 4 |E3_19-1-ABS....coiienees 06/21/2019........ NATIXIS SECURITIES AMERICA.........oviiiiinrieienntiesieiesesissssssssiesissieniens | eriessssiessesisseesiessessesenenes 8,091,754 8,092,000
29365D  AA 7 |ENTERCOM MEDIA CORP........coovvinierrieieieierieiessssisisessenssens 05/01/2019........ VMIOUS. ...t nienen | Shenieb ettt ...296,631
P4001#  AA 8 |EOLICAMESA LA PAZ SDE RL DE CV....oooivuiieriirciniieierieresiseeesiseienisese e D 05/31/2019........ JP MORGAN SECURITIES LLC.......cooiiiimiiiieiincierinsiseinsiesisseesiessssissssesieses | seesessessssisesssssessassessessnsenes ..118,236
30309K AL 4 [FREMF_19-K1511 ..o 05/08/2019........ MORGAN STANLEY & CO. LLC......coiiriireririiiinisissiesisiesessssssssesssssssssssssens | oessessssssssessssssssssssessssssesssssssssensasns | svsessessnes 3,365,191
38869A AA 5 | GRAPHIC PACKAGING INTERNATIONAL CO..... 06/13/2019........ VHOUS. ...ttt enes | Hetbessens ettt | eneenienes ...364,413
40010P  AA 6 | GRUBHUB HOLDINGS INC........ccooomrriirieririiiniinniieiissiiessesissiiessens 06/06/2019........ JP MORGAN SECURITIES LLC......oouiiiiiiiiiiiiesiresssisssisesssssesesssssssiens | onmiseisesssnessessssssssesssssssesssesssssssnnss | rersstssssssssissesssnsssesssassssssens 20,000
410345 AL 6 |HANESBRANDS INC......cccvuiiiiiiriririireinrierssiceesisiesie s 06/19/2019........ CITIGROUP GLOBAL MARKETS, INC.....coocvuriviiirirrirerienieeieiisesesinessssisseenies | seeseesessnsisesssssesssssessesensens ...154,850
42704L  AA 2 |HERC HOLDINGS INC......coovvririrririeiirinniiresieseiesisisesiesseessenessenns 06/26/2019........ VMIOUS. ... enes | et ...344,500 .
432833  AE 1 |HILTON DOMESTIC OPERATING COMPANY. 06/17/2019........ VIHOUS. ...t nenes | Hetbsesseni bbbt | eneenienes 396,569 | oo 393,000
436440  AK 7 [HOLOGIC INC......coooiiiririiiiiisiiietiesi sttt 06/19/2019........ VMIOUS. ..ot | et ...485,605 ....490,000
44421G AL 7 [HY_19-30HY oo 06/24/2019........ DEUTSCHE BANK SECURITIES INC.......ucviiiieirereiineeesiseiesiseiesissiesinsinins | eveersssiessesssseesssssessesenenes 4,636,140 14,805,000
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449638 AE 8 |IHO VERWALTUNGS GMBH s D 05/22/2019........ | CITIGROUP GLOBAL MARKETS, INC ...200,000 SFE e
G4588# BQ 3 |INTERMEDIATE CAPITAL GROUP PLC............. .|D 04/24/2019........ CITIGROUP GLOBAL MARKETS, INC.......cooevirriiririrrieissssssesssesssssssssssssssessns | sessessesssssssssssssssssssssssessansns 8,100,000 | ..oovvererrerierirerirreneenn8,100,000 [ oo 2FE. oo
449934 AD 0 [IQVIAINC. ..ot 05/08/2019........ SUNTRUST ROBINSON HUMPHREY, INC........coiiiiriiriininiisineiernsisiesines | sevseeresinsisssssenssssesessssens 252,500 | oo 250,000 | s 868 [3FE.....ccoivirrereines
24422E UW 7 |JOHN DEERE CAPITAL CORP......ccoomivrmriirieriererensseesessessieninenes 06/04/2019........ CITIGROUP GLOBAL MARKETS, INC......cevuurvimririeriniaeiserisesssenssesesesssssses | orsesssssesssesssesssessssesssssenns 1,875,000 | cooovvvverrererrierieieeeenn 1,875,000 | oo 1FE s
526057  CV 4 |LENNAR CORPORATION.......cocriiriiiieiiieiieirereeiseienseisenienes 05/22/2019........ WELLS FARGO ADVISORS, LLC......outiriiiiieiiieiinsieiesiseiesieissiesesssinsiesins | sierisisisesssssessessessssssesesssssssessessness | soesssssnsssesssssessessssssessssessses 19,238 | ovvvcernenerinneerenreneenenen 19,000 | i 420 | 3FE....cmiiiiis
548661 DQ 7 |LOWES COMPANIES INC........ccvviiiiiiiieinisiierissiriesise st 04/09/2019........ | GOLDMAN SACHS & CO LLC 1,427,224 26,982 | 2FE.......coovvivnnn
56585A BC 5 | MARATHON PETROLEUM CORP 05/22/2019 EXCHANGE ..ottt nitaens | etbsesssss s 1,064,484 1,040,000 | .ooocvevirieieenes 23,245 | 2FE....ccovvviiicis
56585A  BE 1 | MARATHON PETROLEUM CORP 05/22/2019........ EXCHANGE ..ottt nesens | eeiessssiess et enes 3,567,571 3,618,000 | .oovvviiriirans 23,065 | 2FE......covveivrierinns
BHM1ZK  UF 7 [MARNAR_T9-TA - ABS.....oiiiiiiiiiiei s 03/29/2019........ CANCELLED TRADE..........cotiiiririsiiiesieissssiessssiesse s sssss s esssssssssessns | asssssesssssssesssssssssssssessssens (10,000,000) TFE s
56844A  AA 7 |[MARNR_19-1A-ABS.......cccoovvvirvirireinins 04/01/2019 CITIGROUP GLOBAL MARKETS INC.......cooiiiiiiriiiieriiiieissseisssiesissinesenses | seenesesssssssssessesssssessesssssessesnsssssens | soeeenesenes 6,750,000 AFE e,
56844A  AC 3 |[MARNR_19-1A-ABS......cocimrririirirerniis 04/01/2019........ | CITIGROUP GLOBAL MARKETS INC 10,000,000 AFE e,
57165P  AA 3 |MARRIOTT OWNERSHIP RESORTS INC.......ccoviiiiieiriierieireieecsseeierseseesenes 06/25/2019 EXCHANGE ..ottt snesens | eniebssss s nisniane | sessesinnenes ..779,315 SFE e
57233#  AA 3 |MARSHALL EXCELSIOR CO.....ccovviiiririiiinirierissisessise s sessssisesssieees 06/30/2019........ VIHOUS. .1ttt ns et | Sbiebssb ettt nens | bbb 15,205 3PLoe
576485 AE 6 |MATADOR RESOURCES CO......cccoemiiiiiireriiiiiiieseiessissiesie s sssiessesnenes 06/26/2019........ VMIOUS. ...t nssenes | cetines ettt | eeenneenes ..472,520 468,000 | oo 3,852 [4FE.....coviiiiiinn
585055 BT 2 |MEDTRONIC INC....oooiiriiiiiciiicinsiisiieiesi st 04/17/2019 VIHOUS. 1.ttt | chatbaes et 3,243,170 3,000,000 | oooevrereiiriniiins 12,413 [1FE..cciviiii
58547D  AB 5 |MELCO RESORTS FINANCE LTD. D 04/25/2019........ | Various 1,199,410
588056 AW 1 |MERCER INTERNATIONAL INC......ccovvoviriiiriicinniseinsieniseiessniees C 05/06/2019 BARCLAYS CAPITAL INC.....ocvuiiiiiiiiiiiierinsisiesierssssiesssiessessssssssessessssins | esssessssssssessssessesssssessnenes ...109,175
55303X AB 1 |MGM GROWTH PROP OPERATING PARTNERS 05/24/12019........ VIIOUS. ..ottt nasenes | seeiaess sttt | eeenneenes ...386,846
60040# AB 8 |MILLENNIUM PIPELINE COLLC........... 06/30/2019........ SCHEDULED ACQUISITION. ....covtuiuiimireriiseisieisssiesiesisesessessssssssessssssessens | sessssssssessssssessessssssessessssssssessessssnens | soessssesessessessassnenes 0
60053  AA 8 |MILLER ENVIRONMENTAL SERVICES LLC 06/30/2019 SCHEDULED ACQUISITION........cooiiureiiireriiieesrisisesiereessssesesisisssessesssssessens | sesseesesssssssssesssessssssessessnsene
60053 AB 6 |MILLER ENVIRONMENTAL SERVICES LLC. . | 06/30/2019........ | SCHEDULED ACQUISITIO .
64110L AT 3 |NETFLIXINC............ 06/20/2019 VIOUS. ..ot enes | setiaess sttt | eeeenienes ...549,112
64952G  AQ 1 |NEW YORK LIFE INSURANCE COMPANY. 04/01/2019........ JP MORGAN SECURITIES LLC......ovriiriieiiierieiesisisesssisesisseessssessssssesssssns | sessesesssissssssesssssesessnsens 3,703,069
65548P  AF 3 [NORBORD INC......cociurirriiiiieriereeiseie s snaes A, 06/19/2019........ BANC OF AMERICA SECURITIES LLC........tueiiiiirieieiineirerssiceiesiessssierienis | eveersssisessessnseessessssseserenes ...119,000
629377  CC 4 |[NRG ENERGY INC......cooviiririiirinrieinescierissssssssssssessssssssnsenes 05/29/2019........ VMIOUS. ...ttt nienes | Shenbeb et ...926,333
67400F AE 1 |OAKCL_18-1-ABS.... 06/21/2019........ | CITIGROUP GLOBAL MARKETS, INC 7,477,500
67401U  AE 7 |OAKCL_19-2 - ABS.... 04/12/2019........ MORGAN STANLEY & CO. LLC......covirrireiirieiiissiesieisssssiesiseessessssssssssssens | ressesssssssssesssessssessssssssneses 19,000,000
68241F  AA 0 |OLCMT_04-C3......ooiierreieieiiee et 04/10/2019........ MESIROW FINANCIAL INC......ooeviiirirrieieiincieriesistee s nesseessessssesessens | eeesessessessessssesessesssssseserenes ...142,091
680665 A 5 | OLIN CORP......ocvuuirirriciieieie et ess s sensns | oersnnssssenes 05/03/2019........ VMIOUS. ...ttt nes | Shenieb ettt ...408,593
67095#  AA 9 | OMEGA ACQUISITION CORP......cooviierierirerirereiistiesiseie st nes 04/01/2019........ SCHEDULED ACQUISITION.......ovuuiiuiirireriiiseeieriseessseeriesiseesisesssssssssessssisessees | sesssssesssessessessessssssessessssesanssessesssenens | atitesesssessesssssessnsssessesssssesenn 27,947
TOOTTW  AA 1 [PAIATIO-TA = ABS....oioiriieieese et 04/23/2019........ JP MORGAN SECURITIES LLC......vvriiiiieieieiieissieiseseiesississssssssssssssensns | sessssessssssssssssesssssessessssssssesssssssens | sonsessssnes 5,000,000
TO017TW  AC 7 [PAIA_T9-TA - ABS.....ooiiiirinriseeeesesse e 04/23/2019........ JP MORGAN SECURITIES LLC.......cooiiiuiiiiieiintierinsiseiesiesissiessesessisssseniesss | seisessessssisesssssessasssessessnsenes 10,000,000
72756%#  AA 9 | PLASTIC COMPONENTS INC......ooviiiiniiiireiisisiresisisessessssesesss s 06/30/2019........ SCHEDULED ACQUISITION. .....oviuiiirrireririeiserisissssssessssisesssissssessessssssssens | sesssssessssssssosssssisssesessasens
737446 AP 9 | POST HOLDINGS INC.......covtiriiiriincrinninieerierssiesissiess i esseneenes 06/24/2019........ MORGAN STANLEY & CO. LLC......coriiiircriiicriniisierieresisciesisseessesissssssesssens | evesessssisssessnseessessessesenenes cerenen21,000
74022D  AJ 9 |PRECISION DRILLING CORP........cccviirirrieriniieierisissesssissssssesssens A 05/06/2019........ VMIOUS. ...t nienen | Shenieb ettt ..151,230
745867  AX 9 | PULTE GROUP INC.......ccviriiiieiniieiisinriserssiee st 06/19/2019........ GOLDMAN SACHS & CO LLC......coiiiiiiiiieieeicieritiesiesesiseeeressiesiessessenes | aeestssesisssesssssessaseessesinsenes ..192,975
912920  AC 9 | QWEST CORPORATION.......comiumriirierisirerssisesssiensssessesssessnsenes 06/06/2019........ VMIOUS. ...ttt enienies | chetbebste bbbttt ntens | et eb et 64,079
750236 AW 1 |RADIAN GROUP INC............... 06/13/2019........ RBC CAPITAL MARKETS, LLC bbb nies | Leth bbb | besies bbb 89,000
75888R  AE 9 |REG15_18-4A-ABS........ccccovuvivurinrnnne 06/25/2019........ CITIGROUP GLOBAL MARKETS, INC......ccviuriirrirririiiniieiiesiiessesessesssises | onsiessisessesssessessssssesssssssesssesssness | sesesssnsenns 7,995,000 8,000,000 | .covrvrririnrirnnens 62,024 |1FE....cccovvvvrvrrirrnns
78409V AN 4 | S&P GLOBAL INC.......oviiririririieriniseisie i sssseesiesees 05/02/2019........ VHOUS. ...ttt | Hetbaees bbbt 19,819,078 ...18,297,000
785712 AG 5 | SABLE INTERNATIONAL FINANCE LTD............ .|D 04/02/2019........ CITIGROUP GLOBAL MARKETS, INC........cvuuiririrririeimeieieesiiesienesssssssisnes | coesssssisessesssnessesssssessssssssssessessseness | sosnsssenes ...468,200
78653#  AA 0 [ SAFEMARKINC......couiiiiiiiceiiicisie ettt nenins | crsesensenanns 04/01/2019........ SCHEDULED ACQUISITION.......ovuuiiumiiireriiisceiesiseessseeriesis e sssessssssssessssisessens | stbssssesssessesssessessssssessessssesssssesssssnsenens | stiessesssessesssssessnsssessesssssesens 19,603 | v 19,803 | i [T
BHM1R4 AE 7 |SDLF_17 - BAIN CAPITAL CREDIT - ABS.............. 06/06/2019........ VMIOUS. ..ot | et 2,312,727 2,312,727 | o 1FE i,
81211K  AX 8 | SEALED AIR CORPORATION......c.cevivriririeiriereiineines 05/06/2019........ VHOUS. ...ttt | Hotbseei bbb ...642,945 611,000 | ..o 3,610 |3FE.....ociirirrricine
82967N AU 2 | SIRIUS XM RADIO INC.......ovrriiiriiiieiseieeistiesiesisesesie e sessesesssnenes 06/18/2019........ JP MORGAN SECURITIES LLC......ovriiiiieiiieisiieiiseinieeieissiesisssesissssenssins | eessssessssiesssssssssssssssssssssesssssenssessenns | sovessessnes 284281 | 275,000 | ..o 2,669 |3FE......ccoovirvircnnnns
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
82967N AW 8 | SIRIUS XM RADIO INC..... 05/01/2019........ [BARCLAYS CAPITAL INC.....ccvvuriririiiiirnriererineeresiseises e enisnenees ...185,400 2,903 | 3FE....ociirirrrici
82967N  BE 7 |SIRIUS XM RADIO INC..... 06/18/2019........ JP MORGAN SECURITIES LLC......cooivrmrimiiciiisiieriseesseisssssessssesesesssssssssns | onsssesssessssesssesssssssssssesssesssesssssessness | ressseessssssesssesssssssessssssssssans 40,000
833636 AH 6 | SOCIEDAD QUIMICAY MINERA DE CHILE....... 05/02/2019........ VIHOUS. ...ttt | Hbtbaes st 1,006,236 1,000,000
853496  AC 1 | STANDARD INDUSTRIES INC (DELAWARE).........cccocnvernenne 05/14/2019........ VMIOUS. ...ttt | ceebanes e ...483,208 490,000
87470L  AA 9 | TALLGRASS ENERGY PARTNERS LP.....ccvviirriiiiriieiieieieniseiesisisssssiessseensnes 06/28/2019........ VIHOUS. ...ttt | chtbaees et 212,318 | 205,000
87612E  BF 2 | TARGET CORPORATION.......cevuiiierriieiieiesisree st eneees 05/31/2019........ | CITIGROUP GLOBAL MARKETS, INC 5,871,353 6,058,000
87299A  TE 4 |T-MOBILE USA INC......coiiiiiiriniieniseiese s 06/05/2019 HIMCO OPERATIONAL TRANSACTION.........couuiiiiiiriiiiinsiiciiesissisnisniinns | soesiisisssissiisissssisssesssssssnsssssinns | srisssssisssssssessssenns 0 1,386,000
87299A  TL 8 | T-MOBILE USAINC.......coviiiiiirirrieierssee e 06/05/2019........ HIMCO OPERATIONAL TRANSACTION.......outuiivuiiiireriririesieissiseiesissiesiens | eveessnsssssesssssessessssssessesssnssesssesanssns | sessessssssessessssessssesssssssssnenes 1,564,000
87299A TT 1 |T-MOBILE USAINC... OSSOSO 06/05/2019........ HIMCO OPERATIONAL TRANSACTION. .....cuvviiiuiiriirerieririesieissiesenssssessnns | rersssssssssssesssssessesssssessessssssasssesssssans | sessesssssssssessssssessssssssssssnenes 2,365,000
88947E  AS 9 | TOLL BROTHERS FINANCE CORP.......cccotviiririieineicieiciesie s 06/25/2019........ VIOUS. ...t nssenes | ceninss et | eeenneenes 230,144 | e 220,000
89173U AC 1 |TPMT_17-4 04/01/2019........ [ CANCELLED TRADE ..ottt sssssssssssssssssenssssnes | coresssiessessssssssssesessssssessessssssessssssnsss | sosesssssessessssssssessessassns (0) . (0)
893647 BE 6 |TRANSDIGMINC.......cccovvvvvrvrirernrinianae 05/08/2019 BANC OF AMERICA SECURITIES LLC......ouvvuiiieireieireeriinenseeinsissiseseeeeennsines | ovessiesssesenssssseesessesssessessessssessesssnens | seseesssnnes L318.344 | 305,000
90139P  AB 5 | TWIN BROOK | - ONSHORE - ABS........ooooiiiiireriiiieisieiseiesisisessiesssssesssssisenene 04/25/2019........ DIRECT WITH ISSUER ...ttt esssssssenes | esssenssssessesssssessesssssessnenes 24,950,000
90139Q  AB 3 | TWIN BROOK Il - OFFSHORE - ABS........cocooiiiiiriiiieinnieissiseeesie s sessieneens 04/25/2019........ DIRECT WITH ISSUER.......co ittt ssesssssssses | nsssssessssssessssssensssssessesasenes 24,050,000
90276Y  AF 0 [UBSCM_19-C16 IS.....oicvirriiiriireiiirerieiesieiss e 04/01/2019 UBS SECURITIES LLC......ooiiiiiriiiniissiiecinsisieiissississississsinsiiens. | corrisnsissississssssssesissiens 7,426,052
910047  AK 5 |UNITED CONTINENTAL HOLDINGS INC.. 05/09/2019........ [BARCLAYS CAPITAL INC.......cccovvrirmrrrinee ..353,771
92558N  AC 6 | VIBR_19-11A - ABS......coiiiiiriiceieseeeiseesnis 06/21/2019 SG AMERICAS, LLC.......couiiiiiriieiieeiinissieies s | onsiassisesisssiessssissssssssans 10,715,000
92769X AL 9 |VIRGIN MEDIA SECURED FINANCE PLC......... 05/17/2019........ CREDIT SUISSE SECURITIES (USA) LLC......ovuiiineieireirereistiesiserneieienns | eeeveeresississssssesssnsesesiesenes ...204,523
92840V AB 8 |VISTRA OPERATIONS COMPANY LLC 05/29/2019........ VAMOUS. ..ot | senbns s ...T47,075 ....725,000
94988) 5V 5 |WELLS FARGO BANK NA.......ocoiieiiiirriniieesie e nes 05/15/2019........ WELLS FARGO ADVISORS, LLC......ovirriiiieiiieieriereniseiresissisessssesssssenienns | sovsissssessesssssessessssesessessnes 5,000,000 5,000,000
95058X  AG 3 [WEN_T9-TA oo 06/13/2019........ | GCUGGENHEIM s 9,000,000 9,000,000
960411 AF 9 [WLAKE _19-2A. ... oot 06/12/2019 BMO CAPITAL MARKETS CORP.......tuiiiiiiiiiinmnissiierisnis s ensssnssnssseensns | consenssnssssssnsssesensensssessnesenes 9,999,060 10,000,000
3899999. Total - Bonds - INAUSHIIAl N MISCEIIBNEOUS...............ccueiiiiiieeieeieieiie ettt et eseesse s sesetsssass tessessessssassessessessssessessessssessessee et assessebsessesesses et eseesesseeseeeeseese s e b et essessee e b et es e b s et ebses et et en s e s et et easessesseb st essessennts ebsetessessessntantessessnsnsas 291,017,243 | .ooovoeeeeeea 288,306,210 | ............. ...895,506 XXX.
Bonds - Bank Loans
05400K  AE 0 |AVOLON TLB BORROWER 1 (US) LLC............. 05/09/2019........ HIMCO OPERATIONAL TRANSACTION. ......cvvrrirririrerininissiersssssesssssssesensees | essersssssssesssessssessssssssneses 1,328,620 | ..o 1,331,456 | s 2FE .o
BHM20E EN 8 |BERRY GLOBAL GROUP INC.... 04/01/2019........ | GOLDMAN SACHS & CO LLC ..429,923 BFE. e
55328H  AE 1 |MPH ACQUISITION HOLDINGS LLC......cocovriirriieirerieissinsieisssiessssesessssisnssssensas 05/15/2019........ DEUTSCHE BANK SECURITIES INC......covvrriiiiereiniineienieisesssensssiesssssnins | ersesssssssssessssessssessssssnsnenes 284527 | 0000 220,000 | s 3
C8000C AB 9 |PANTHER BF AGGREGATOR 2 LP... 05/07/2019........ VIOUS. ...ttt sents | Hesebsee s e b e s e bbb bbbt | frebeeee e e bbbt n bR i | eeb iR e et e bbb | et en it SFE e
78466D  BF 0 | SS&C TECHNOLOGIES INC......cciirirmiriisisssirersssisesssssessssssessessssesssssssssssssssssssnsseses 05/07/2019........ VIIOUS. .11ttt ent | donssansens s en s st en st | enbensens st nes (1421) | oo (1,428) | oo K5 =S
8299999, TOtal = BONGS = BANK LONS. ...ttt stttk eEfeeke oeH8 o0 E e eEE SR8 R L f e R EEEeEE£E R EEf L E L £EE £ EE £ E £ EE L EEE oL e L E SR L E L E L E SRR bR fhierienE e bttt | seneeenennes 2,001,649 1,981,028 | ..o 0 XXX.
8399997, TOHAl = BONAS = P 3. ettt h e h bt b e eebehe 4 eebeE1eheheehehs e eh s h oL feE e EoeE o808 e 4oL 6o e 1 £ h e b oL 880 E oL E e L8 00 E 48 £E e E L0 h 0 e £E 8oL E oL h e h e eh oL E b eE bt seben et rebe ket enbenien bttt 437,272,074 | oo 431,063,271 | oo 1,252,386 XXX.
8399999, TOHAI = BOMMAS. ...ttt ettt f 88 f R f 8oL E R b e eEE £ HeE8eEESEEEEE oL LR EEE oA f oL E SR EEEoEE R f L E e L E S E L E L LR E LR E LR L E LR f LR L E R E L E AR bR bbb fbthsen bbb 437,272,074 | oo 431,063,271 | oo 1,252,386 XXX.
Preferred Stocks - Industrial and Mit
26139@ 11 5 |DPL HOLDING CORP - DALLAS SER A. 06/28/2019........ HIMCO OPERATIONAL TRANSACTION......couviiirririreriiireiriesissiesissisisenines | corsisessesserssseesesssseessesssesenens 1340 | o 13,360 | oo 1.00 [ PE*V..ooiirirernis
23989* 12 3 |DPL HOLDING CORPORATION. 06/28/2019........ HIMCO OPERATIONAL TRANSACTION. .....cvvvuiirririrerisisissiersssiessesssesenses | sonsesssesssessssssssesssssessesssesenses AAT0 | oo 41,720 | oo 1.00 [ PE*V..ooiiirieiiin
55331# 11 8 |MPE FLOW HOUSE INC. 06/28/2019........ HIMCO OPERATIONAL TRANSACTION.......c.ovuviririrerinersiineeeriseiesissesesnsires | oeeerensens 7910 [ s 12,290 | oo 1.00 [ v P5A...
53226# 12 9 |MPE POWER STRUCTURES INC - PFD A.....ovvuiiriieiiiniisieisseesssissssessesssnsessnes 06/28/2019........ HIMCO OPERATIONAL TRANSACTION.......cvvtivrrirernnierseseererseiessssssssnees | oveersnnens 2340120 [ s 34,012 | o 1.00 [ PE*V..cooieiieieiiin
BHM1PT U2 8 |PLASTIC COMPONENTS INC......coriiiriiiririiiiereriseiseesiserissiese s 06/28/2019........ HIMCO OPERATIONAL TRANSACTION 2209950 [ ..o 20,995 | .o 1.00 [ oo RP5GIV..
87403# 12 2 | TAILWIND CUMMING HOLDING CORPORATI......... 06/28/2019........ HIMCO OPERATIONAL TRANSACTION 2706430 [ 35321 | 1.00 [ RP5GIV..
8499999. Total - Preferred Stocks - INAUSHAl AN MISCEIIANEOUS................cco.oviveiicieieiceeeeiccteteceteteiiits eteteteteteeet et et etet et s et et s seeetesastetesesaesesessesebesasaetenesetes s aesesenseeetes s setesnsesesessetetesessesassesesesesassetensesetesensetesannseetessnsets  tevassesessssesesesessesasassees ...157,698 XXX e 0 XXX.
8999997, Total - PrEfEITEA SIOCKS = P 3.... ...tttk eEE £ L f L08R E L E L E LR E £ bbb ferebenb bbbt ..157,698 XXX s 0 XXX.
8999999, TOLAl = PrEIEITEA STOCKS........c.veiviveiitcteiiecteiec ettt ettt ettt et eae et esasaetessaets  etsssesesesassssassssesesessesesensesesessssesessesssessssesebessseesassesetes s sesesassesesessssesessesesesassesebessesesasesetes s setesassesetessssesesssssesessntetass | auetesassesetesssssasansesesessssesasnsetensnseterans | ereerererns ...157,698 XXX e 0 XXX.
Common Stocks - Mutual Funds
41664R 37 4 |HARTFORD MULTIASSET INCOME CL Y...oomiiiiiiiiieiineiereniseiesisesenieseniseeeneees | 05/30/2019........ DIVIDEND REINVESTMENT .....cooiirririierrineieninsiersniesesissesenesinees 22,267.870 | ..coocvoreeererirerenieieriseienins 201,028 XXX s u
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE D - PART 3

Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
41664T 10 7 |HARTFORD MUNICIPAL INCOME CLA... 05/28/2019........ | DIVIDEND REINVESTMENT... 1,627.810 XXX [ u
41664T 20 6 |HARTFORD MUNICIPAL INCOME CL C 05/28/2019........ DIVIDEND REINVESTMENT.......coouirimreriemrinerieriesssesseseseesaeesens 1,500.350 XXX [ U
41664T 40 4 |HARTFORD MUNICIPAL SHRT DUR CL A 05/28/2019........ DIVIDEND REINVESTMENT .....couiiririnriniirerineiseinsierssisesessseeensesnees 1,105.810 XXX s u
416647 50 3 |HARTFORD MUNICIPAL SHRT DURCL C 05/28/2019........ DIVIDEND REINVESTMENT.......coiuiiiiininieinimississsisssnsssnsssessnsssnsenes 1,008.240 XXX s U
9299999,  Total - COMMON SIOCKS = MUIUAI FUNGS............cviieieeieeiete ittt ettt ettt stesi et sesssstass | ebsessetassassesssesessssessesssassessessessesessessetaeseesessee et aesessetsesseseeses et et entessessesseseeses et aeseesessee et essee s et et aetesses et setentessetnsense | shestessesssssssessessnsantns .255,200 XXX 0 XXX.
9799997. Total - Common Stocks - Part 3 OO OO PO OO OT OO OO OO PO PO PO PP PO OO OO PO PO OO PO PO PO PP PP PO PP PP PRPOPON .255,200 XXX 0 XXX.
9799999, TOIAI = COMMON SEOCKS........vereieeiieisete ettt ettt ettt et e st essetesteseeesesessesessessessessssessessesansesses  fessessesassassesssssesessessessesassessessessesessessesassassessessesassessessessesessessessesassessessessesessesetasseesessessessssessetsesaesessessessetentessetsnsssse | shessessesssssssassessntansns .255,200 XXX 0 XXX.
9899999. Total - Preferred @nd COMMON SHOCKS. ... ... ittt essses s se eeksees s easees e E o088 £EE 00808 E £ f S E 84088800 E 40000 E 80 E 08 bbb dbtb et enb e ent e en et snnsnntnise | cbsensensees 412,898 XXX 0 XXX.
9999999. Total - Bonds, Preferred and COMMON SLOCKS............cccveiuiiiiiieiieiseieiieieiesie st siesseesssessssietees aevsessesassassesssssssessessessesessessesseesasessessesssessesses et s sense s e s et asesse s et et e s s s s e s e s s s b e s e e s st s st b st s s e st e b st essesnsense ednsessesssssssassessnsansss 437,684,972 XXX 1,252,386 XXX.

(@)

For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....5.




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

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

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC

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

CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJA.CV. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)

Bonds - U.S. Government

25044@ AA 1 |DESERT SUNLIGHT FUNDING I-GTD...... .. | 04/07/2019. | SCHEDULED REDEMPTION......... I [ 9,990 | v 9,990 | v 9,990 | oo 9,990 9,990 09/30/2036.

36200Q JD 7 |GNMA 30YR.....coooomimrineireiriniiseiienienes .. | 06/01/2019. | SCHEDULED REDEMPTION......... 50 50 52 58 50 03/01/2032.

36200Q WP 5 |GNMA 30YR.....cccovvviririrerierrnericrienes .. | 06/01/2019. | SCHEDULED REDEMPTION......... | cocorrerrrrerirerireens 27 27 28 31 27 01/01/2032.

362000 TB 7 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 36 36 37 38 36 11/01/2031.

36201C PY 4 |GNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 407 01/01/2032.

36201E  3C 2 |GNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 257 05/01/2032.

36201F PK 7 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 1,063 05/01/2032.

36201F Q6 7 |GNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... 482 05/01/2032.

36201F T5 6 |GNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 80 03/01/2032.

36201 EW 5 |GNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 706 04/01/2032.

36201U AH 7 |GNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 4,329 08/01/2032.

36209A 6R 6 |GNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 9 07/01/2030.

36209E VR 0 |GNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... | coeouevernrrrerirerereens 24 10/01/2028.

362098 TU 5 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 216 06/01/2028.

3620A1 X7 8 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 52 06/01/2039.

3620A8 LU 5 |GNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 2,429 08/01/2039.

3620A9 SH 5 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... e | . . . . 1,674 09/01/2039.

3620AC 3Z 5 |GNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... | cvvervrrirrrrriirernns 5,424 09/01/2039.

3620AC 4G 6 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 629 09/01/2039.

36210P UP 7 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 7 02/01/2029.

36211S  XZ 5 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 34 11/01/2029.

36212) WR 3 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 103 08/01/2030.

362130 3C 0 |GNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... 253 02/01/2032.

36213E YA 8 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 22 04/01/2032.

362138 EB 7 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 91 06/01/2031.

362137 6Y 4 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 546 10/01/2031.

36213V R2 6 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 1,318 11/01/2031.

36213X  T5 3 |GNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 41 05/01/2032.

36225B G7 7 |GNMA 30YR PLATINUM .. | 06/01/2019. | SCHEDULED REDEMPTION... 227 12/01/2029.

36225B LL 0 |GNMA 30YR PLATINUM.... .. | 06/01/2019. | SCHEDULED REDEMPTION 9N 12/01/2030.

36225B NC 8 |GNMA 30YR PLATINUM.... .. | 06/01/2019. | SCHEDULED REDEMPTION 57 05/01/2031.

36225B PM 4 |GNMA 30YR PLATINUM.... .. | 06/01/2019. | SCHEDULED REDEMPTION 594 09/01/2031.

36225B TE 8 |GNMA 30YR PLATINUM .. | 06/01/2019. | SCHEDULED REDEMPTION 2,441 05/01/2032.

361790 CA 8 |GNMA2 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION... ....33,763 33,824 09/01/2048.

361790 CB 6 |GNMA2 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION .230,101 225,643 09/01/2048.

36202E 3E 7 |GNMA230YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION 6,479 03/01/2039.

36202F CN 4 |GNMA2 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION 3,013 11/01/2039.

36202F DB 9 |GNMA2 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION 2,797 12/01/2039.

36202F E6 9 |GNMA2 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION... 7,791 03/01/2040.

36202F EH 5 |GNMA2 30YR.. .| 06/01/2019. | SCHEDULED REDEMPTION 5,599 02/01/2040.
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36202F GW 0 |GNMA2 30YR....cooviireieiciineieeeieeieens .. | 06/01/2019. | SCHEDULED REDEMPTION......... 4,282 06/01/2040. | 1....cccovrvnnee
36202F HY 5 |GNMA230YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 45273 07/01/2040.
36202F LP 9 |GNMA2 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 16,341 10/01/2040.
3620AR  JT 9 |GNMA230YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... 8,435 10/01/2040.
38373T NX 9 |GNR_01-65. .. | 06/20/2019. | SCHEDULED REDEMPTION......... 440,514 02/20/2029.
38377L TS 7 |GNR_10-131... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 41,006 05/01/2040.
38379Y 6P 8 |GNR_16-125... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 46,337 12/01/2057.
383790 M6 0 |GNR_16-128... ... | .. | 06/01/2019. | SCHEDULED REDEMPTION......... 32,247 09/01/2056.
383790 DM 5 |GNR_16-3 .. | 06/01/2019. | SCHEDULED REDEMPTION......... 31,272 04/01/2056.
38379R HG 1 |GNR_16-39 .. | 06/01/2019. | SCHEDULED REDEMPTION......... 14,908 01/01/2056.
383790 JW 7 |GNR_16-41 .. | 06/01/2019. | SCHEDULED REDEMPTION......... 8,733 06/01/2057.
383790 SR 8 |GNR_16-64 .. | 06/01/2019. | SCHEDULED REDEMPTION......... 4,048 12/01/2057.
383790 WD 4 |GNR_16-86 ... | .. | 06/01/2019. | SCHEDULED REDEMPTION......... 37,263 03/01/2058.
38379U  ZS 8 |GNR_16-96......cccirerrmcriericercniseineiinns .. | 06/01/2019. | SCHEDULED REDEMPTION......... 67,052 12/01/2057.
38379U XC 5 |GNR_16-98.......cmmirrirrinrieniierriieneiens .. | 06/01/2019. | SCHEDULED REDEMPTION......... 25,665 03/01/2057.
38379R LJ 0 |GNR_17-1 .. | 06/01/2019. | SCHEDULED REDEMPTION......... 19,278 12/01/2058.
38380J DK 1 |GNR_17-168... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 8,738 12/01/2059.
38380 FS 2 |GNR_17-171... ... | .. | 06/01/2019. | SCHEDULED REDEMPTION......... 6,976 09/01/2059.
383800  HY 7 |GNR_17-181 s .. | 06/01/2019. | SCHEDULED REDEMPTION......... 12,693 02/01/2059.
38379R MX 8 [GNR_17-22 .. | 06/01/2019. | SCHEDULED REDEMPTION......... 27,577 12/01/2057.
38379R MK 6 |GNR_17-23 .. | 06/01/2019. | SCHEDULED REDEMPTION......... 26,458 05/01/2059.
383790 6J 0 [GNR_17-24 .. | 06/01/2019. | SCHEDULED REDEMPTION......... cevenernneenenensnnens | e 28,790 | 28,790 | 28,184 | e 28,312 | o 28,790 12/01/2056.
38379 6M 3 [GNR_17-28 ... | .| 06/01/2019. | SCHEDULED REDEMPTION......... | . . R .106,575 . . A, . 108,244 02/01/2057.
38379U  TE 0 [GNR_17-30. . .. | 06/01/2019. | SCHEDULED REDEMPTION......... | coeoueverrrrrerirenireens , 1266 | oo 21,355 [ | 330 s 330 [ 21,685 08/01/2058.
38379R QA 4 |GNR_17-35 .. | 06/01/2019. | SCHEDULED REDEMPTION......... 10,947 05/01/2059.
383790 7H 3 |GNR_17-46 ... | .. | 06/01/2019. | SCHEDULED REDEMPTION......... 21,153 11/01/2057.
38379R UK 7 [GNR_AT-B4....ooovirevincreiceesieis .. | 06/01/2019. | SCHEDULED REDEMPTION......... 45,847 11/01/2057.
383790 4D 5 |GNR_17-9 .. | 06/01/2019. | SCHEDULED REDEMPTION......... | . . . . . . 35,536 09/01/2056.
38380 VN 5 |GNR_18-47 .. | 06/01/2019. | SCHEDULED REDEMPTION......... | .22, . .22, E .21, 22,154 09/01/2050.
38380 XK 9 |GNR_18-50. .. | 06/01/2019. | SCHEDULED REDEMPTION... . . . . 33,671 06/01/2058.
83162C VN 0 [SBAP_13-20E. .. | 05/01/2019. | SCHEDULED REDEMPTION......... | .31, . W31, § ....30, A, A, 31,834 05/01/2033.
83162C VW 2 |SBAP_13-20J .. | 04/01/2019. | SCHEDULED REDEMPTION......... | . .19, | 19,289 10/01/2033.
83162C VX 8 |SBAP_13-20K ... | .. | 05/01/2019. | SCHEDULED REDEMPTION......... | ..55,152 | .. 55,162 | ... ....55,152 | 55,152 11/01/2033.
83162C XA 6 [SBAP_15-20E......cocoimieerreircrinerincrienes .. | 05/01/2019. | SCHEDULED REDEMPTION......co. | ceveurerermrmeerneeianees | cevereens 284452 | ... 284,452 287,127 .286,661 (V2012) | I U (2,209) | coooverirerinn 284,452 05/01/2035.
BANC OF AMERICA SECURITIES
83162C XB 4 [SBAP_15-20F.....ccciiierirrirneerseisciienins L 105/1512019. [LLC e | e 4,261,915 | ....... 4,215,316 | ....... 4,302,257 | .ovrvrne 4,286,870 | ...ocvorvenciinns | e [ L610) ) O O (8,960) | .vvvvvrerererrees | eerrreinnsd 4,277,910 | oo | s (15,995) | ........ (15,995) | ....... 58,970 |06/01/2035. | 1FE............
BANC OF AMERICA SECURITIES
83162C XE 8 |SBAP_15-20H.....coucriicircrinrireriseicii L 105/1512019. [LLC e | e 8,872,262 | ...... 8,837,739 | ....... 8,850,278 | ..ccovvne 8,847,619 | oo | e () RS I ()] 8,847,005 25,257 25,257 | ..... 203,062 |08/01/2035. [ 1FE............
83162C XK 4 [SBAP_15-20K ... .. | 04/10/2019. | BMO CAPITAL MARKETS CORP.. | ...ccvovrvmerireriririns | crire 2,067,954 | ....... 2,080,633 | ....... 2,086,891 | ........... 2,085,957 | oo | s (724 RN I (522) | 1overrerrrinnnen | i 2,085,435 | ...coovvvrririns | s (17,481) | ........ (17,481) | ....... 25,592 | 11/01/2035. | 1FE............
BANC OF AMERICA SECURITIES
83162C XL 2 |SBAP_15-20L ..o . 105/152019. [LLC s | e 697,261 | .......... 695,739 697,424 897,235 | ..o | e [(E15) ) N I (185) | everrereerrene | eerveeinnnend 697,080 | ..o | e 181 | e 181 | .. 9,210 | 12/01/2035. | 1FE............
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83162C YD 9 [SBAP_16-20K....coiriririeireirciineiieenienes o+ [ 05/15/2019. [ VANIOUS........oveerirriniierierirneiins | ceerseeinsisessesiseens | cveeens 1,872,331 | ....... 1,887,868 | ....... 1,887,868 | ........... 1,887,868 | ..o | ceveneiineriiesiinns [ everiienieiins | e 0 { o | s 1,887,868 | ...coovvevercns [ e (15,537) | .oovee (15,537) | ....... 27,512 | 11/01/2036. | 1FE............
83162C YE 7 [SBAP_16-20L....cccveririircrinirirerierireens .. | 05/15/2019. | OPPENHEIMER & CO., INC......ccc. | ceeuerrmrrmerirererieens | crene 1,017,206 | ....... 1,013,998 | ....... 1,013,998 | ........... 1,013,998 | ..o | verernerinerinniines v | e 0 { o | s 1,013,998 | ..o | e 3,208 | .ocvonees 3,208 | ....... 13,376 | 12/01/2036. | 1FE............
BANC OF AMERICA SECURITIES
83162C YG 2 [SBAP_17-20A ..o . 105/152019. [LLC s | e 707,820 | .......... 706,716 | .......... 706,716 TO0B,716 | covoeeinrines [ e | eeeveerseniinnns | e (V1 [OPOORPORRTON ISR 706,716 | ..oocveecrrerrnes | e 1,104 | e 1,104 | ....... 17,870 | 01/01/2037. | 1FE............
FTN FINANCIAL SECURITIES
83162C ZU 0 [SBAP_18-201.....ccivereeirierirererrcrirrereenns . 105/15/2019.|CORP. | | e 2,034,414 | ....... 1,955,947 | ....... 1,955,947 | ........... 1,955,947 | oo | verenerneriinniines [ v | e 0 { oo | s 1,955,947 | ..o | v 78,467 | ......... 78,467 | ...... 47,811 | 09/01/2038.
83162C ZZ 9 [SBAP_18-20K .. | 05/01/2019. | SCHEDULED REDEMPTION......... 61,670 0| e 1,107 {11/01/2038.
83162C A2 9 |SBAP_18-25E .| 05/01/2019. | SCHEDULED REDEMPTION......... 35,701 0 662 | 11/01/2043.
CITIGROUP GLOBAL MARKETS,
912810 SE 9 | TREASURY BOND.........coeverremrriirierinns . 105/21/2019.[INC e | e 40,375,274 | ... 36,500,000 | ..... 39,015,078 | ..oovvevrrrerrerirncens [ rveernreienernenes | eeerere(15,465) [ oovviiivciines [ vererend(15,465) [ oo | e 38,999,613 | ..covvvrirrrinne 1,375,661 |..... 1,375,661 | ..... 639,370 | 11/15/2048. [ 1.......ccon....
912810 SF 6 | TREASURY BOND.......ccooomumiriimirininiinnns .. | 04/16/2019. | JP MORGAN SECURITIES LLC..... | ccovveovsriernniirinnins | oo 2,402,344 | ....... 2,400,000 | ....... 2,440,688 | ..o [ e (14) L | v (14) | | v 2,440,673 | oo [ s (38,329)] ........ (38,329) | ....... 12,133 | 02/15/2049. [1.....oovvnveve.
0599999. Total - BoNdS - U.S. GOVEIMMENL..........oovveoivieiiesiiesiesssissisiiss eooesssssssssssssssssssssssssssssssssssssssssssssssessesssssssssssssssssssssess | sooas 66,369,677 | .....62,354,852 5,023,785 64,973,140 .1,396,536 | .....1,396,536 | ..1,085,869 XXX XXX
Bonds - All Other Government
135087 C8 5 |CANADA (GOVERNMENT OF)... 04/08/2019. | BMO CAPITAL MARKETS CORP.. | ...ccovvververeirvrins | e 2,149,895 2,150,174 | ....... 2,201,306 | ...ccvvnee 2,095,275 | .ooooereererncene | v 1027 | i | e 1,027 | e 103,367 | ...........2,199,669 | ...... (50,949) | ......... 1,176 | ... (49,774 | ....... 23,056 |09/01/2019.
135087 YZ 1 |CANADA (GOVERNMENT OF)... .| B | 04/08/2019. | TD SECURITIES (USA) LLC.......... [ I 1,018,374 | .........998,161 | ..... 1,041,881 991,428 | oo | eereeeen(3513) [ | (3,513) | s 47,162 | ...........1,035,078 | ...... (22,271) | covovvee 5,567 | ........ (16,704) | ....... 12,443 | 06/01/2020.
195325 BR 5 |COLOMBIA (REPUBLIC OF)... D| 06/25/2019. | MORGAN STANLEY & CO. LLC.... |... JOOOR I 235176 | .......... 200,000 234,000 232,406 | ..oovvevrninnes [ ervernnenne(356) | o | eeeririnnend(356) | e | rr00232,050 | i | 3,126 | 3,126 | ......... 9,406 | 02/26/2044.
P3772N  HK 1 |COLOMBIA (REPUBLIC OF)... D | 06/25/2019. | BNP PARIBAS SECURITIES CORP|... v | 1,194,240 | 1,200,000 | .......1,176,000 | ........... 1,184,186 | oo [ e 1739 [ e 1739 i | e 1,185,925 | i | 008,315 | 8,315 | ....... 24,675 |03/15/2023.
V25125 BD 2 |COTED IVOIRE (REPUBLIC OF).............. D| 06/30/2019. | SCHEDULED REDEMPTION......... [ oveeereerrererncinrninns | crvrerirees 20,000 | .ocoonneen 20,000 | .o 19,592 | oo 19,654 [ ..o | cervereennnn348 | s v 346 [ . 0 575 | 12/31/2032.
M52168 AF 4 |DUBAI GOVT INTL BONDS........ccocvrmrvrnn D | 05/24/2019. | GOLDMAN SACHS & CO LLC....... FSOTTORRTRRRRPTORN PP 1,471,750 | ....... 1,400,000 | .......1,246,100 | ........... 1,252,231 | oo | v 1,139 s e 1139 i | 001,253,370 | i | e 218,380 | ....... 218,380 | ....... 61,046 |01/30/2043.
91086Q BB 3 |MEXICO (UNITED MEXICAN STATES)..... | D | 06/04/2019. [ VariOUS..........cccrvrvrerrerirerernenrnnenne ceeeterineesensennens | e 694,850 | .......... 700,000 682,281 682,397 | oo | e 12,453 | ......... 12,453 | ....... 22,444 | 03/08/2044.
MEXICO (UNITED MEXICAN STATES)
91087B AE 0 |(GO D| 06/04/2019. | MORGAN STANLEY & CO. LLC.... [ .coeerveernerrmernennns | cerreinns 597,300 | .......... 600,000 | ......... 576,000 576,828 T T IO (S [ ORI IO STTT44 | s | 19,556 | ......... 19,556 | ....... 20,313 |01/11/2028. | 2FE............
BANC OF AMERICA SECURITIES
715638 AU 6 |PERU (THE REPUBLIC OF)......cccorvvurneen. D|04/29/2019.|LLC e | e 656,698 | .......... 490,000 652,190 842,710 | oo | erereree(2,075) | e [ eeenenenen(2,075) | s | v 640,635 | ..oovrvrrerenns | e 16,063 | ......... 16,063 | ....... 20,238 | 03/14/2037. | 2FE............
PERU ENHANCED PASS THROUGH
G70464 AC 9 |FINANCE D| 05/31/2019. | SCHEDULED REDEMPTION JOOOR I . 306,244 .313,349 350,570 06/02/2025.
706451 BG 5 |PETROLEOS MEXICANOS..........cccrvvunec. D | 06/26/2019. [ VaNOUS........vervrrrrrirrirerisricererines ,360, ..3,660,000 | ... 4,121,001 | ........... 4,038,798 | ..o | ereeeee(T,018) | e | e (T,018) [ e | i 4,031,781 06/15/2035.
BANC OF AMERICA SECURITIES
731011 AT 9 | POLAND (REPUBLIC OF)......ccccoevvrirernnn D|05/17/2019.|LLC e | e 1,335,180 | ....... 1,320,000 | ....... 1,242,956 | ........... 1,280,109 [ ..o | wovereenn 3,824 | s | e 3824 | | i 1,283,533 03/17/2023.
731011 AU 6 |POLAND (REPUBLIC OF)... D| 05/17/2019. | J> MORGAN SECURITIES LLC..... | ... 521,057 522,010 522,153 04/06/2026.
857524 AB 8 | POLAND (REPUBLIC OF)... D| 05/17/2019. | JP MORGAN SECURITIES LLC..... | ... . 890,000 864,135 03/23/2022.
857524 AC 6 |POLAND (REPUBLIC OF) D| 05/17/2019. | J> MORGAN SECURITIES LLC..... | ... ..52,753 | ............50,000 | ......cc... 54,647 01/22/2024.
760942 BB 7 |REPUBLICA ORIENT URUGUAY .| D| 06/25/2019. | BNP PARIBAS SECURITIES CORP| ,199,355 | .......1,110,000 | ....... 1,179,235 | ...........1,167,630 ,164,898 10/27/2027.
77586T AC 0 |ROMANIA (REPUBLIC OF) D| 06/26/2019. | HSBC SECURITIES (USA) INC...... SRR 530,750 530,750 520,745 518,697 08/22/2023.
MARKET AXESS TRADING
760942 BA 9 |URUGUAY (ORIENTAL REPUBLIC OF).... | D|04/29/2019. [PLATFORM | | oo 420,184 | .......... 400,000 | ......... 408,600 408,346 | ..o | i {10 IS [P (14 T [ 408,308 | ..o [ s 11,876 | v 11,876 | ....cco.. 7,537 | 06/18/2050. | 2FE............
1099999. Total - Bonds - All Other Government OO OO OO PO OO PO PP POP PP PP PPPTOPPPORPPPRPPOO IPOON 16,675,999 | ..... 16,473,905 | ..... 17,083,763 | ......... 16,844,949 0 20,621 0 20,621 | ...... 150,529 | ..o 17,016,099 | ...... (73,221)| ....(266,879) | ...... (340,099) | .....444,259 XXX XXX
Bonds - U.S. Special R ue and Special A t
30711X  AC 8 |CAS_14-COT..ccerieiieierieerienienes .. | 06/25/2019. | SCHEDULED REDEMPTION......... | cevverveerirerernriinnnns | vevereens 168,852 | ..ccvveeee 168,852 | ..ccovonee 168,852 .168,852 168,852 0| 3,313 | 01/25/2024.
167736 YU 5 |CHICAGO ILL WTR REV. .. | 04/26/2019. | MORGAN STANLEY & CO. LLC.... | ... ...575,350 570,688 | ..o [ rveerneeenne(553) | o | evrneiinnenne(553) | e | i 570,135 | .ovvererirriians | v 88,960 | ......... 88,960 | ....... 16,761 | 11/01/2040.
3128FY 5N 1 |FGOLD 30YR ...|.. | 06/01/2019. | SCHEDULED REDEMPTION......... cevvnernrenssennnnens | e 423 | i 1423 | i 1461 | 1,462 | .o 1,423 (U I 50 | 04/01/2028. .
31292G TN 6 |FGOLD 30YR.....coovvererneirerinrireiienineens .. | 06/01/2019. | SCHEDULED REDEMPTION......c.. | ceveerermerrrmrerneennnes | wovnrinrreeenee87 | e 87 | 896 | i 496 | .o, 487 0 | s 16 | 10/01/2027. [ 1....cvvervenee
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31292G Y5 9 |FGOLD 30YR....coooverirmneineirerieninenienens | 06/01/2019. | SCHEDULED REDEMPTION......... [ ccovierriririicirnniins 11 11 ] e 12 | s e (0) | e | i, ({0 I—— 11 (1 0 {03/01/2029. | 1.....ccovvvvenee

31292H 4H 4 |FGOLD 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... .6,368 6,368 12/01/2033.

31296P TL 6 |FGOLD 30YR .| 06/01/2019. | SCHEDULED REDEMPTION......... .. 447 447 10/01/2033.

31298F  2A 9 |FGOLD 30YR....ccsiverrreerimrrinerienereenenis | oo 06/01/2019. | SCHEDULED REDEMPTION......... 54 01/01/2031.

31298F JL 7 |FGOLD 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... 57 01/01/2031.

3132GG A7 0 |FGOLD 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... 310 08/01/2041.

3132GG BD 6 |FGOLD 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... 653 08/01/2041.

3132GG BZ 7 |FGOLD 30YR .| 06/01/2019. | SCHEDULED REDEMPTION......... 4,458 08/01/2041.

3132G) EE 5 [FGOLD 30YR....coiurieerireireeirseirsiissienns | o 06/01/2019. | SCHEDULED REDEMPTION......... 3,160 09/01/2041.

3132GJ MJ 5 |FGOLD 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... 518 0 09/01/2041.

3132G) QQ 5 |FGOLD 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... 186 0 09/01/2041.

3132GK BW 5 |FGOLD 30YR. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 146 0 10/01/2041.

3132GK DE 3 |FGOLD 30YR .| 06/01/2019. | SCHEDULED REDEMPTION......... 4,075 0 10/01/2041.

3132GK DR 4 |FGOLD 30YR....ccostveuiererierrieereeirseensenins | oo 06/01/2019. | SCHEDULED REDEMPTION......... 566 0 10/01/2041.

3132GK EN 2 |FGOLD 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... 9,190 10/01/2041.

31283H QX 6 |FGOLD 30YR GIANT.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 469 03/01/2032.

31283H X8 3 [FGOLD 30YR GIANT. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 899 08/01/2033.

3128M7 BX 3 |FGOLD 30YR GIANT. ... | .| 06/01/2019. | SCHEDULED REDEMPTION......... 169 12/01/2038.

3132WP LD 7 |FHLMC GOLD 30YR.....covemrverrnrerrerieines .. | 06/01/2019. | SCHEDULED REDEMPTION......... 80,015 07/01/2047.

3132XX MY 2 |FHLMC GOLD 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 95,050 03/01/2048.

3132y1 UJ 5 |FHLMC GOLD 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 151,514 08/01/2048.

312903 NH 6 |FHLMC_121.... .. | 06/30/12019. [ VarIOUS.......coouevrmrererirerirerereerseinne 3 02/13/2021.

312910 ZD 7 |FHLMC_1306.. .. | 06/01/2019. | SCHEDULED REDEMPTION 5 06/01/2022.

31394) WW 3 |FHLMC_2680 .. | 06/15/2019. | SCHEDULED REDEMPTION 38,027 10/15/2022.

31362) UN 3 |FN6/12 11TH COFI ARM.... .. | 06/01/2019. | SCHEDULED REDEMPTION 373 06/01/2028.

31418 6N 0 |FNMA 15YR .. | 06/01/2019. | SCHEDULED REDEMPTION 3,076 03/01/2025.

31419A° BJ 5 |FNMA 15YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 3,771 06/01/2025.

31371H  VJ 4 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 1 .| 09/01/2029.

31371L CD 9 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 467 09/01/2033.

31371L DH 9 |FNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION... 4,344 10/01/2033.

31383) WE 6 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 18 07/01/2029.

31383M QB 2 |FNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION 543 12/01/2028.

31383Q FC 3 |FNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION 17 08/01/2029.

313838 W5 5 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 152 10/01/2029.

31386M ZB 9 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION... 1,314 10/01/2030.

3138A2 BL 2 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 1,644 12/01/2040.

3138AK SA 8 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 405 08/01/2041.

3138AR X3 3 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 652 09/01/2041.

3138AS RZ 7 |FNMA 30YR... .. | 06/30/12019. [ VArIOUS.........ocvverveerirerirerircrinninne .(4,430) (29) 09/01/2041.

3138EG EW 0 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION... 4,249 11/01/2040.

31390B WE 4 |FNMA 30YR... .| 06/01/2019. | SCHEDULED REDEMPTION 1,376 04/01/2032.
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31390P  GK 7 |FNMA 30YR....coooiiiriieiniineinerieeireeens .1 06/01/2019. | SCHEDULED REDEMPTION......cc. | covevererneermeinnninnnns | covveveenrenee T | e 8T | i 67 | 92 [ | e (5) s | e (48) [ 447 08/01/2032. | 1....cccorrvenee
31391W  5H 0 [FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 348 04/01/2033.
314000 SJ 9 |FNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 32 02/01/2033.
31401B 4L 6 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... | cevevrvrerirerernerrnnnns | covvrrverreneeiB8 [ o686 | 89 | 89 [ i | vevreeinenend(3) [ | cvverrneeiencend(3) [ 466 05/01/2033.
31401B NS 0 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 713 04/01/2033.
31402C PL 0 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 14,014 11/01/2033.
31402C U6 7 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 531 03/01/2034.
31402E AQ 1 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 160 07/01/2033.
31403F JW 5 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION.......c.. | ceveererrerrmeeneianees | overveneeennh, 308 | iiiiein,308 | e, 331 | .33 [ | e (@2) s | s (22) s 4,308 10/01/2033.
31404B SQ 6 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 1,155 02/01/2034.
31405A U9 2 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 1,332 06/01/2034.
31406A 6Y 3 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 567 12/01/2034.
31406D EL 6 |FNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 80 12/01/2034.
314106 RA 3 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... | coeouevernrrrerirerereens 5,272 12/01/2037.
31412N  SL 1 [FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 6,656 12/01/2038.
314130 TQ 2 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... ...8,663 8,229 12/01/2037.
31415Q P9 1 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 14,311 13,078 01/01/2038.
31416B VH 8 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 300 12/01/2034.
31418M A2 8 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... 2,195 08/01/2037.
31418M PU 0 |FNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 5,845 03/01/2037.
31419A VB 0 |FNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 10,320 04/01/2037.
3138EL 5M 1 |FNMA 30YR .. [ 06/01/2019. [ VArIOUS.......coouvrnreerrreriererneersenins | vevvverinernenirseenenes | crrenn,659,585 | .......4,396,505 | .......4,698,765 | .......... 4,709,297 | ..ccoovvrmrmnnns | weeeeens(55,001) [ ovvercrrvrinns | rvrrrenn(55,001) [ oo | e 4,654,296 | ....ocovvrenenne 11/01/2043.
3138EM  HU 8 |FNMA 30YR .. | 06/30/2019. | Various. 42,728 | .. LA2728 | 45,618 , 42,728 01/01/2044.
3138ER NP 1 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......co. | ceveurvrrerirnrersenianees | vevereens 264,001 | .......... 264,091 264,173 264,172 264,091 10/01/2046.
3138WA  SP 3 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 23,327 01/01/2044.
3138WJ AU 2 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 52,269 10/01/2046.
3138X0 PT 9 [FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION . 40,560 07/01/2043.
3138X1 UK 0 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION ...47,946 ....50,516 47,946 08/01/2043.
3138XB XY 5 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION ..224,387 .240,459 224,387 12/01/2043.
3138XF  C4 5 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION... 3,693 04/01/2044.
3138XQ VJ 7 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 111,242 07/01/2044.
3138XS EJ 2 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 8,871 07/01/2044.
3138Y5 WF 9 [FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 27,525 12/01/2044.
31402R UN 7 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 12,929 02/01/2035.
3140FN  AS 3 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION... 97,465 07/01/2047.
3140JA H9 2 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 12,950 11/01/2048.
31410L VC 3 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 178,899 01/01/2047.
31413L  2G 3 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 75 09/01/2037.
313598 JT 8 |FNMA_01-5 .. | 06/01/2019. | SCHEDULED REDEMPTION 2,901 03/01/2031.
313921 A5 7 |FNMA_01-65 .. | 06/25/2019. | SCHEDULED REDEMPTION... 6,363 11/25/2031.
313920 WQ 1 |FNMA_02-51... . | 06/25/2019. | SCHEDULED REDEMPTION 5,529 08/25/2032.
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31396V NH 7 |FNMA_07-26......ccvorricrrcrierieeiiseiseii .. | 06/01/2019. | SCHEDULED REDEMPTION......cc. | ceveuerererrnrernerinnees | cevireens 693,778 | .......... 693,778 | .......... 629,998 657,858 693,778 0 04/01/2037. | 1...ovvvrrnnee
31396W G5 9 |FNMA_07-65... .. | 06/01/2019. | SCHEDULED REDEMPTION......... ...184,560 .192,690 204,265 0 07/01/2037.
31397L TB 5 |FNMA_08-49... ...| .. 06/01/2019. | SCHEDULED REDEMPTION......... 3,459 0].. . 04/01/2038.
313603 BF 8 |FNMA _89-77....ccoviriirinercrirereceinens .. | 06/01/2019. | SCHEDULED REDEMPTION......... 179 (U 6 | 11/01/2019.
313603 B4 3 |FNMA_90-18.....coiirriririnriieriieniienens .. | 06/01/2019. | SCHEDULED REDEMPTION......... 686 0 | s 23 | 03/01/2020.
487312 AA 8 |KEENAN FT DETRICK ENERGY 144A.....| .. | 05/15/2019. | VaNOUS........evverererererrerrrirrrierirens ceevreresenesennnens | 0000.6,205,094 | .......5,106,145 | ....... 5,106,145 5,106,145 0 |..1,239,577 | 05/15/2033.
MERRILL LYNCH, PIERCE,
60636A MS 9 |MISSOURI ST HEALTH & EDL FACS....... .. | 04/30/2019. | FENNER & SMI 200,000 200,000 | cvoonvereinernes [ | e | 0 | | 200,000 | ..o | e (25,868) | ........ (25,868) | ......... 3,892 | 09/15/2051.
626207 YM 0 |MUNICIPAL ELEC AUTH GA - BABS........ .. | 04/01/2019. | CALL TRANSACTION........ccocvvrreee | cervvmriverrnriinnicnnns | 023,000 | 100000000.23,000 | 126,108 | oo 26,104 | oo | s (3,104) | .eevvvnv (3,104) | ovvoenae 765 | 04/01/2057.
73474T AP 5 |PORT MORROW ORE TRANSMISSION F | .. | 06/27/2019. | Various..... ...2,554,365 B (49,337) | ........ (49,337) | ....... 62,840 | 09/01/2036.
3137G0 AL 3 |STACR_14-DNT...cccoooiriirrrirriieniieniens .. | 06/25/2019. | SCHEDULED REDEMPTION......... ...490,590 490,704 490,924 0. 11,062 | 02/25/2024.
3137G0  FT 1 |STACR_15-DNA2.... .. | .. | 06/25/2019. | SCHEDULED REDEMPTION......... 212,780 212,780 212,780 0 | 5,210 | 12/25/2027.
3137G0 GT 0 |STACR_15-DNAS.... .. | 06/25/2019. | SCHEDULED REDEMPTION......... Y I v 345,089 | L 345,047 .345,055 34 .. 34 ... 345,089 0 | 8,834 | 04/25/2028.
3199999. Total - Bonds - U.S. Special Revenue and Special A S, i | e 18,002,051 | ... 16,556,226 | ..... 16,903,180 | ......... 21,664,279 | oo 0] (61,404) | oo 0 [ (61,404) [ ..o 0] s 16,887,191 | .o 0 [ 15,911 | v 15,911 | ..1,579,468 XXX
Bonds - Industrial and Miscellaneous
68245X AC 3 | 1011778 BC UNLIMITED LIABILITY CO.... | A| 06/20/2019. | VAHOUS.........crvemerererereerrninerrserirens | coversseensenssnsinenns | e 47,971 | s 440,000 | .......... 432,705 A32 | e 132 | | v 432,836 | ..o | e 15,135 | ocveeee 15,135 | ......... 8,259 | 05/15/2024.

00018@ AC 2 |A&RLOGISTICSINC.. .. | 05/03/2019. | CALL TRANSACTION.........cccovvvveee 3,300,000 | ....... 3,267,000 | 0.0 3,271,182 | oo [ el 194 | [l A9A || 3,272,677 | .o 12/22/2023.
04542B  KS 0 |ABFC_05-HE1 .. | 06/25/2019. | SCHEDULED REDEMPTION......... 80,848 03/25/2035.
00841L AV 8 |ABMT_14-3 .. | 06/01/2019. | SCHEDULED REDEMPTION......... 2,707 11/01/2044.
00841X BJ 8 |ABMT_15-2. .. | 06/01/2019. | SCHEDULED REDEMPTION... 8,777 03/01/2045.
00842A AD 1 |ABMT_154 .. | 06/01/2019. | SCHEDULED REDEMPTION......... 221,154 06/01/2045.
04541G  SK 9 |ABSHE_05-HE5. .. | 06/25/2019. | SCHEDULED REDEMPTION......... 50,817 06/25/2035.
04541G TM 4 | ABSHE_05-HE6 .. | 06/25/2019. | SCHEDULED REDEMPTION......... ....85,607 86,041 07/25/2035.
00432C CJ 8 |ACCSS_05-A... .. | 04/25/2019. | SCHEDULED REDEMPTION......... JIOOR I . 579,917 579,917 07/25/2034.
004421 MF 7 |ACE_05-HE2... .. | .. | 06/25/2019. | SCHEDULED REDEMPTION......... [0 [ e 156,737 | 152,442 155,420 156,737 04/25/2035.
004421 PS 6 |ACE_05-HEA........cccooomviiniiinriccriccis .. | 06/25/2019. | SCHEDULED REDEMPTION......... | cevoevvvvevcinniiinnis | e 146,049 | .......... 146,049 | ......... 139,933 143,570 146,049 07/25/2035.
CITIGROUP GLOBAL MARKETS,
00774C  AB 3 |AECOM.....cocoviimiiiriiniicisnisiisnieiis . [042212019.[INC e | 249,375 | .......... 250,000 252,745 252,448 252,372 . 03/15/2027.
02660T GN 7 |AHM_05-4A, .. | 06/06/2019. | Various. 559,861 562,280 | .o | 3,780 | | 3780 | | 566,060 |....c.cocnvrveee. 11/25/2045.
001546 AT 7 |AK STEEL CORPORATION.... .. | 05/28/2019. | Various v | e 558,741 | ......549,000 | .......... 569,586 .363,211 . . 561,274 07/15/2023.
01185*  AA 3 |ALASKAVENTURESLLC........cccccorrurrnnnec .. | 06/30/2019. | SCHEDULED REDEMPTION......... | ccovvveerriisnviiinnis | 59,204 | 59,294 | L 59,294 | ..o 59,294 | oo [ | e | e (V1 [ 59,294 06/30/2033.
ALLISON TRANSMISSION HOLDINGS
019736 AE 7 |INC <. [ 05/22/2019. | VANIOUS........ooovvevrieinriennicsniins | v | coneieoand 621,738 | .......... 640,000 | .......... 643,821 643,349 | v [ e (LT ) N I (164) | v | i 643,185 | ..coocvvviris 10/01/2027.
AMERICAN AXLE & MANUFACTURING
02406P AY 6 |INC .. | 04/08/2019. | BARCLAYS CAPITAL INC.....ccocoooes | covmvinmniinriianni | v 404910 | .......... 409,000 | ......... 409,000 409,000 | .o e | | e | | 409,000 |....ccoovrrrrnns 03/15/2026.
030506 AA 7 |AMERICAN WOODMARK CORPORATION| .. | 04/22/2019. | WELLS FARGO ADVISORS, LLC.. | ... 419,846 367 | i [ 367 | [ i 420,213 | .o 03/15/2026.
00252F CU 3 |AMIT_05-4 .. | 06/25/2019. | SCHEDULED REDEMPTION......... . .348,615 348,615 10/25/2035.
030728 QC 2 |AMSI_04-R3.... .. | 06/25/2019. | SCHEDULED REDEMPTION......... ..76,448 | ........76,448 | .......7T1,809 | ...cccccees 73,095 | ..o 76,448 05/25/2034.
030728 RX 5 |AMSI_04-R5, .. | 06/25/2019. | SCHEDULED REDEMPTION... 199,778 193,705 199,778 07/25/2034.
030728 SM 8 |AMSI_04-R6.... .. | 06/25/2019. | SCHEDULED REDEMPTION......... v | ereenn 124,549 124,879 124,549 07/25/2034.
030728  TZ 8 |AMSI_04-R8......ccccommvviirriiinniinniiiinis .. | 06/25/2019. | SCHEDULED REDEMPTION......... | ccovvvoimviiniiiannis | v 197,814 197,677 197,814 09/25/2034.
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030728 G3 3 |AMSI_05-RB......cvvrrrrrireireiiseiseiienienes .. | 06/25/2019. | SCHEDULED REDEMPTION......c.. | ceveervrnerrrmeerseiannes | vervrerrnn83,185 | 83,185 | 080,169 | oo 81,363 [ o | e 1,822 [ v 1,822 [ 83,185 0| e 1,402 | 08/25/2035. | 1FM...........
030728 J8 9 |AMSI_05-R7.... .. | 06/25/2019. | SCHEDULED REDEMPTION......... . 58,082 0 572 | 09/25/2035. | 1FM...........
030728 J9 7 |AMSI_05-R7.... .. | 06/25/2019. | SCHEDULED REDEMPTION......... . 21,736 . . 27,736 (U I 451 | 09/25/2035. | 1FM...........
030728 L9 4 |AMSI_05-RS.................. .. | 06/25/2019. | SCHEDULED REDEMPTION......... | cevevervrrevirevencennnns | verrennnn 102,938 | e 102,938 | .....c...c. 93,175 | v 99,017 | oo | e 3,921 | oo | s 3,921 | oo 102,938 0 | 1,622 | 10/25/2035. | 1FM...........
032177 AH 0 |AMSTED INDUSTRIES INCORPORATED | .. | 05/22/2019. | WELLS FARGO ADVISORS, LLC.. | cccovvvenvinrrirniirenns | v 36,450 | ..ooooee. 36,000 36,000 | oo [ | v | e | s 0 { o | e 36,000 | .oooverrieeis | s 450 | v 450 [ .o 07/01/2027. | 1Z..............
ANHEUSER-BUSCH COMPANIES /
03522A AE 0 |ANHEUSE . | 05/08/2019. | BARCLAYS CAPITAL INC.....coovvvve | covvrrerreeiseiisinnens | eenee 14,909,810 | ..... 14,687,000 | ..... 14,575,535 | ......... 14,576,005 | ...oovveevrineins | e 1,525 | v | e 1,525 [ ovveerenerienes | e 14,577,620 | ..ooovvvevriracns | 332,190 | ....... 332,190 | ..... 534,185 |02/01/2036. | 2FE............
JANE STREET EXECUTION
03674X AJ 5 |ANTERO RESOURCES CORP... .. | 04/22/2019. | SERVICES LLC ceervneneinennnnnei | e 391,680 | ........400,000 | .......... 400,000 400,000 | oo | e | e | 0 | | 400,000 | ..o [ (8,320) | .......... (8,320) | ....... 12,944 | 03/01/2025.
03464N  AA 0 |AOMT_18-3 .. | 06/01/2019. | SCHEDULED REDEMPTION......... , . 504,286 504,287 3 504,290 0 | 8,833 | 09/01/2048.
03464N  AB 8 |AOMT_18-3.....ciuricirneirciineireeniesineens .. | 06/01/2019. | SCHEDULED REDEMPTION......co. | cevvumrererrmeirneiinnies | cevireens 202,392 | .......... 202,392 202,390 .202,390 2 | s | s 2 | s 202,392 0| e 3,644 | 09/01/2048.
ARDAGH PACKAGING FINANCE JANE STREET EXECUTION
03969A AH 3 |PLC/ARDAG D|04/23/2019.|SERVICESLLC | | e 201,428 | .......... 200,000 200,000 200,000 | coovcirriinriens [ | e | e (V10 [OUOURPURRRRTON DV 200,000 | ..o | e 1,428 | ........... 1428 | ... 4,111 | 05/15/2023. | 3FE............
MUFG SECURITIES AMERICAS
00192M  AC 3 |ARIFL_17-A.ccciie L[ 04/11/2019.{INC e | 893,391 | .coooene. 900,000 899,795 899,889 | oo | w19 | |19 i | 899,907 | ..ovvevrenrirens [ e (6,517) | v 6,517) | ovovc 6,840 | 04/15/2026.
042856 AA 2 |ARRW_18-1.... .. | 06/01/2019. | SCHEDULED REDEMPTION......... ..732,826 732,814 732,826 (I 13,100 | 04/01/2048.
042856 AB 0 |ARRW_18-1... .. | 06/01/2019. | SCHEDULED REDEMPTION......... .385,952 385,955 [ — 7,363 | 04/01/2048.
059470 SV 1 |BACM_04-3 IS.... .. | 05/01/2019. | SCHEDULED REDEMPTION 30 5,815 (U 06/01/2039.
059470 WF 1 |BACM_04-4 IS... .| 05/01/2019. | SCHEDULED REDEMPTION 0 851 | 07/01/2042.
CREDIT SUISSE SECURITIES
071734 AD 9 |BAUSCH HEALTH COMPANIES INC C|05/10/2019. [(USA)LLC | | e 85,056 | 45,000 | oo i45,000 | oo 45,000 56 56 | e 01/15/2028.
07387# AA 2 |BEAR SWAMP FINANCE LP oo |-+ | 06/30/2019. | VaIIOUS. .....courverrirerereereriaerserinens , , . 731,813 731,813 0. 17,205 | 10/08/2025.
075887 BG 3 |BECTON DICKINSON AND COMPANY.... |.. | 06/05/2019. | TENDER TRANSACTION......cccccvvs | cormrmmmrrmrrmninnirmnnnns | corerrnes 381,745 | .......... 346,000 | .......... 346,000 346,000 | ..o v e |0 | | e 346,000 | ..covererriinn | o 35,745 | ......... 35,745 | ......... 7,655 | 12/15/2044.
BANC OF AMERICA SECURITIES
095370 AD 4 |BLUE CUBE SPINCO INC .. | 04/22/12019. | LLC .. 714,818 688,259 | ..o | (9,523 [ i [ rerieeenn(9,523) | o | e 678,736 | ..o | v 9,801 | oo 9,801 | ....... 31,605 | 10/15/2025.
12328M AW 1 |BLX_06-AA.. . | 06/20/2019. | SCHEDULED REDEMPTION......... 22,883 0 340 | 10/20/2038.
05565Q DN 5 |BP CAPITAL MARKETS PLC.. 05/03/2019. | GOLDMAN SACHS & CO LLC....... | .ceovrvvrvrverisiinins | 008,311,769 | .......8,375,000 | .......8,356,408 | ...........8,358,443 | ....cccevivvivns | vornrieenaeBTT [ | vevrreinecene DT [ | s 8,359,020 | ...ccvvvrvirarns [ v (47,251) | ........ (47,251) | ..... 173,924 | 09/19/2027.
BRAZOS SANDY CREEK ELECTRIC
10623 AA 4 |COOPER .. | 06/30/2019. | SCHEDULED REDEMPTION......... | ceveervrerirerernriinnnns | vevereens 137,500 | .ocvveeee 137,500 | .covvenee 137,500 (U RN 06/30/2024. | 1......oovvvenee
073879  VF 2 |BSABS_05-TCT...cccvvveerrrrrrerirerercereenne .. | 06/25/2019. | SCHEDULED REDEMPTION......... | cevvueevrerremmrnrennnns | overrerinn 6,387 | oo 6,387 | coverrnern6,108 | 8,223 | 6,387 (U [ 95 | 05/25/2035. | 1FM...........
BUILDING MATERIALS CORP OF JANE STREET EXECUTION
120111 BM 0 |AMERICA .1 06/26/2019. [SERVICESLLC | | e 533,679 | oo 515,000 | .......... 515,288 B13794 | e | e 267) | s | e (267) | s | i 513,526 | ..oveverrrrirans | o 20,153 | ........ 20,153 | ....... 17,147 | 11/15/2024. | 3FE............
BURLINGTON NORTHERN SANTA FE CREDIT SUISSE SECURITIES
12189L AJ 0 |LLC . [04/30/2019. [ (USA)LLC e | e 5,319,650 | ....... 5,000,000 | ....... 5,234,200 ...5,223,067 5,221,042 | i | 98,608 | ......... 98,608 | ..... 138,722 | 03/15/2042.
143436 AL 7 [CARMIKE CINEMAS INC.... .. | 04/25/2019. | CALL TRANSACTION.......c0crvrvrrnee ,131,735 1,114,993 11,055 | [ e (28,055) | ........ (28,055) | ....... 72,200 | 06/15/2023.
144531 CZ 1 |CARR_05-NC3 .. | 06/25/2019. | SCHEDULED REDEMPTION......... ceeeeriseeessennens | eeeieeees 153,282 .150,149 153,282 0| e 2,353 | 06/25/2035.
144531 DN 7 |CARR_O05-NC5.... .. | 06/25/2019. | SCHEDULED REDEMPTION......... 139,244 139,116 0| 2,107 | 10/25/2035.
12489W ME 1 |CBASS_05-CB4.. . | 06/25/2019. | SCHEDULED REDEMPTION......... cevenennneenenensenens | oveennenn29,596 | 029,596 | i 27,154 | i 28,954 | ..o 29,596 0 383 | 07/25/2035.
CCO HOLDINGS LLC/CCO HOLDINGS
1248EP BM 4 |CAPI . [ 04/24/2019. [ VANIOUS.......coueveerveericrireeireeineins | cerveeeseesseesseniinnes | oeverneens 711,144 | ... 680,000 | ......... 677,607 677,519 {72 ISR I 172 IS IS 677,591 | .o | s 33,553 | oo 33,553 | ....... 27,082 |02/15/2026. | 3FE............
BANC OF AMERICA SECURITIES
12508E AF 8 |CDK GLOBAL INC.......ccovvverierircrrrirennns . 10412212019. [LLC s | e 351,750 | ...oooee. 350,000 | ......... 348,947 .348,976 N TN DU LN TN IS 348,990 | ..ooovrrerirans | e 2,760 | ooveonee 2,760 | ........d 6,778 | 06/01/2027. | 3FE............
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125136 BA 6 |CDW LLC/CDW FINANCE CORP............ .. | 04/23/2019. | MORGAN STANLEY & CO. LLC.... | ccveovverrerrneirncianies | e 440,315 | ..........415,000 | ......... 416,556 416,534 416,456 . 23,859 23,859 | ......... 9,130 | 12/01/2024.
12527G  AF 0 |CF INDUSTRIESINC.. .. [ 06/10/2019. [ VArIOUS........courvverveerierirererceininne ..285,007 287,083 .193,823 287,647 . (2,640) | .......... (2,640) | ....... 11,334 | 03/15/2034.
12527E AD 0 |CFCRE_11-C1 .. | 06/01/2019. | SCHEDULED REDEMPTION......... | 8,024 | .. 8,024 | 8,246 | oo 8,072 8,024 . (I I 188 | 04/01/2044.
161571 GN 8 |CHAIT_14-AB.....ccooirirrcrenieriens .. | 04/15/2019. | SCHEDULED REDEMPTION......... | coeeeremerrerieririeens | crerens 3,050,000 | ....... 3,050,000 | ...... 3,057,506 | ........... 3,056,129 3,050,000 . 0. 28,779 | 04/15/2021.
16163Y AC 8 |CHASE_16-1... .. | 06/01/2019. | SCHEDULED REDEMPTION......... ceverneenneesnnensenns | overneen 82,953 | 82,953 | i 82,371 | 42,573 42,953 . 0 [ e 764 | 04/01/2045.
16163Y AD 6 |CHASE_16-1... .. | 06/01/2019. | SCHEDULED REDEMPTION......... .116,206 118,817 04/01/2045.
16164A AD 7 |CHASE_16-2 .. | 06/01/2019. | SCHEDULED REDEMPTION......... cevvrnennnesnnensenns | e 93,702 | iii0093,702 | i 93,747 | 93,733 93,702 12/01/2045.
163851 AE 8 |CHEMOURS COMPANY. . | 04/22/2019. | JP MORGAN SECURITIES LLC..... | ... .313,080 312,677 05/15/2027.
CHENIERE CORPUS CHRISTI
16412X AD 7 |HOLDINGSL .. | 04/24/2019. | Various ] v | eeenn898, . X 894,253 875,431 871,671 I 26,785 | ......... 26,785 | ...... 17,578 | 06/30/2024.
CITIGROUP GLOBAL MARKETS,
125581 GQ 5 [CIT GROUP INC......covvrrrerireercriicirreiis .. | 04/17/2019. | INC .558,000 950,713 N 47,554 | ......... 47,554 | ....... 32,693 | 08/15/2022.
12559Q AA 0 |CITM_07-1...cccoviriiie .. | 06/25/2019. | SCHEDULED REDEMPTION......... 610,942 613,666 . 0. 11,171 | 10/25/2037.
18538R  AH 6 |CLEARWATER PAPER CORP.... .. [ 05/17/2019. [ VarIOUS.......coouvverveerierirererceieinne .169,494 169,522 I (15,946) | ........ (15,946) | ......... 7,303 | 02/01/2025.
17307G  SL 3 |CMLTI_05-OPT3. ... | .. | 06/25/2019. | SCHEDULED REDEMPTION......... 117,289 121,530 . (V1 I 1,899 | 05/25/2035.
17321 AA 7 | CMLTI_13-dT i .. | 06/01/2019. | SCHEDULED REDEMPTION......... | ceveervrerereresernnens | verrerni28,380 | 125,380 | oo 24,862 | oo 24,968 25,380 . (U R 422 |10/01/2043.
19687T AC 0 [COLT_17-1 i .. | 05/01/2019. | SCHEDULED REDEMPTION......... vevenneerenersnenenens | ovvenenenen20,901 | 27,901 | 27,901 | 27,901 27,901 . 0 339 | 05/03/2047.
19688A AB 2 |COLT_18-4.....ccccormirrnnee .. | 06/01/2019. | SCHEDULED REDEMPTION......... - . - 514,945 514,954 . (I 10,086 | 12/01/2048.
19688A AC 0 |COLT_18-4....ccccvvvvrnrenes .. | 06/01/2019. | SCHEDULED REDEMPTION......... cetrn | 220,075 | .......... 220,075 220,071 .220,071 220,075 . (0] IO 4,418 | 12/01/2048.
20047N  AK 8 |COMM_04-LB4A IS.......coovemmvrvrrrerirerinens .. | 05/01/2019. | SCHEDULED REDEMPTION......... revvieeeeesssssesssnnns | sy | s 37,283 24 (I 13,694 | 10/01/2037.
CITIGROUP GLOBAL MARKETS,
12624P  AS 4 |COMM_12-CR3........cccomirirrrinrrcrirenirennns . [04/2512019.[INC s | e 788,125 | .......... 800,000 | ......... 846,160 .825,452 823,401 10/01/2045.
12591K AH 8 |COMM_13-CR12.....ccirvriieririisnirernnins .. | 06/19/2019. [ MORGAN STANLEY & CO. LLC.... [.ceovrvvrmrrverivrnens | woverennnd 626,297 | .......... 600,000 | .......... 617,974 .609,639 608,776 10/01/2046.
12591K  AK 1 |COMM_13-CR12 .. | 04/25/2019. | CANTOR FITZGERALD & CO........ ceevteriseeeesennens | e 411,59 | ........ 400,000 | .......... 405,474 403,054 402,869 10/01/2046.
12625e AA 7 |COMM_13-SFS .| 06/01/2019. | SCHEDULED REDEMPTION......... 8,923 | ........ 8,923 8,923 | ..o 8,923 8,923 04/01/2035.
CONTINENTAL AIRLINES PASS
210805 CY 1 |THROUGH -ABS .. | 05/01/2019. | SCHEDULED REDEMPTION......c. | cevvurveerirerirnriinnnns | verereens 431,406 | .......... 431,406 | .......... 432,533 431,566 431,406 . 0. 17,360 | 11/01/2020.
12594T AC 7 |CPS_17-Aiiicis .. | 04/30/2019. | CANTOR FITZGERALD & CO........ JOOOR I 501,406 ....500,000 | ..........499,906 499,965 499,973 I I 1,433 | oo 1433 | ...l 6,298 | 12/15/2022.
22411X AB 0 |CPS_18-D .. | 04/17/2019. | RBC CAPITAL MARKETS, LLC ,527,702 ,505,000 | ....... 2,504,657 ...2,504,679 2,504,744 . 22,958 22,958 | ... 31,902 | 11/15/2022.
CROWNROCK LP / CROWNROCK
228701 AF 5 |FINANCE | .. | 05/23/2019. | Various. 398,775 .397,853 397,513 I (13,361) | ........ (13,361) | ....... 12,314 | 10/15/2025.
126307 AH 0 |CSC HOLDINGS LLC.....cocovverererrirrrines .. | 04/05/2019. | Various 223,875 | ..ovveeereriseiiniis 223,896 I I 6,099 | .o 6,099 | ........ 4,200 | 06/01/2024.
64072T AC 9 |CSC HOLDINGS LLC.. .. | 06/27/2019. [ VarIOUS.........cvveerveerierireririeiniane v | e . ceenn412,500 41171 410,841 I 15,059 | ......... 15,059 | ....... 23,592 | 10/15/2025.
12647M  BY 0 |CSMC_13-6. .. |.. | 06/01/2019. | SCHEDULED REDEMPTION......... | . . 19,623 | oo 19,648 | ..o . | . . 19,994 . 0 317 | 08/01/2043.
12665 AA 9 |CVS CAREMARK CTL 9-2009 - ABS......... .. | 06/10/2019. | SCHEDULED REDEMPTION......... | ceveerrrrerirerenrnnnnns | cverrerrne38,617 | 038,617 | 138,617 | o 38,617 | oo [ e | e | e (V1 [T 38,617 . 0| 1,436 | 10/10/2031.
CREDIT SUISSE SECURITIES
126650 CY 4 |CVSHEALTH CORP.....cccovvrvmriinirircrinns .. | 05/14/2019. [(USA)LLC | | 211,374,728 | 1.11,600,000 | .....11,141,208 | ........ 11,143,394 | .o | e 5,321 | o | s 5,321 | oo | v 1,148,715 | e | 226,013 | ....... 226,013 | ..... 355,791 | 03/25/2038.
126659 AA 9 |CVS PASSTHROUGH TRUST - ABS........ .. | 06/10/2019. | SCHEDULED REDEMPTION......... cevenennneenenensinens | overennenn39,282 | 039,282 | 039,282 | i 39,282 | oo 39,282 . 0| e 1,550 |07/10/2031.
126673 NW 8 |CWABS_04-12......ccoovrrerieriererinceinnine .. | 06/25/2019. | SCHEDULED REDEMPTION......... ...611,309 614,127 616,316 . 0. 11,301 | 03/25/2035.
126673 QG 0 |CWL_04-AB2... .. | 06/25/2019. | SCHEDULED REDEMPTION......... 219,615 .227,588 236,145 . 0| e 3,661 | 05/25/2036.
126670 EK 0 |CWL_05-12 . | 06/25/2019. | SCHEDULED REDEMPTION......... ceevnernneesesensenens | oo 115,940 | 10 115,940 | L 107,244 113,113 115,940 . 0| 1,682 | 02/25/2036.
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126670  LP 1 [CWL_05-14. .o .. | 06/25/2019. | SCHEDULED REDEMPTION......cc. | ceveuerererrneirneiinnees | cevereens 504,386 | .......... 504,386 | .......... 440,077 480,751 23,636 | .coovriecienes | s 23,636 | ..covverciins 504,386 0| e 7,124 | 04/25/2036. | 1FM...........
CYRUSONE LP / CYRUSONE FINANCE
23283P AK 0 |COR .. | 04/22/12019. | TD SECURITIES (USA) LLC.....covee | cevermrvrrerrerineinnees | e 655,200 | ..........630,000 | .......... 659,376 856,368 | ..o [ e (L) N I (994) | oo 655,374 I I (RNC)) — (174)| ....... 20,600 |03/15/2027.
240019 BT 5 |DAYTON POWER AND LIGHT CO. .. | 06/25/2019. [ VarIOUS..........cvvurveerirerirererceieinne reeverineenesnnrens | e 1,865,038 1,794,351 [ oo I FOOOUSRTRRRPOUOPRN UOPTORRPORPPOROTS I USRTOSPOSRORPIO ISP 1,794,362 | ..o | v 70,676 | ......... 70,676 | ......... 3,765 | 06/15/2049.
23311V AF 4 |DCP MIDSTREAM OPERATING LP... . | 04/22/2019. | JP MORGAN SECURITIES LLC ...199,500 199,506 3 199,509 04/01/2044.
CITIGROUP GLOBAL MARKETS,
23311V AH 0 |DCP MIDSTREAM OPERATING LP.......... . 105/08/2019.[INC s | e 66,248 | ............ 66,000 66,000 [ ..oovorrrrrireiinriees | e [ e | e | e (V1 [ 66,000 . 248 248 | .o, 05/15/2029. | 1Z..............
MARKET AXESS TRADING
24702R  AF 8 [DELLINC...c.coviiirrierieieiseieeiiesieeeies .. | 04/17/2019. [PLATFORM | | e 149,682 | .......... 150,000 | ..coovveee 133,975 134,995 A09 | | e 109 | oo 135,104 I 14,578 | ... 14,578 | ......... 5,065 | 04/15/2038. | 3FE............
JANE STREET EXECUTION
24718P AA 5 |DELPHI TECHNOLOGIES PLC................. C|04/22/2019.|SERVICESLLC | | e 210512 | ... 225,000 227,333 227,034 | oo | i (81) [ oo | e [CHD ] — 226,953 I (16,441) | ........ (16,441) | ......... 6,344 | 10/01/2025. | 3FE............
BANC OF AMERICA SECURITIES
25278X AE 9 |DIAMONDBACK ENERGY INC... .. | 04/24/2019. | LLC . 252,739 252,165 251,990 I I 3872 | v 3,872 | oo 5,773 | 11/01/2024.
25470X AY 1 .. | 04/18/2019. | BARCLAYS CAPITAL INC.............. | ..91,250 | ..........100,000 | .......... 103,193 102,644 . . 102,559 I (11,309) | ........ (11,309) | ......... 6,286 | 07/01/2026.
260543 CL 5 . [ 06/13/2019. | JP MORGAN SECURITIES LLC..... | ceooovvveiririiniiiiens | e 5,834,032 | ....... 5,831,000 | ....... 5,473,093 | .ooovnne 5,493,391 | .ooooiivriierns | e 3,017 | oo | v K07 A 5,496,408 I 337,624 | ... 337,624 | ... 191,775 | 10/01/2044.
CAMBRIDGE INTERNATIONAL
P36020 AA 6 |ECLSA. ..o D| 05/03/2019. | SECURITIES 888,377 | oo | e [RHVESK) N PO [REVSK) | 685,324 I 10,639 | ..coooe. 10,639 | ....... 30,569 |01/15/2021.
31573 AA 9 |EFMT_18-1 .. | 06/01/2019. | SCHEDULED REDEMPTION......... .946,385 2 946,387 . (I — 18,312 | 10/01/2058.
29445F CP 1 |EMLT_05-1....ccccvrvrrrrnns .. | 06/25/2019. | SCHEDULED REDEMPTION......... cvrre | 30,692 | 136,602 | il 35,048 | 36,113 | v | e 539 36,652 . 0 566 | 04/25/2035.
BANC OF AMERICA SECURITIES
294440 AR 7 [EQUINIXINC....cooivimrrinrriniieerieriecirneens . [04/18/12019. [LLC s | e 317,250 | ... 300,000 300,503 300,411 | oo | e (17) [ oo | s (4] — 300,394 I 16,856 | ......... 16,856 | ......... 7,077 | 05/15/2027. | 3FE............
CITIGROUP GLOBAL MARKETS,
33843Q AE 4 |FCAT_17-1 .. | 04/30/2019. | INC .739,945 10 [ [ 10 [ 739,955 | e 3,080 | .o 3,080 |......... 9,068 | 05/15/2023.| 1FE............
35104X  AA 6 |FCRT_17-T i .. | 06/15/2019. | SCHEDULED REDEMPTION......... 63,536 . (O I 712 | 04/15/2022. | 1FE............
32027N LA 7 |FFML_04-FF7 .. | 06/25/2019. | SCHEDULED REDEMPTION......... 200,177 . [0 [ IO 3,178 | 09/25/2034. | 1FM...........
32027N LR 0 |FFML_04-FFH3... .. | 06/25/2019. | SCHEDULED REDEMPTION......... 18,239 . 0 295 | 10/25/2034. | 1FM...........
32027N VW 0 |FFML_05-FF9 .. | 06/25/2019. | SCHEDULED REDEMPTION......... . 63,855 . 0 973 | 10/25/2035. [ 1FM...........
32027N XD 8 |FFML_05-FFH4... .. | .. | 06/25/2019. | SCHEDULED REDEMPTION......... | ...16,997 ....16,506 16,997 . 0 263 | 12/25/2035. | 1FM...........
320276 AB 4 |FFML_0G-FFO......ccoooviiiiiirccniiene .. | 06/25/2019. | SCHEDULED REDEMPTION......... [ ovvrerevermerverivirinins | evene 1,014,176 952,002 .o | e B2174 | s | ieeeeen02,174 | | e 1,014,176 . 0 [ 12,538 | 06/25/2036. | 1FM...........
35729P JE 1 |FHLT_05-1 .. | 06/25/2019. | SCHEDULED REDEMPTION......... | covvruevrreererrnernens | wveerenens 61,341 | .........61,341 | ... 41,654 | oo 59,549 61,341 . 0 927 | 06/25/2035. | 1FM...........
ROBERT W. BAIRD & CO.
35729P JF 8 |FHLT_05-1 .. | 06/06/2019. | INCORPORATED JSSTTTRRRROT I 9,978,125 | ..... 10,000,000 | ....... 9,903,125 9,911,310 I 66,815 | ......... 66,815 | ..... 150,937 | 06/25/2035. | 1FM...........
317350 BT 2 |FINA_04-3. .. | 06/06/2019. | VarIOUS.......ccoevrrvrererierrirrirerinnines ctee | 2,719,095 | ....... 2,739,402 | ....... 1,652,329 2,739,402 I (20,306) | ........ (20,306) | ....... 33,544 | 11/25/2034. | 1FM...........
SUNTRUST ROBINSON
32008D AA 4 |FIRST DATA CORPORATION.........ccovvvene .. | 04/22/2019. [HUMPHREY, INC. | | e 450,890 | ......... 440,000 | .......... 427,350 428,001 I 22,889 | ........ 22,889 | ... 17,050 |01/15/2024.
34407D AC 3 |FLYLEASING LTD....cccovvemrvmrrrerirneirenis D| 04/22/2019. | MORGAN STANLEY & CO. LLC.... [ ..coeerreenerrimernenins | cerereenns 291,000 | .......... 300,000 | .......... 301,500 301,092 I (10,092) | ........ (10,092) | ......... 8,269 | 10/15/2024.
31659T DV 4 |FMIC_05-2.....c.cccooverrnece .. | 06/25/2019. | SCHEDULED REDEMPTION......... 58,417 . (U [N 769 | 12/25/2035.
34528F AC 2 |FORDO_18-A.....iiireereirernnriienseniseenns .. | 06/17/2019. | SCHEDULED REDEMPTION......... . 501,070 . 0 | e 02/15/2021.
350910 AN 5 |FTST_06-4TS.. .| 06/11/2019. | SCHEDULED REDEMPTION......... W21 M4 | 27114 | 27,249 27,114 . 0 693 | 12/11/2028.
36254M AC 2 |GMCAR_17-3A ..|..| 06/17/2019. | SCHEDULED REDEMPTION......... v | 201,070,395 1,070,228 | 1,070,264 [ o | e 13T i e 13T i | i 1,070,395 . 0. 10,382 | 09/16/2020.
38218G AA 0 |GOODG_18-1-ABS.......ccccourmerirmrrreriranens C| 06/15/2019. | SCHEDULED REDEMPTION......... | ceveverrerrienirnenins | corvniene 170,105 | .........170,105 | ......... 170,087 .170,087 170,105 . 0| e 3,416 | 10/15/2053.
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40010P AA 6 |GRUBHUB HOLDINGS INC........cccovvvernce. .. | 06/07/2019. | JP MORGAN SECURITIES LLC..... 20,000 | ooorierieninninein e | e s | e Q s 20,000 . 225 225 | oo 3 | 07/01/2027.
40049 BA 4 |GRUPO TELEVISA SAB. 04/05/2019. | HSBC SECURITIES (USA) INC...... ceevnerinrenesennnens | o 1,386,130 | .......1,440,000 | ....... 1,375,023 | ........... 1,378,402 | ... | v 296 | oo [ e8| | e 1,378,698 | ... | e 7432 | s 7432 | ... 29,200 | 05/13/2045.
36242D 2A 0 | GSAMP_05-AHL. .. | .. | 06/25/2019. | SCHEDULED REDEMPTION......... 220,109 222,534 222,534 0| e 3,375 | 04/25/2035.
36245E  AE 8 | GSAMP_0B-HET........cocovvvmirrerirreririiiinne .. | 06/25/2019. | SCHEDULED REDEMPTION......... | cevveerrerernvenvrrnens | cvevernern 86,427 | i 46,427 | oo 42,263 | oo 43,119 [ | 3,308 | s 3,308 | e 46,427 0 605 | 10/25/2046.
362334 EC 4 |GSAMP_06-NC1 .. | 06/25/2019. | SCHEDULED REDEMPTION......... 224,680 242,246 ..16,378 | ... 258,624 0| e 3,464 | 02/25/2036.
36192L AC 9 |GSMS_12-SHOP IS... ... | .| 06/01/2019. | SCHEDULED REDEMPTION......... ceerrerinrenesnnnens | e | e | e 6,060,323 178,559 178,559) | ... 0 ... 527,451 | 06/01/2031.
36253G AK 8 |GSMS_14-GC24.........cccovvvvrrimirvcrieris .. | 06/06/2019. | BARCLAYS CAPITAL INC.......cocoes | sovrrrrrmrirmnrnerirnenns | 202,556,543 | .......2,500,000 | ....... 2,574,936 | ........... 2,546,929 | ..oovvveriveiies | eeeeeen(3.274) | o | i (RIVAL) ] — 2,543,655 | ..ooovrnrieeien | s 12,888 | ......... 12,888 | ....... 59,833 | 09/01/2047.
GUADALUPE VALLEY ELECTRIC
40064@ AB 3 |COOPERAT .. | 06/01/2019. | SCHEDULED REDEMPTION......... 75,000 | .ceeeren 75,000 | vooireerr 75,000 | oo 75,000 75,000 0| e 1,459 | 12/01/2045.
410345 AL 6 |HANESBRANDS INC.. .. | 04/23/2019. | MORGAN STANLEY & CO. LLC.. ..169,665 .163,676 163,899 05/15/2026.
40431R  AD 7 |HASC_07-WF1 .. | 06/25/2019. | SCHEDULED REDEMPTION......... cevvnernneesssnnnneens | e SATA | i 9 4TA | 9,074 | 9,364 9,474 05/25/2037.
404119 BR 9 |HCAINC .. | 05/09/2019. [ VaArIOUS.......ccouevrrrraerirerirererceineinne .994,127 993,929 02/01/2025.
40415R AS 4 |HD SUPPLY INC .. | 05/01/2019. | MORGAN STANLEY & CO. LLC.... | ... 408,817 408,765 10/15/2026.
437084 ET 9 |HEAT_04-6.......ccocooeen. .. | 06/25/2019. | SCHEDULED REDEMPTION......... 19,235 0 315 | 12/25/2034.
437084 JU 1 |HEAT_05-2 .. | 06/25/2019. | SCHEDULED REDEMPTION... 112 0 .2 | 07/25/2035.
437084 MH 6 |HEAT_05......ccccovvvmncen. .. | 06/25/2019. | SCHEDULED REDEMPTION......... 19,580 0 277 | 11/25/2035.
437084 ND 4 |HEAT_05-6 .. | 06/25/2019. | SCHEDULED REDEMPTION......... 25,458 0 364 | 12/25/2035.
427700 AA 1 |HERO_15-2A - ABS.... . | 06/20/2019. | SCHEDULED REDEMPTION......... 28,310 0 586 | 09/20/2040.
HILTON DOMESTIC OPERATING
432833 AB 7 |COMPANY < [ 06/27/2019. [ VAIIOUS.......ccouveerreerirerererereeineins | cevveeesenissesneesnnns | veverneens 776,549 | .......... 770,000 | ......... 747,600 749,443 750,750 | .oooveoereerinns | v 25,799 | ......... 25,799 | ....... 24,337 |09/01/2024. | 3FE............
HILTON WORLDWIDE FINANCE LLC / BANC OF AMERICA SECURITIES
432891 AH 2 |HIL . 105/2212019. [LLC s | e 577,875 | oo 575,000 559,463 .559,960 560,780 | ..eoorverrrrerns | s 17,095 | ...ooee 17,095 | ....... 17,212 | 04/01/2025. | 3FE............
43789A AA 2 [HOF_18-1 .1 06/01/2019. | SCHEDULED REDEMPTION......... | ceovvrvvrrererrnrirennnns | corerins 172,525 | .......... 172,525 | .......... 172,524 172,524 172,525 (V1 I 3,114 | 06/01/2048. | 1FM...........
BANC OF AMERICA SECURITIES
436440 AK 7 |HOLOGIC INC.....occorvimirirerieririnicriniins .1 04/23/2019. [LLC e | e 635,608 | .......... 638,000 | ......... 641,915 641,049 640,812 (5,204) | .oovvvnns (5,204) | ....... 14,732 | 10/15/2025. | 3FE............
HOOK SUPERX INC GUARANTEED BY C
33632 TW 7 |-ABS .1 06/10/2019. | SCHEDULED REDEMPTION......... | ceovvrvvrrerrvrrsrirmnnnns | corernns 182,689 | .......... 182,689 | .......... 182,677 .183,133 182,689 (V1 I 6,602 | 01/10/2023.|2.........cco....
DEUTSCHE BANK SECURITIES
443628 AF 9 |HUDBAY MINERALS INC.....covvvvvvrrrrirens A[04/25/2019.]INC s | e 296,044 | .......... 285,000 304,380 .300,837 298,842 (2,798) (2,798) | ....... 16,300 |01/15/2023.|4FE............
HUDSON TRANSMISSION PARTNERS
44416 AB 2 |LLC .. | 05/31/2019. | SCHEDULED REDEMPTION......... | covevrvrerrerinrinnnne | vererennnn 132,091 | 1000132,091 | e 132,091 132,091 132,091 05/31/2033.
46185) AA 6 |IHSFR_18-SFR1-ABS... .| 06/17/2019. | SCHEDULED REDEMPTION......... cevenennneesenessennns | e 138,963 | 138,963 | e 138,963 .138,963 138,963 03/17/2037.
456606 HU 9 |INABS_05-C.... .. | 06/25/2019. | SCHEDULED REDEMPTION......... 257,291 277,720 294,046 . 10/25/2035.
45685N AA 4 |ING GROEP NV.. D| 05/03/2019. | BNP PARIBAS SECURITIES CORP ........ccoovververrnvrene | -.n..9,041,338 | .......8,595,000 | ....... 8,572,997 | .ovovvne 8,573,328 8,574,254 ] e 467,084 01/06/2026.
BANC OF AMERICA SECURITIES
45688C AA 5 |INGEVITY CORP.....cocovvrrreririeirsrineiins . 1042212019. [LLC s | e 317,688 | .......... 325,000 | .......... 316,875 317,615 V2 4 I I 277 | oo 317,893 (P2015) ) I (205) | ....... 10,684 |02/01/2026. | 3FE............
460599 AC 7 |INTERNATIONAL GAME TECHNOLOGY.. | D| 04/24/2019.| GOLDMAN SACHS & CO LLC....... | ccoevervrerrrivniirenins | cereniens 211,480 | .......... 200,000 212,500 209,956 | ..o [ e [G1) OIS ISR (G N 209,467 N 2,013 | oo 2,013 | ..o 9,064 | 02/15/2025. | 3FE............
DEUTSCHE BANK SECURITIES
449934 AD 0 |IQVIAINC .. | 04/24/2019. | INC ..203,770 201,250 .200,986 200,938 2,832 | oo 2,832 | oo 5,306 | 10/15/2026.
47788E AA 6 |JDOT_18-B-ABS .. | 05/15/2019. | SCHEDULED REDEMPTION .922,129 922,129 922,129 922,129 08/15/2019.
475795 AC 4 |JELD-WEN INC . [ 05/03/2019. [ VarIOUS........courvemrrerirerirerercrineians ..574,580 595,993 .596,000 596,189 12/15/2025.
JOHNSON CONTROLS INTERNATIONAL
478375 AJ 7 |PLC C| 05/17/2019. | TENDER TRANSACTION........coces [ rormrrreriremernreiinins | s 4,423,635 | ... 3,878,000 | ....... 3,848,364 | ........... 3,849,576 | ...ovvvcrrerres | i 284 | s |, 284 | ..o, 3,849,820 | ..ovvvecrreni | e 573815 | ...... 573,815 | ..... 157,188 | 03/01/2041.| 2FE............
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46642E  AX 4 [JPMBB_14-C21.....cooviiriniiniineierieens .. | 06/01/2019. | SCHEDULED REDEMPTION......... | covereerrmeeeseesnrnnens | verreennd 11,738 | i 11,738 | 11,916 | oo 11,856 | .oveerrvriins 11,738 0 212 | 08/01/2047.
46625M CY 3 |JPMCC_01-CIB2 IS.... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 32,357 | oo 0. 36,924 | 04/01/2035.
46625M AN 9 | JPMCC_01-CIBC. ... |..| 06/01/2019. | SCHEDULED REDEMPTION......... cevenernneesennnsenens | e 26,058 | 26,058 | e 15,846 | ...ooovcveenne 13,672 | 26,058 0 [ e 711 | 03/01/2033.
46635T CG 5 [JPMCC_11-C3.....vvrricrierinrrrcrirerereenns .. | 06/01/2019. | SCHEDULED REDEMPTION......... | covvererrreverveenrrrnens | crerrnenne 32,071 | 032,071 | o 32,818 | v 32,254 | .o, 32,071 (U N 728 | 02/01/2046.
493268 AW 6 |KSLT_00-A .. | 05/28/2019. | SCHEDULED REDEMPTION......... 11,886 | oo 11,886 | .o 11,886 0 [ e 180 | 05/25/2029.
493268 AU 0 |KSLT_99-B. .. | 05/28/2019. | SCHEDULED REDEMPTION......... ...167,108 .167,108 167,108 0. 11/25/2036.
542514 KU 7 |LBMLT_05-2 . .. | 06/25/2019. | SCHEDULED REDEMPTION......... 62,410 0 999 | 04/25/2035.
521865 AV 7 |LEAR CORP......ccccomimirirrirrierisnrirerienes .. | 05/29/2019. | CALL TRANSACTION........cocvvrrvnne cevvrerinsenssennnnens | oeneennd,107,520 | ......4,000,000 | .......4,297,088 | ..o d, 123,412 | i | eeeeen(23,179) [ e (23179 [ | e 4,100,233 | .oovvvererirenne .(100,233) | ...... (100,233) | .....259,214 | 03/15/2024.
LEGG MASON MTGE CAPITAL
94978# AT 4 |(WALGREEN)-ABS .. | 06/01/2019. | SCHEDULED REDEMPTION... ..206,823 211,874 .209,047 206,823 08/01/2027.
527298 BH 5 |LEVEL 3FINANCINGINC.......cccooovrmmrrire .. | 05/28/2019. | RBC CAPITAL MARKETS, LLC...... veee | e 506,875 | .........500,000 | ......... 506,233 504,105 | oo | cerrirennes(480) | v | e (480) | s | v 503,625 | ...coovvverrrienn. 05/01/2025.
527298 BK 8 |LEVEL 3 FINANCING INC.......cccooovvvrurinnee .. | 04/17/2019. | BARCLAYS CAPITAL INC.....cvvvees | cervrmerreriererneriinins | e 549,433 555,765 546,733 545,457 01/15/2024.
MARKET AXESS TRADING
50212Y AB 0 |LPL HOLDINGS INC......coccmvrrmerimrrrrcrirenes .. | 04/22/2019. | PLATFORM 206,111 205,074 | oo [ rveereeennd(B43) | s | e (343) | s | 204,732 | .o 09/15/2025.
525221 EM 5 |LXS_05-7N...ocverviirirrnris .. | 06/25/2019. | SCHEDULED REDEMPTION......... cvrnrnnese | e 49,499 46,499 | L 42,698 45,499 0 669 | 12/25/2035.
57643L JH 0 |MABS_05-HET....ccooovmmricrririncricrireriens .. | 06/25/2019. | SCHEDULED REDEMPTION......... | covveerreverveernerrnens | crererrernn82,992 | 182,992 | oo, 73,033 82,992 0. 1,397 |05/25/2035.
56585A AR 3 |MARATHON PETROLEUM CORP .. 1 05/22/12019. [ EXCHANGE.........ooviiirninrirniieins [ | e 1,064,484 | ....... 1,040,000 | ....... 1,066,185 | ......... 1,065,534 | ...coovvervrvrnnnr | vverrenne(1,050) | cooivvicinrns [ vervenenne(1,050) [ oo | e 1,064,484 0 [ 23,245 | 12/15/2026.
56585A AT 9 |MARATHON PETROLEUM CORP .. | 05/22/2019. | EXCHANGE ceevereeeeennnnens | e 3,567,571 | ....... 3,618,000 | ....... 3,567,037 3,567,571 0. 104,470 | 04/01/2048.
G5814# AB 0 |MARIBOYLELTD SERIES B.. .. | 06/30/2019. | SCHEDULED REDEMPTION......... 24,033 0 689 | 06/30/2031.
G5814# AA 2 |MARIJONE LTD SERIESA.... .. | 06/30/2019. | SCHEDULED REDEMPTION......... | . 24,033 0 689 | 06/30/2031.
57164P  AA 4 |MARRIOTT OWNERSHIP RESORTS INC. | .. | 06/25/2019. | EXCHANGE..........cccccorvvvirnvirnrirnns | ..779,315 779,315 0 [ 30,156 | 04/15/2023.
58772R  AC 8 |MBART_18-1... .. | 06/17/2019. | SCHEDULED REDEMPTION ..990,801 .990,801 990,801 0. 12,098 | 04/15/2021.
58547D AA 7 |MELCO RESORTS FINANCE LTD.. .| D] 04/29/2019. [ VarIOUS.......ovrrrrrerrrieirerinirirenines cetee | 1,596,450 | .......1,600,000 | .......1,600,000 | ........... 1,600,000 | ..o e v | 0 | | 1,600,000 | ...covevieereras | e (3,550) | .ooeres (3,550) | ....... 30,685 | 06/06/2025.
ROBERT W. BAIRD & CO.
588056 AU 5 |MERCER INTERNATIONAL INC............... C|04/23/2019. [INCORPORATED | vveverenvnens | cevvninas 291,844 | ... 283,000 291,984 289,565 | .o | e (744 ] R I (744 E— 288,938 2,906 | ..o 2,906 | ....... 13,490 |02/01/2024.|3FE............
590100 AB 2 |MERLIN ENTERTAINMENTS PLC............ D| 04/23/2019. | BARCLAYS CAPITAL INC......covvuves [ corerrmeererinernenins | cerveinns 207,520 | .......... 200,000 202,500 202,348 | oo | e (£:74 ) [ I (73] — 202,266 5254 | ...ccoooue. 5254 | ......... 4,153 | 06/15/2026. | 3FE............
NOMURA SECURITIES
552953 CD 1 |MGM RESORTS INTERNATIONAL........... .. | 04/22/12019. | INTERNATIONAL INC 428,915 | s | e 105 | [ 705 | s | i 429,620 | ..ooovvvriranns | s 17,995 | ..o 17,995 | ....... 13,470 | 09/01/2026.
61913P AS 1 |MHL_05-1 .. | 06/25/2019. | SCHEDULED REDEMPTION... .. 11,071 11,776 0 02/25/2035.
60040# AB 8 |MILLENNIUM PIPELINE COLLC.............. .. | 06/30/2019. | SCHEDULED REDEMPTION .376,569 376,569 0 06/30/2032.
590200 WL 5 [MLMI_O5-WMGC2........occovvvirinirierinirines .. | 06/25/2019. | SCHEDULED REDEMPTION......... | ceveervverrerermrnnnnns | cverireneenc 70,721 | i 70,721 | i 87,594 | o 69,946 | .....ccocovirirnns 70,721 0 04/25/2036.
MOMENTIVE PERFORMANCE HIMCO OPERATIONAL
553ESC BC 7 |MATERIALS IN .. 1 06/21/2019. [ TRANSACTION e [ v | e 1,129,000 | ..covvvrrenee 1,000 | .o, 0 | o 4,020 | oo [ | 4,020 | oo | e 4,020 | | s (4,020) | .......... (C0720) | PO 10/15/2020. [ 6*...............
MOMENTIVE PERFORMANCE HIMCO OPERATIONAL
608ESC BA 6 [MATERIALS IN .| 05/17/2019. |[TRANSACTION [ | e 33,161 | ....... 1,104,000 1,106 | oo 5,502 [ .ovivrreriiniien | e | v 5,502 | .o | e 5,502 | .covivieriins | e 27,659 | ......... 27,659 | v 10/15/2020. | 6*...............
MPT OPERATING PARTNERSHIP LP / JANE STREET EXECUTION
553420 AG 9 [MPT .. | 04/23/2019. [ SERVICESLLC | | e 275,854 | .......... 270,000 275,043 274,091 | e [ e (VX ) OO I (231) | ovvererereeenis | e 273,860 | ..o | e 1,99 | ..., 1,99 | .. 10,395 | 08/01/2026. | 3FE............
BANC OF AMERICA SECURITIES
61744C  SY 3 |MSAC_05-WMCH........cccorererrerriirrrririrens . |06/06/2019.[LLC | | o 12,066,366 | ..... 12,153,721 | ..... 12,047,376 | ......... 12,058,888 | ......covevrvreres | e 5,439 | oo | s 5,439 | oo | v 12,064,327 | ..o | e 2,039 | e 2,039 | ... 156,774 | 07/25/2035. | 1FM...........
617451 ER 6 |MSAC_O06-HE2........ccooommrvrriiriecinciieine .. | 06/25/2019. | SCHEDULED REDEMPTION......... | ceveuervrerrnrerneiinnees | cevireens 249,980 | .......... 249,980 228,575 233,543 | o | s 16,437 | oo | e 16,437 | oo 249,980 0] e 3,339 | 03/25/2036. | 1FM...........
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61749H AA 8 [MSAC_06-HE3.......ccoovvviirrrnercrierins .. | 06/25/2019. | SCHEDULED REDEMPTION......cc. | ceveuererermnrirneeinnees | cevireens 145232 | oo 145,232 | oo 134,566 A37,233 | s | e 7,999 | oo | e 7,999 | i 145,232 0| e 1,922 | 04/25/2036. | 1FM...........
CITIGROUP GLOBAL MARKETS,
61760V  AD 5 |MSC_12-Ch.....coooovirrriieierinrieerieeieenns .1 04/2512019.[INC e | e 1,045,818 | ....... 1,014,165 | ....... 1,141,332 | ... 1,077,987 | oo | eveererne(8,298) [ o | veeeeeenc(8,298) [ oo | i 1,071,689 | ..ooovvveiacs [ e (25,871) | ........ (25,871) | ....... 22,750 | 03/01/2045.
59166D AA 5 |MST_18-1A .| 06/01/2019. | SCHEDULED REDEMPTION......... ..341,641 .342,223 341,641 0 | 6,129 | 03/01/2057.
65479G AC 3 |NAROT_18-B .. | 06/17/2019. | SCHEDULED REDEMPTION... ..430,394 430,394 430,394 0 07/15/2021.
P7077@ AK 0 |NASSAU AIRPORT DEVELOPMENT CO.. | D | 06/30/2019. | SCHEDULED REDEMPTION......... ..37,500 | ..coee0n.37,500 | oo 37,500 | oo 37,500 | oo 37,500 0 06/30/2035.
CITIGROUP GLOBAL MARKETS,
78442F EQ 7 |NAVIENT CORP......cccoovirirmrimeririnisiirnniis . 105/09/2019.[INC s | e 340,444 333,133 333,286 | oo [ e 138 | e 138 | | 333,424 | .o | e 7,019 | oo 7,019 | ....... 14,740 | 01/25/2023.
63939E  AB 9 |NAVSL_15-AA .. | 06/15/2019. | SCHEDULED REDEMPTION......... 353,952 | .........353,952 | .......... 353,822 .353,888 353,952 (O 4,400 | 12/15/2028.
64352V KU 4 |NCHET_05-2 .. | 06/25/2019. | SCHEDULED REDEMPTION......... ..220,086 220,086 .220,086 220,086 (O I 3,278 | 06/25/2035.
64352V LL 3 |NCHET_05-3.....cccommrimrireereirerineieninens .. | 06/25/2019. | SCHEDULED REDEMPTION......... | ceveerereerreeerscranees | verrrerernc 75,534 | i 75,534 | 88,275 | oo 72,382 | oo 75,534 0| e 1,234 | 07/25/2035.
64352V MV 0 |NCHET_05-4 .. | 06/25/2019. | SCHEDULED REDEMPTION......... .376,935 376,707 0| 5,866 | 09/25/2035.
64079* AB 8 |NEPTUNE SNR SECURED NOTES.... .. | 06/30/2019. | SCHEDULED REDEMPTION......... cvrrnnnesenn | 00,639 | 67,639 | 74,461 | 72,188 | oo 67,639 0 1,050 | 06/30/2027.
64110L AN 6 |NETFLIXINC .. | 05/16/2019. | MORGAN STANLEY & CO. LLC.... | ... 363,136 363,487 | oo | e 1,203 | [ 1,203 | | 364,690 | ...oooverevriinns | v 21,666 | ........ 21,666 | ......... 8,858 | 11/15/2026.
64110L AQ 9 |NETFLIXINC v |- | 04/26/2019. [ EXCHANGE..........c.oovviviniiririniiiiinns cvrrse | e 422,673 423,000 | 422,650 422,665 422,673 (VN 11,114 | 11/15/2028.
013104 AC 8 |NEW ALBERTSONS INC........coocumerirerirnns .. [ 05/02/12019. [ VAIIOUS.......covurermerearrrerieriereneeies | ceererisssiesseneseeens 384,088 385,550 | oo | evrerereenn04 | i [ 864 | i | 386,014 | ..o [ cererene(7,574) | e (7,574) | . 11,625 | 06/15/2026.
64952G  AQ 1 |NEW YORK LIFE INSURANCE COMPANY] .. | 04/03/2019. | BARCLAYS CAPITAL INC......ccocee | corvrrmmrrerrerinerennnns | crvrens 3,714,894 | ......3,730,000 | .......3,703,069 | ....cccceermrrerrmrrrirne 3,703,070 | oo | 11,824 | 011,824 | 461 | 04/04/2069.
62912X AF 1 |NGPLPIPECO LLC.....cosvvevrrrerirerrrrcrines .. | 04/22/12019. | BARCLAYS CAPITAL INC......cvvvvs | cervrmerrerierernerinnins | vevereens 410,500 401,767 401,711 | e | 8,789 | 8,789 | e 13,488 | 08/15/2027.
65536H BE 7 [NHELI_O5-HET.......ccoosirmiiverviiererriirnnnns .. | 06/25/2019. | SCHEDULED REDEMPTION......... [ cvverevrmrrriinirernnes | crrvrieinns 85,643 | ..........85,643 | ............82,967 | ..coeovirniins 85,217 | v 85,643 0 [ 1,311 | 09/25/2035.
NNSA NATIONAL SECURITY CAMPUS
48503T AA 5 |PROJ-ABS .. | 06/10/2019. | SCHEDULED REDEMPTION......... reveneenrnnsnsienns | e 29,844 | 29,844 | 29,844 | 29,844 | ..o [ e 29,844 0 12/10/2032.
65548P AF 3 |NORBORD INC.......ccccmtrvmrrmerirrerernneenns A | 06/20/2019. | CANTOR FITZGERALD & CO........ cevenernneesenensnnens | eeenennn 120,339 | 1000 119,000 | i 119,000 | e 20 e | 119,000 | .ooocvvrrirnnne .| 07/15/2027.
662352 A* 4 |NORTHWELL HEALTHCARE INC............. .+ | 05/23/12019. [ VaArIOUS......cvveverrrereririninriersnres [ v | 02,994,239 | .......2,500,000 | .......2,500,000 | ............ 2,500,000 [ ..oooveverirrrinies | e e | e 0 [ o | e 2,500,000 | ...ccvreriinnae 05/01/2030.
670001 AA 4 |NOVELIS CORP.. .. | 06/06/2019. [ VArIOUS.........ouevrerererererirerererrnrinne B41,709 | oo [ reeeeen(1,908) | e [ eeenenrnen(1,908) | oo | v 639,801 | ..ovovrrrcrrrns 08/15/2024.
64830G AB 2 |NRZT_18-1 .. | 06/01/2019. | SCHEDULED REDEMPTION......... w22, 114 | e 22,774 | 22,819 | 22,818 | .o 22,774 (0 [ OO 432 | 12/01/2057.
64829X AC 6 |NRZT_18-5. .| 06/01/2019. | SCHEDULED REDEMPTION......... .556,093 553,894 0 .. 11,443 | 12/01/2057.
64829X AT 9 [NRZT_18-5. ... | .. | 06/01/2019. | SCHEDULED REDEMPTION......... . . 41,252 | 41,062 | .o 41,064 | ..o 41,252 0 828 | 12/01/2057.
67103Q BA 4 |OFSBS_13-5A-ABS.....ccooimrirmerrnrrirniis C| 04/17/2019. | SCHEDULED REDEMPTION......... [ cooeeereererenernnenin | cerreenns 588,227 | .......... 588,227 588,227 588,227 588,227 0. 14,897 | 04/17/2025.
67777L AC 7 |Ol EUROPEAN GROUP BV.... 05/07/2019. [ VariOUS......vovevervrererieirirsrierinines ..626,880 605,050 | ..o | v 1,985 i [ 1,985 | | 607,034 | oo | e 19,846 | ......... 19,846 | ....... 16,099 |03/15/2023.
68241F AA 0 |OLCMT_04-C3 .. | 06/11/2019. | SCHEDULED REDEMPTION......... v 822,328 418,496 422,328 0. 11,497 |10/11/2030.
68389F JY 1 |OOMLT_05-5 . 1 06/25/2019. | SCHEDULED REDEMPTION......... | covvrvvrererinvirennnns | corerrns 102,49 | ..........102,496 | ............89,363 | ..cccooevnrenn 96,700 | .evveriiriiienne 102,496 0 [ 1,481 | 12/25/2035.
JANE STREET EXECUTION
683715 AB 2 | OPEN TEXT CORPORATION..........ccconu. A|04/24/2019. |[SERVICESLLC [ | v 209,774 | .......... 200,000 206,500 206,005 | ...covverierienes | e [(<H10) ) OO I (310) | overrerrereeien | e 205,695 | ..o | s 4,079 | .. 4,079 | ......... 4,733 | 06/01/2026. | 3FE............
PARSLEY ENERGY LLC/ PARSLEY BANC OF AMERICA SECURITIES
701885 AB 1 |FINACE L[ 04/24/12019. [LLC e | e 259,925 | .......... 250,000 256,875 | ... | e | s (V2G5 OO IR [V255) S 256,610 3,315 | v 3,315 | .t 6,293 | 06/01/2024. | 4FE............
BANC OF AMERICA SECURITIES
69318F AE 8 |PBF HOLDING COMPANY LLC.........cccoo.u. .1 042212019. [LLC e | e 256,800 | .......... 250,000 263,558 260,493 | ..o [ e (1,069) | coooververri [ v (1,069) | ..oovernieriianns 259,424 (2,624) | ..o (2,624) | ......... 7,729 | 11/15/2023. | 4FE............
MARKET AXESS TRADING
69327R  AG 6 [PDC ENERGY INC......cccoovvvrririirirriinrins .. | 04/23/2019. [PLATFORM | | e 202,976 | .......... 200,000 209,750 207,927 | oo [ e (724 TN I (724 OOTON ISR 207,305 | ..o | e (4,329) | ..cvvone (4,329) | ... 7,486 | 09/15/2024.
72650T AA 6 |PLAINS END FINANCING LLC... .. | 04/15/2019. | SCHEDULED REDEMPTION......... cevenennseesesensnnnns | oerennenn 133,580 | 133,580 | e 135,555 135,075 133,580 . 0 | e 4,014 | 04/15/2028.
737446  AK 0 |POST HOLDINGS INC ver| . | 04710/2019. | VaMOUS.......coorveerirrerrireisriierinns , , 520,081 520,590 | oo [ 96 | 96 | | 520,686 | ....ocovremrrnns | v (4,032) | ...oovc (4,032) | ....... 19,919 | 08/15/2026.
737446 AP 9 |POST HOLDINGS INC......coovovrvrerrrrirennns .. | 06/25/2019. | CANTOR FITZGERALD & CO........ | ceceveerreeernererseirnens | rvverneenns 21,263 | oo 21,000 21,000 | cooouvererenieienis | e | e | e | s (V1 [ 21,000 263 263 | .o 12/15/2029.
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70069F CW 5 |PPSI_04-MHQT.....ccooovivorrirrirrisriierienes .. | 05/28/2019. | SCHEDULED REDEMPTION......... 9,158 12/25/2034. | 1FM...........
70069F AY 3 | PPSI_04-WCW2 .. | 06/25/2019. | SCHEDULED REDEMPTION......... . 44,495 10/25/2034. | 1FM...........
70069F KF 3 |PPSI_05-WCW1 .. | 06/25/2019. | SCHEDULED REDEMPTION......... | 75,909 | .. . 68,176 | .... ...72,674 75,909 09/25/2035. | 1FM..........
70069F LW 5 |PPSI_05-WCWS3.......ccovvvirirrerrrirrrineriens .. | 06/25/2019. | SCHEDULED REDEMPTION........ | cevvurvrerirrernerinnnns | vevereens 212784 | .......... 212,784 212,983 212,985 212,784 08/25/2035. | 1FM..........
70069F HV 2 |PPSI_05-WHQ2 .. | 06/25/2019. | SCHEDULED REDEMPTION......... cevvneennesesnnsenns | 0renn 330,050 | ........330,050 | .......... 126,111 .282,999 330,050 05/25/2035. | 1FM...........
70069F MS 3 |PPSI_05-WHQ4 ... | .. | 06/25/2019. | SCHEDULED REDEMPTION......... v | e . 599,984 .599,984 599,984 09/25/2035. | 1FM...........
69700L AA 9 |PSTAT_18-3A-ABS....ccccooimiimirirriiniis .. | 05/15/2019. | SCHEDULED REDEMPTION......... | coveuerererrnrirnciinnies | vevirenens 225469 | .......... 225,469 225,469 .225,469 225,469 08/15/2026. | 1FE............
BANC OF AMERICA SECURITIES
74736K AE 1 |QORVO INC .. | 05/20/2019. | LLC 495,913 | .........485,000 | .......... 494,705 | ..o 494,378 07/15/2026.
74732@ AD 0 |QUAD GRAPHICS INC .. | 04/14/2019. | SCHEDULED REDEMPTION... ..227,273 227,273 227,273 227,273 04/14/2026.
750236 AW 1 |RADIAN GROUP INC .. | 06/17/2019. | RBC CAPITAL MARKETS, LLC...... 89,000 | .oveevveeerrerererenene 89,000 03/15/2027.
76112B LJ 7 |RAMP_05-RS3.... .|.. | 06/25/2019. | SCHEDULED REDEMPTION......... 21,043 03/25/2035.
76112B 2D 1 |RAMP_06-RS2.... .|.. | 06/25/2019. | SCHEDULED REDEMPTION......... ...57,232 63,412 03/25/2036.
75156X AC 5 |RAMP_06-RZ4.... .. | 06/25/2019. | SCHEDULED REDEMPTION......... 438,435 475,866 10/25/2036.
76110W  G3 4 [RASC_04-KS1 .. | 06/25/2019. | SCHEDULED REDEMPTION... .315,568 315,568 11/25/2034.
753910 AD 0 |RASC_05-KS12... .. | 06/25/2019. | SCHEDULED REDEMPTION......... 202,797 206,627 01/25/2036.
76110W 3T 1 |RASC_05-KS8. .. | 06/25/2019. | SCHEDULED REDEMPTION......... 157,471 160,825 08/25/2035.
76113A AG 6 |RASC_06-KS1. .. | 06/25/2019. | SCHEDULED REDEMPTION......... 20,722 02/25/2036.
75406E AD 3 |RASC_06-KS4. .. | 06/25/2019. | SCHEDULED REDEMPTION......... 8,174 06/25/2036.
75406W AD 3 |RASC_06-KS6. .. | 06/25/2019. | SCHEDULED REDEMPTION... . . 44,205 08/25/2036.
76119L AA 9 |RESIDEO FUNDING INC .. | 04/22/12019. | CANTOR FITZGERALD & CO........ JOOOR I . 301,593 .301,561 301,512 11/01/2026.
77340R  AD 9 |ROCKIES EXPRESS PIPELINE LLC... .. | 04/18/2019. | WELLS FARGO ADVISORS, LLC.. | ... 621,740 619,328 618,553 I (26,290) | ........ (26,290) | ....... 30,638 | 07/15/2038.
77340R AM 9 [ROCKIES EXPRESS PIPELINE LLC... .. | 04/11/2019. | CANTOR FITZGERALD & CO........ cvvrrses | 483,140 1 10438,000 | 473,040 471,846 471,622 I 11,518 | v 11,518 | ....... 15,056 | 04/15/2040.
81375W GU 4 |SABR_05-OP2.... .. | 06/25/2019. | SCHEDULED REDEMPTION......... 89,817 . 0| e 1,271 {10/25/2035.
81376E AC 9 |SABR_06-NC2.... ...| .. 06/25/2019. | SCHEDULED REDEMPTION......... 36,563 . 0 520 |03/25/2036.
81375W  JF 4 [SABR_0B-OPT....coouivrerireireeiseirerieniiens .. | 06/25/2019. | SCHEDULED REDEMPTION......... 26,041 . 0 323 | 10/25/2035.
86358E RB 4 |SAIL_05-2......cccoomrmiriirinriireii .. | 06/25/2019. | SCHEDULED REDEMPTION......... v | e 342,721 | 342,721 | 342,721 342,721 342,721 . 0| 5,318 | 03/25/2035.
86358E WC 6 |SAIL_05-7....comvreerererrrirserinnin .. | 06/25/2019. | SCHEDULED REDEMPTION......... . 366,241 384458 | oo | e 5,159 389,618 . 0 | e 6,009 | 08/25/2035.
86358E XP 6 |SAIL_05-8......cccoovvrvririirinriiniins .. | 06/25/2019. | SCHEDULED REDEMPTION......... 292,141 | ......1,292,141 | ....... 1,265,490 | ........... 1,285,106 | ...oovvervvvrvrres | vereenna 7,035 | i | v 1,035 [ | e 1,292,141 . 0. 19,979 | 10/25/2035.
86358E UV 6 |SAIL_O5-HET.....oiiorirerierineeireeiseirnnins .. | 06/25/2019. | SCHEDULED REDEMPTION......... ..30,224 | ..........30,224 | ........... 29,091 30,224 . (U IR 453 | 07/25/2035.
BANC OF AMERICA SECURITIES
80281L AG 0 |SANTANDER UK PLC. .. |D| 06/18/2019. |LLC . ...4,000,000 . 11/03/2028.
86359A PY 3 |SASC_03-BC2 .. | 06/25/2019. | SCHEDULED REDEMPTION......... .105,200 105,173 . 0| 1,785 |02/25/2033.
86359U AE 9 [SASC_06-OPT1...cooorieirrrineerenirecerenens .. | 06/25/2019. | SCHEDULED REDEMPTION......... .101,050 105,328 . 0| e 1,846 |04/25/2036.
80556X AA 5 | SAST_06-2 .. | 06/25/2019. | SCHEDULED REDEMPTION......... . ..82,505 | ...........78,044 | .......ccc....c. 79,292 82,505 . 0| 1,031 {09/25/2036.
L8038* AA 4 |SBM BALEIA AZUL SARL.......ccoeverniririinne D| 06/15/2019. | SCHEDULED REDEMPTION......... [ ccooeeerseenerranrirneirns | cereennn 130,200 | oo 130,200 129,249 130,200 . 0| e 3,581 | 09/15/2027.
CITIGROUP GLOBAL MARKETS,
80874Y AW 0 |SCIENTIFIC GAMES CORPORATION...... . [04/23/2019.[INC e | 200000.356,627 | .........360,000 | ........347,850 | .o 264 | e | e 264 | .o 348,114 I I 8,512 | oo 8,512 | ...o...ud 9,500 | 10/15/2025.
35563P HH 5 |SCRT_18-4. .. | 06/01/2019. | SCHEDULED REDEMPTION......... ceevnernneenneennnenens | cverennenend 18,687 | i 18,687 | i 17,763 | e 17,762 | s 18,687 . 0 309 |03/01/2058.
817450 AE 1 |SEMT_13-9.iiiiciiicreeieeiseiseii .. | 06/01/2019. | SCHEDULED REDEMPTION......... 185,111 190,832 . 0 | e 3,148 | 07/01/2043.
81746N  CB 2 |SEMT_16-3......ccoirrrierierirereniseinneni .. | 06/01/2019. | SCHEDULED REDEMPTION......... | ceveeevrerirerencrnnnns | cvererererni28,270 | iiiii0ni25,270 | 1. 25,869 | oo 25,795 | oo 25,270 . (U [ 441 | 11/01/2046.
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81746N  CC 0 [SEMT_16-3.....coirieirrrirnrieniiereieceiens .. | 06/01/2019. | SCHEDULED REDEMPTION......... 18,952 0 331 | 11/01/2046. | 1FM...........
81746Q CB 5 |SEMT_18-2 .. | 06/01/2019. | SCHEDULED REDEMPTION......... 16,081 0 286 | 02/01/2048. [ 1FM...........
81746Q CC 3 |SEMT_18-2 .| 06/01/2019. | SCHEDULED REDEMPTION......... 10,077 (I I 179 | 02/01/2048. | 1FM...........
SEAPORT GLOBAL SECURITIES
78412F AU 8 |SESILLC.....cccommmnnenn. .. | 04/25/2019. | LLC 648,198 .| .(182,303) | ......(182,303) | .. 09/15/2024.
82967N AU 2 [SIRIUS XM RADIO INC.......cooverirrrriririnns .. | 04/22/12019. | MORGAN STANLEY & CO. LLC.... | .ccooverrverrererserniens | vereern103,000 | ..........100,000 | ............98,598 | cooovrvuinnncs 98,621 | oo | e8| s e8| | 98,678 | i | i 4,322 | . 4,322 04/15/2025.
82967N  BE 7 [SIRIUS XM RADIO INC.....coovverrrrrrirrrrinne .. | 06/18/2019. | JP MORGAN SECURITIES LLC..... | ccooovrrnrirerrecrneees | cerieeerernc80,100 | 140,000 | ooivicreiid0,000 | oo [ eerierineiinnins | evvneenneineinnes | veerneeneninne | everereennsnnneens0 [ | eevnnninneenn0,000 | oo [ e 100 | v 100 | oo 07/15/2024.
83001A AB 8 |SIX FLAGS ENTERTAINMENT CORP...... .. | 06/07/2019. [ VaIIOUS........couevrmrvaerirererecercrineinne OO I . - 613 905,169 [ ..overerrerinns | v 19,926 | ......... 19,926 | ....... 14,002 | 07/31/2024.
78443C CL 6 |SLMA_06-A .. | 06/17/2019. | SCHEDULED REDEMPTION......... JOOOR IO . 187,235 202,156 0| e 3,052 | 06/15/2039.
78443C CY 8 |SLMA_06-BW.. . | 06/17/2019. | SCHEDULED REDEMPTION... . . - 509,745 533,974 0 12/15/2039.
R8047# AA 3 |SOLVEIG GAS NORWAY AS.. 06/30/2019. | SCHEDULED REDEMPTION......... JOOOR I . .221,400 221,400 0 12/30/2027.
84519# AD 6 |SOUTHWEST POWER POOL INC.. .. | 06/30/2019. | SCHEDULED REDEMPTION......... | .23, . .23, 720 | i 24,539 23,300 0 12/30/2042.
84519%# AG 9 |SOUTHWEST POWER POOL INC.. .. | .. | 06/30/2019. | SCHEDULED REDEMPTION......... [ e . .125,000 125,000 0| e 1,016 | 09/30/2024.
845467 AM 1 | SOUTHWESTERN ENERGY COMPANY.. |.. | 04/17/2019. | WELLS FARGO ADVISORS, LLC.. | ... . 305,195 | oo [ s 258) | o | e 255) | e | i 304,940 | ..ovvvvrnines | e 4,060 | ........... 4,060 | ....... 12,563 | 04/01/2026.
84861A AA 7 |SPMF_14-3A... .. | 06/01/2019. | SCHEDULED REDEMPTION 2,713 | ... ....12,700 12,692 0 344 | 03/01/2042.
84929# AA 6 |SPOWER FINANCE I LLC... . | 06/30/2019. | SCHEDULED REDEMPTION ...113,938 113,938 113,938 (U R 12/31/2036.
CITIGROUP GLOBAL MARKETS,
85207U AH 8 [SPRINT CORP......cccovvrrrrrerrerirerecernens . 105/28/2019.[INC s | e 310,125 | .......... 300,000 301,125 301,000 | oo [ evrerrrernnee(B83) | e | eerrriinenenn(83) | e | i 300,936 | ..ovveerrerrres [ e 9,189 | oo 9,189 06/15/2024.
85208N AA 8 [SPRINT SPECTRUM CO I/ 11 /1ll/ LLC. .. | 06/20/2019. | SCHEDULED REDEMPTION......... ...185,665 .185,276 184,750 0 09/20/2021.
78466C AC 0 |SS&C TECHNOLOGIES INC .. | .. | 04/25/2019. | RBC CAPITAL MARKETS, LLC...... 22 180,000 [ oo | e [ | e | 0| | 150,000 | ovovvereererins | e 4,238 | oo 4,238 09/30/2027.
858119 BF 6 |STEEL DYNAMICS INC v |+ [ 06/27/2019. [ VaHOUS......couerrrririrrierisnicirenines cvrenneeen | 006,106,819 | .......5,937,000 | ......5,734,871 | .......... 5,736,504 5,745,576 | oo | e 361,243 12/15/2026.
858119 BH 2 |STEEL DYNAMICS INC. . | 04/22/2019. | GOLDMAN SACHS & CO LLC 400,587 400,527 | ..ovoerrerienen | e (3,483) 09/15/2025.
STONEHENGE CAPITAL FUND
86203# AA 8 |CONNECTICU .. | 06/15/2019. | SCHEDULED REDEMPTION......... 707 (O 28 | 12/15/2025.
84751P  GZ 6 |SURF_05-BC3.....cccovvrirvrrirerniicirenienns .. | 06/25/2019. | SCHEDULED REDEMPTION......... 16,702 0 263 | 06/25/2036.
83611M EA 2 |SVHE_05-DO1.... .. | 06/25/2019. | SCHEDULED REDEMPTION......... | . . 79,856 0| 1,248 | 05/25/2035.
83611M DH 8 |SVHE_05-OPT1.. ... | .. | 06/25/2019. | SCHEDULED REDEMPTION......... | . ..85,010 17,872 85,010 0 950 | 06/25/2035.
83612M  AE 7 |SVHE_06-WF2.......cooovveirerierincnieeiseenns .. | 06/25/2019. | SCHEDULED REDEMPTION......c.. | ceveueerrerineernerinnees | cevereens 112,827 | oo 112,827 111,607 112,827 0| e 1,436 | 12/25/2036.
87155M AC 5 |SYMP_07-5A - ABS. 04/15/2019. | SCHEDULED REDEMPTION......... cree | e 1,713,000 | .......1,713,000 | .......1,687,220 | ........... 1,701,014 | e [ e 11,986 [ [ 11,986 | i | e 1,713,000 0 [ 35,592 | 01/15/2024.
89238T AC 7 |TAOT_18-B .| 06/17/2019. | SCHEDULED REDEMPTION......... ceeeeriseeseesennens | e 482,403 482,403 482,403 0 | e 5,900 | 03/15/2021.
TARGA RESOURCES PARTNERS
87612B AP 7 |LP/TARGA .. | 04/17/2019. | BARCLAYS CAPITAL INC......covvvvn | cervrmerrerreserseeinnies | vevereeens 131,000 | .ovrennee 131,000 | .oovvnnee 125,018 A26,578 | oo | e 8T | i | e 287 | s | e 126,826 | .oooovercircrins | v 4174 | . 4174 | ....... 2,428 | 11/15/2023. | 3FE............
CITIGROUP GLOBAL MARKETS,
87612E BG 0 |TARGET CORPORATION.......ccovvvrrernnens 1053172019 [INC s | e 6,159,630 | ....... 6,055,000 | ....... 6,123,706 | ........... 6,122,444 | ..o | e (566) | o | s (566) | e | e 6,121,878 | .oooevvcrvcine | e 37,752 | oo 37,752 | ..... 130,536 | 11/15/2047.| 1FE............
CITIGROUP GLOBAL MARKETS,
364725 BC 4 |TEGNAINC....ccooimriricerreiseniseiseries L[ 042212019.[INC s | e 426,920 | .......... 416,000 | .......... 17,560 | oo [ e | eererneenne(210) o | eeineiineenne(290) | | i 417,350 | .o | e 9,570 | oovvrs 9,570 | ....... 10,105 | 09/15/2024. | 3FE............
87264A AU 9 |T-MOBILE USAINC.....cccovvvvmrvririiriniiins . | 04/2412019. [ VANIOUS........oorvervnirierieriniriinins | cerieerinesienissiiinnns | cevereens 704,285 | ........ 700,000 | ......... 682,837 884,185 | ..o [ D98 | [ rvirineenn898 | [ 684,780 | ....oovvvirrenns | s 19,505 | ......... 19,505 | ....... 23,038 |02/01/2026. | 3FE............
89173F 8 | TPMT_17-1 .. | 06/01/2019. | SCHEDULED REDEMPTION......... ceeeeriseesesnennens | e 509,022 ....509,022 ...496,933 497,187 509,022 [ — 6,642 | 10/01/2056. | 1FM...........
55334@ AA 7 |TRACHTELLC .. | 05/31/2019. | CALL TRANSACTION........coccorrvnne OO I 3,741,924 | ......3,741,924 | ......3,678,632 | ........... 3,697,578 | oo [ erereenn(8.211) | i | errreeenn(8.211) | e | s 3,692,725 | oo | s 49,199 | ........ 49,199 | ..... 234,607 |04/13/2021. | 5Cl.............
89307# 7 | TRANS BAY CABLE LLC.....cccovvvrrrierirncs .. | 06/30/2019. | SCHEDULED REDEMPTION......cc. | covvrneerrrererrneinens | reeerenens 87,000 | ..ccooneee. 87,000 | ..ocovrnees 87,000 | ..oovvrvrinnes 87,000 87,000 0 637 | 06/30/2047. | 1FE............
TRI-STATE GEN AND TRANS ASSOC.
89566E A* 9 |INC .. | 04/08/2019. [ MATURED........cocomerimrirneirnrirnenns | cereeeernensssisseesnnses | oeverneens 714,286 | .......... 714,286 | .......... 714,286 T14286 | oo [ e | e | e (V1 [ 714,286 0. 21,429 | 04/08/2019. [1..cccovvvrneens
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TRITON CONTAINER INTERNATIONAL
89675* AN 7 |LTD .. | 04/30/2019. | SCHEDULED REDEMPTION.......c. | cevverrvrerirerirnriinins | vevereens 400,000 | ......... 400,000 | .......... 400,000 400,000 | oo [ | e | e (V1 [T 400,000 0. 12,140 | 04/30/2020. | 2................
TRITON CONTAINER INTERNATIONAL
89675* AQ 0 |LTD .. | 04/30/2019. | SCHEDULED REDEMPTION......... RO I 171,429 | e 171,429 . 171,429 171,429 171,429 0| 5,246 | 04/30/2020.
90139P AB 5 |TWIN BROOK | - ONSHORE - ABS........... .. [ 06/19/2019. [ VariOUS........cocvvureericrirerireirseinas v | 001,978,655 | ... 1,978,655 | ......1,978,655 | ...coccovevvriirriinrinns ] 0 e | s 1,978,655 0. 10,345 | 04/25/2024.
90139Q AB 3 | TWIN BROOK Il - OFFSHORE - ABS........ o+ [ 06/19/2019. [ VANIOUS.......covuverrreerieerierirererneeins | ceerverieesnesieneneens | cveens 1,849,373 | ....... 1,849,373 | ....... 1,849,373 | .oooeieereeecrinnrines | cevrirerirenineens | o | eeveeienennes | e 0 { oo | s 1,849,373 0 | e 9,627 | 04/25/2024.
UNITED RENTALS (NORTH AMERICA) CITIGROUP GLOBAL MARKETS,
911365 BE 3 |INC . [ 04/18/2019.[INC s | e 942,750 | .......... 900,000 | .......... 965,144 952,614 (2,992) | coooevereveces [ v (2,992) | oo | e 949,621 | ..o [ v (6,871) [ .vvvne (6,871) | ....... 32,019 |09/15/2026. | 3FE............
CREDIT SUISSE SECURITIES
91324P  BK 7 |UNITEDHEALTH GROUP INC.........cconcvenue . [04/30/2019. [ (USA)LLC e | e 4,785,375 | ...... 3,500,000 | ...... 4,546,815 | ........... 4541113 | e | e (11,665) | overevercerees | everreens (11,665) | oovereerrrenres | v 4,529,448 | ....ooovvvverns | e 255927 | ...... 255927 | ... 171,780 | 02/15/2038. | 1FE............
N9146# AB 3 |VAN OORD FINANCE BV........ccccnsvrvrienncs D 04/01/2019. | CALL TRANSACTION.......cccvmveerns [ rormrrrmrrimriieirsniinns | eeens 6,845,584 | ....... 6,500,000 | ....... 6,500,000 | ........... 6,500,000 | .oooocvenerieiins [ e | e | e (V1 [ 6,500,000 0 ... 502,849 |04/20/2021. |2................
VERIZON CORPORATE SERVICES
91845# AA 2 |GROUPI .. | 06/15/2019. | SCHEDULED REDEMPTION......cc. | covvrrrrmrerneirmiirenns | erernenns 28,541 | oo, 28,541 | oo 28,541 | oo 28,541 | oo [ e | e | e (V10 [ 28,541 0 514 | 05/15/2035. | 2........con.....
MARKET AXESS TRADING
92769X AL 9 |VIRGIN MEDIA SECURED FINANCE PLC | D| 04/24/2019. | PLATFORM | | e 407,832 | .......... 400,000 393,084 .394,114 217 | i | i Y2 1A TR IO 394,331 | o | v 13,501 | v 13,501 | ....... 16,392 | 01/15/2026. | 3FE............
VIRGINIA INTERNATIONAL GATEWAY
92783# AA 4 |INC .. | 06/30/2019. | SCHEDULED REDEMPTION......... | cevvrrererererinrinnins | oreireiinnns 8,899 | .o, 8,899 | .o, 8,899 | oo 8,899 | ..o [ e | e | e (010 [ 8,899 0 | s 87 | 06/30/2030. | 1FE............
BANC OF AMERICA SECURITIES
92857TW AQ 3 [VODAFONE GROUP PLC........cccovvrirnnrnee D|04/09/2019.[LLC e | o 5,581,200 | ....... 5,000,000 | ....... 5,391,802 | ........... 5,353,807 | ..oevevrivreres | e (3,191) | cvvvveerrrens [ (B191) | oo | rerirines 5,350,616 | ..ovvvvvrerrrriras | 230,584 | ... 230,584 | ... 191,333 | 02/27/2037. | 2FE............
92857W BM 1 |VODAFONE GROUP PLC........couverirrirnnne D | 04/08/2019. | VAHOUS. ......eurvemrererereerserisnerseriens | cererineesesssessnenens | e 12,244,362 | ..... 12,214,000 | ..... 11,838,058 | ...cooeerureerrnerirenns | crrerineinenines | e 1011 [ s [ s 1011 [ s | e 11,839,069 | ...voevercirens | vone 405,293 | ....... 405,293 | ..... 228,948 |05/30/2048. | 2FE............
WALGREEN LEASE PASS THRU TR
931454 AA 5 |2011-ABS .. | 06/25/2019. | SCHEDULED REDEMPTION......... cevenernneenenenssnens | e 0,211 | 80,211 | 50,211 | e 50,211 50,211 0| e 1,212 | 12/25/2036.
92922F 4R 6 |WAMU_O5-ART3......ovirieiririenieisnns .. | 06/25/2019. | SCHEDULED REDEMPTION......... .382,888 411,732 0 [ 6,466 | 10/25/2045.
92922F 4S 4 |WAMU_05-AR13 .. | 06/25/2019. | SCHEDULED REDEMPTION......... 43,160 (U N 649 | 10/25/2045.
92925C BD 3 |WAMU_05-AR19. .. | 06/25/2019. | SCHEDULED REDEMPTION... 38,823 0 602 | 12/25/2045.
92922F U5 5 |WAMU_05-AR9 ...| .. | 06/25/2019. | SCHEDULED REDEMPTION......... ....99,658 113,003 0| e 1,727 | 07/25/2045.
94107  AA 1 |WASTE PROUSAINC.....cceevvrmrirririnrnnns .. | 05/23/2019. | WELLS FARGO ADVISORS, LLC.. | ..cccovvrrrrvrrvrirerrnns .217,969 218,065 285 285 | ... 9,512 | 02/15/2026.
WELLS FARGO BANK NW (CVS 02 CTL)
126650 AY 6 [S-ABS .. | 06/10/2019. | SCHEDULED REDEMPTION......... 34,002 0 861 | 10/10/2027. | 2................
86359B MW 8 |WFHET _04-T.....covvirierireirienieircrinninns .. | 06/06/2019. [ VArIOUS........couevrmrvrerirerirererenrneinne . . | w0 e [ s 4,278,608 | ...ovvovrrcrine | s (30,683) | ........ (30,683) | ....... 59,410 |04/25/2034. [ 1FM...........
963280 BE 3 |WHLS_18-1A ... .. | 05/20/2019. | SCHEDULED REDEMPTION......... | cevverveerirerernriinnnns | vevereens 767,905 | ......... 767,905 T67,905 | oo [ | e | e 0 [ oo 767,905 0 | 4,161 | 07/20/2019. | 1FE............
98162C AC 5 |WOLS_18-B....vverereicrierrnererieeineenns .. | 06/17/2019. | SCHEDULED REDEMPTION......c. | cervuevrrerirerernerninnes | vevereens 544,898 | ......... 544,898 BA4898 | oo [ | e | e (V1 [ 544,898 0 | e 6,876 | 06/15/2021.| 1FE............
MARKET AXESS TRADING
98212B AH 6 |WPXENERGY INC.....cocvvmrrierierirniineinns .. | 04/23/2019. [PLATFORM | | e 261,270 | .......... 250,000 250,000 250,000 | cvvouererinrines [ e | e | e (V10 [ORORPRIOTON ISV 250,000 | ..voorererrenns | e 11,270 | oo 11,270 | ......... 5,750 | 06/01/2026. | 4FE............
WYNN LAS VEGAS LLC / WYNN LAS JANE STREET EXECUTION
983130 AV 7 |VEGA .. | 04/25/2019. [ SERVICESLLC | | e 211,819 210,000 | ..oovereerrrireiireians ceevnerinneenenn | eerenenenennens0 e | e 210,000 | ..voorercriees | e 1,819 | . 1,819 | .. 7,636 | 03/01/2025.
984851 AC 9 | YARA INTERNATIONAL ASA......ccovvvinrnnns D] 06/11/2019. [MATURED........cccovvniirnrniirirnninns voe | 202,310,000 | .......2,310,000 | ....... 2,353,217 | oo 2,315,295 | .o | e (5,295) | ... 2,310,000 0 ... 90,956 | 06/11/2019.
3899999. Total - Bonds - Industrial @nd MISCEIIANEOUS. .......c..iriuiisieiiiiiiies oriieisisses i ses sttt ....253,621,263 | ....251,331,624 | ....253,822,867 | ....... 222,902,419 | ........ 94,480 | ....... 167,602 | ..oovvcnnennnd 0 262,083 |0 | i 249,321,269 | ..o 0 ]..3,798,156 |..... 3,798,156 | ..7,194,489 XXX
Bonds - Hybrid Securities
G63812 AE 4 |NATIONAL WESTMINSTER BANK PLC.... | D | 05/14/2019. | MORGAN STANLEY & CO. LLC.... | cevovvvererrrrrinrrriens | ceveans 8,075,000 | ..... 10,000,000 | ....... 7,122,280 | ..ocovnnee TA56,773 | oo | v 15,187 [ e | e LT E:7 A I IS 771,959 | oo | e 903,041 | ....... 903,041 | ..... 136,576 | 12/31/2049. | 3FE............
857477 AX 1 |STATE STREET CORP........ccosvvmmrrrerians .. | 06/19/2019. | UBS SECURITIES LLC........ovvvvvrnr | crvrerimernerirenirneens | cviens 1,078,016 | ....... 1,167,000 | ....... 1,135,662 | ........... 1,140,618 | ..o | e 1136 | v | v 1136 | e | v 1,141,754 | e | e (63,737) | .....ve (63,737) | ....... 22,523 | 05/15/2028. | 2FE............
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r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
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G07980 AF 5 |BARCLAYSBANKPLC.......ccocosvvimrimrirns D| 06/11/2019. | IMPERIAL CAPITAL LLC......oovvevees [ corerireirnerinninenis | o 23,310,000 | ..... 31,500,000 | ..... 23,349,375 | ..oovvirrerierieinns 23,415 | oo | s 23,415 | oo | s 23,372,790 | ..oovrvvrirncinns | s (62,790) | ....... (62,790) | .....291,250 | 01/01/9999. | 3FE............
G4637E BF 1 |HSBC BANKPLC.....ccovivirmriniisiniisiisiinns D[ 05/03/2019. | MORGAN STANLEY & CO. LLC.... o 3,700,000 | ....... 5,000,000 | ....... 3,575,000 | ..ccovvne 3,575,000 | .o e [ | s | | o 3,575,000 [ ..o | s 125,000 | ....... 125,000 | ....... 55,133 | 01/01/9999. | 2FE............
4899999. Total - Bonds - Hybrid Securities e b N 36,163,016 | ..... 47,667,000 | ..... 35,182,317 | ......... 11,872,390 | .oooovevee0 | 039,738 | 0 |1 39,738 |0 | 35,261,503 | ..ol | e 901,513 | ....... 901,513 | ..... 505,481 XXX XXX
Bonds - Bank Loans
CITIGROUP GLOBAL MARKETS,
02376C AX 3 |AMERICAN AIRLINES INC........cccorvvurnnen. . 105/01/2019.[INC s | s 450,000 | .......... 450,000 | ......... 449,753 449,786 24 | e | s 24 | s | e 449,810 | ..ovoevereiens | e 190 | oo 190 | .o 6,630 | 10/10/2021. | 3FE............
CITIGROUP GLOBAL MARKETS,
05400K AE 0 |AVOLON TLB BORROWER 1 (US)LLC.... |..|05/30/2019.|INC | | e 1,333,121 | ....... 1,331,456 | ....... 1,328,620 | ..oovorvercrerrrreries | verrerieeenenns | s [ e |28 [ | e 1,328,645 | ..o [ v 4475 | ........... 4475 | e 01/15/2025.
BHM1V9 SS 1 |AVOLON TLB BORROWER 1 (US) LLC.... | .. | 05/09/2019. | VANOUS.........ccoorrrrmererrerrrereirrrinns ...1,496,383 | ....... 1,499,219 | ....... 1,489,421 | .o 1,490,246 | ..o | cevveeeeenBT | s [ vreriieennBT | | e 1,490,704 | ..o | e 5,679 | v 5,679 | ... 23,659 |01/15/2025.
15670B  AB 8 |CENTURYLINKINC......cccovvvrmerreririrerenens .. | 06/28/2019. | SINKING FUND TRANSACTION.... | ... [T IS 1,209 | oo 1,209 | oo 1,205 | ... | 1,205 4 L/ 32 | 01/31/2025.
23918Y AC 2 |DAVITA HEALTHCARE PARTNERS INC.. | .. | 05/07/2019. | JP MORGAN SECURITIES LLC..... | c.ooeverrereresiineinns | cerreenns 513,279 | oo 512,311 | . 511,670 511,689 85 | oo | e 85 | v | e SITT4 | s | s 1,505 | oo 1,505 | ....... 10,934 | 05/29/2021.
32007U BW 8 |FIRST DATA CORPORATION.........c.ccceen. o+ | 06/03/2019. [ VAIIOUS.......covurerrrearrneriererererneeins | ceerseriserinesseneseens | evenens 1,002,693 | ....... 1,002,124 | .......... 997,591 .997,688 AB5 | e | e AB5 | i | e 998,153 | .oouveuerrreerrnes [ verirnns 4540 | ........... 4540 | ... 18,585 | 07/10/2022.
MCDERMOTT TECHNOLOGY
58004G AB 4 |AMERICAS INC . | 06/28/2019. [ VAIIOUS.......ccouvenrvecrierirerererinnins | cevvnersseesesessessnnens | vevereeens 871,659 | .......... 885934 | .......... 868,317 .869,550 £ T T IS L4 T RN I 870,323 | ..ovvvvrrrrnes | e 1,336 | oo 1,336 | ....... 29,991 | 03/27/2025. |4FE............
MGM GROWTH PROPERTIES
55303K AC 7 |OPERATING PA .. | 06/28/2019. | SINKING FUND TRANSACTION.... | ceveuvvvrevrreririrernens | overieiinns 1,297 | oo 1,297 | oo 1,294 | s 1,294 | o | v (V10 TR IR (V1 [T 1,294 3 3 | s 29 | 03/16/2025. | 3FE............
NAVISTAR INTERNATIONAL
63937Y AE 1 |CORPORATION <. [ 05/02/12019. [ VAIIOUS.......coouvenrvecrierirerereeinninns | ceveeerieriesesseeisnnes | vevereeens 602,086 | .......... 602,086 600,182 600,123 (7 PRI IR (ST RN ISR 600,216 | ...cvvvvrrcrirees | e 1,870 | oo 1,870 | ....... 14,931 | 11/02/2024. | 3FE............
CITIGROUP GLOBAL MARKETS,
62937N AW 7 |NRG ENERGY INC .. | 05/09/2019. | INC 534,045 .338,204 532,049 06/30/2023.
70215E AN 3 | PARTY CITY HOLDINGS INC. .. | 06/28/2019. | SINKING FUND TRANSACTION.... 1,954 1,954 08/19/2022.
737446  AJ 1 |POST HOLDINGS INC .. | 05/10/2019. | BARCLAYS CAPITAL INC.............. cevvnennneesensnsnnns | e 310,385 | ... 310,385 | .o 310,755 .310,385 310,385 05/24/2024.
85208E AB 6 | SPRINT COMMUNICATIONS INC.. .. | 06/28/2019. | VarIOUS.......covvvrvrererierrirrierinnins cvveninesenen | e 487,885 ] 111502,230 | 503,475 B01,743 | v | ] s | v [ | v 502,221 | .o 02/02/2024.
78466D BF 0 |SS&C TECHNOLOGIES INC . | 06/28/2019. | SINKING FUND TRANSACTION.... | ... 1,392 | v 1,392 04/16/2025.
CREDIT SUISSE SECURITIES
88233F AK 6 |VISTRAENERGY CORP......cccocvmirvmrrrnns . 105/09/2019. [ (USA)LLC | | e 1,623,641 | ......1,622,738 | ......1,627,979 | ........... 1,622,486 | .....ovvverrrreres | e I OSTRTTON BE I OSTRRRRRN IST 1,622,496 | ....coovvvevrnes | e 1,144 | L1144 34,550 | 12/01/2025.
958100 AR 2 |WESTERN DIGITAL CORPORATION....... .. | 06/21/2019. | JP MORGAN SECURITIES LLC.....| ... 513,520 | ..........523,678 | .........515,168 | ....cccovvririrrrrrrr .385 515,553 (2,033) | ..cceeerr(2,033) | .o 3,763 | 04/29/2023.
98379E AE 6 | XPO LOGISTICSINC.. .. | 05/21/2019. | Various. cerenn.813,983 816,483 .0 . 816,483 (2,499) | ..........(2,499) | ....... 19,871 | 02/23/2025.
8299999. Total - Bonds - Bank Loans s e 10,557,177 | ....10,596,552 | .....10,560,323 | ........... 8,510,881 | .ooovvvirinnn 0. 196,166 196,166 | ... 0] 10,554,658 |.....ccccneeen. 0 | e 2,520 | 002,520 | ... 192,024 XXX
8399997. Total - Bonds - Part 4. ...401,389,184 | ....404,980,159 | ....398,576,235 | ....... 305,346,575 | ........ 94,480 | ... 328441 | o0 [ 422,921 | ...... 150,529 | ....... 394,013,860 | ...... (73,221) | ..5,847,757 |..... 5,774,536 | 11,001,590 XXX
8399999. Total = BONAS. ... ...401,389,184 |....404,980,159 | ....398,576,235 | ....... 305,346,575 | ........ 94,480 | ....... 328441 | o0 [ 422,921 | ...... 150,529 | ....... 394,013,860 | ...... (73,221)| ..5,847,757 |..... 5,774,536 | 11,001,590 XXX
Preferred Stocks - Industrial and Miscell IS
HIMCO OPERATIONAL
47630@ 11 5 |JENSEN HUGHES HOLDINGS CORP...... .. | 06/28/2019. [TRANSACTION | . 1,200.020 [ ..coooeee 114,002 | oo 1.00 | oo 114,002 A14,002 | [ | | 0 114,002 0 | (3,316) XXX P6*V..........
8499999, Total - Preferred Stocks - Industrial and Miscellaneous.. XXX ...114,002 .114,002 0 0 0 0 114,002 0 0 0 | (3,316) XXX XXX
8999997. Total - Preferred Stocks - Part 4 . XXX conn 114,002 114,002 0 0 0 0. 114,002 0 0 0| (3,316) XXX XXX
8999999. Total - Preferred SHOCKS.......cu i eniisnssensenesseens XXX e 114,002 114,002 0 0 0 {1 I 0 114,002 0 0 0 | (3,316) XXX XXX
C on Stocks - Industrial and Miscell
HIMCO OPERATIONAL
231082 90 0 |CUMULUS MEDIA INC - WTS.... 06/19/2019.| TRANSACTION | ... 2,146.490 XXX 0 XXX
FEDERAL HOME LOAN BANK OF
31338# 11 2 |FEDERAL HOME LOAN BANK BOSTON.. |..| 04/05/2019.|BOSTON | ... 7,166.000 XXX ...716,600 .716,600 716,600 0. 16,823 XXX
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9099999. Total - Common Stocks - Industrial and MiSCEIANEOUS...........cccc. oviverieiiiiiiieiei sttt sesnsensenessnsenes | snieseenes 716,600 XXX | 716,600 .716,600 0 0 0 0 [ 0 716,600 .0 0 0 ... 16,823 XXX XXX

Common Stocks - Mutual Funds

91°'6030

HARTFORD ENVIRONMENTAL OPRT CL

416647 70 1 |A .. | 05/28/2019. | DIVIDEND REINVESTMENT.........| .. 131,655.405 | ......1,294,173 XK 1,321,971 [ v 1,138,742 | 10 168,869 | o | | v 168,869 | v | o 1,321,971 | o | (27,798) | . (27,798) | 114,359 | XXX |Usvorre
HARTFORD ENVIRONMENTAL OPRT CL

416647 80 0 |C .. | 05/28/2019. | DIVIDEND REINVESTMENT.........| .. 130,958.015 | ......1,287,317 XK 1,313,868 | o 1,130,452 | 118,197 | v | | 168,197 | s | o 1,313,868 | o | e (26,551) | v (26551) | 115,219 | XXX |Usvorrrce
HARTFORD ENVIRONMENTAL OPRT CL

416647 87 5 |R3 .. | 05/28/2019. | DIVIDEND REINVESTMENT.........| .. 131,574.702 | ......1,293,379 XK | 1,320,542 | oo 1134304 | 1170775 | s | | v 170,775 | v | o 1,320,542 | o | (27,163) | e (27,163) | 115,373 | XXX |Usvr
HARTFORD ENVIRONMENTAL OPRT CL

416647 86 7 |Ré .. | 05/28/2019. | DIVIDEND REINVESTMENT.........| ... 132,080.063 | ......1,298,347 XXX | e 1,326,368 | o 1,137,821 | 1172197 |t | | v 72197 | s | o 1,326,368 | o | (28,021) | o (28,021) | 116,350 | XXX |Usvorrnee
HARTFORD ENVIRONMENTAL OPRT CL

416647 85 9 |R5 .. | 05/28/2019. | DIVIDEND REINVESTMENT ... | v 1326 | o 13 XXX 13 11 P21 TS DI B 2 | 13 (0) ()] — 0 XXX |V
HARTFORD ENVIRONMENTAL OPRT CL

416647 84 2 |R6 .. | 05/28/2019. | DIVIDEND REINVESTMENT ..o | v 1327 | v 13 XXX 13 11 P21 TS DI B 2 | 13 (0) ()] — 0 XXX |V
HARTFORD ENVIRONMENTAL OPRT CL

416647 83 4 |Y .. | 05/28/2019. | DIVIDEND REINVESTMENT.........| .. 133,051,071 | e 1,307,892 XK 1,337,106 | o 1143905 | 1o ATA500 | | | e A TAB00 | s | v 1,337,106 | o | (29214) | 29214 018700 | XXX |Usvirre

41664T 10 7 |HARTFORD MUNICIPAL INCOME CLA.. | . | 05/28/2019. | DIVIDEND REINVESTMENT......... | ..... 273,261.219 | ......2,896,569 XX 2,738,006 | .o 2,755,123 | 0(52,580) v [ | e 52580) [ s | e 2,738,006 | o | o 158563 | ......158563 | ....30,190 | XXX |Usoon

416647 20 6 |HARTFORD MUNICIPAL INCOME CL C... .. | 05/28/2019. | DIVIDEND REINVESTMENT.........| ... 269,738.204 | ......2,859,225 XK 2,702,033 | ........2721,267 22,702,033 | s | 157,192 | ... 157,192 | .....28,617 | XXX

416647 40 4 |HARTFORD MUNICIPAL SHRT DUR CL A| . | 05/28/2019. | DIVIDEND REINVESTMENT.........| ..... 262,956.437 | ......2,653,230 XX 2,629,604 | ......2,593,745 s 2,629,808 | s | 23,627 | 23,627 | ... 19472 | XXX

416647 50 3 |HARTFORD MUNICIPAL SHRT DUR CL C{.. | 05/28/2019. | DIVIDEND REINVESTMENT.........| ... 259,173.260 | ......2,615,058 XXX | 2,591,589 | ..o 2,557,359 | 112,663 [ [ | s 12663 | s | 2,591,589 o | e 23,469 | .. 23,469 | ... 18628 | XXX [Unors

HIMCO OPERATIONAL

41653Q 10 6 |HIMCO GLOBAL IMPACT NEXTSHARES. | . | 06/07/2019. [ TRANSACTION | ... 245,000.000 | ......4,845,448 XK 4,978,400 | ..o 4,236,050 | .....742,350 N 742,350 || i 4,978.400 | .| (132.952) | .. (132,952) | ....36,527 | XXX [Uno

9299999, Total - Common Stocks - Mutual Funds T 22,350,665 XX | 22,259,514 | .o 20,548,881 |....1,517,439 | oo | o0 | 1,517,439 |... 0 [ 22,259,514 | .o | 01,151 | 91,151 | ...213437 | XXX XXX

9799997. Total - COMMON SEOCKS - PArt & | o 23,067,265 XK | 22,976,114 | v 21,265,481 |..1,517,439 | oo |0 | 1,517,439 | 0] 22,976,114 |0 | 091151 | 91,151 | ...230,260 | XXX XXX

9799999. B e 23,067,265 XX | 22,976,114 | ..o 21,265,481 |....1,517,439 e . 1,517,439 [0 | 22,976,114 | .00 | 001151 [ 91,151 | ...230,260 | XXX XXX

9899999, Total - Preferred and COMMON StOCKS......vvvvvcsvsve | 23,181,267 XXX [ 23,090,116 | .o 21,379,483 |....1,517,439 o I 1,517,439 [0 | 23,090,116 .o | 0091151 [ 91,151 | ...226,943 | XXX XXX

9999999, Total - Bonds, Preferred and Common Stocks.. T — ...424,570,451 XXX |..421,666,351 | ......326,726,058 | ...1,611,920 | ...328441 | .. 0]....1,940,360 | .....150529 | ...... 417,103,975 | .....(73,221)| 5,938,008 | ....5,865,688 | 11,228,534 | XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 13.
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Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Total Adjustment Hedge
Type(s) Number Strike Price, | Undiscounted| Undiscounted C Unrealized Foreign Current to Carrying Credit | Effectiveness
Schedule]  of Date of of Rate of Index |~ Premium Premium ¢} Valuation | Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Contract Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central _Clearinghouse Date Expiration S Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) | B.JA.C.V. | )/Accretion Items Exposure Entity end (b)

Purchased Options - Hedging Other - Call Options and Warrants

JP MORGAN
SWPTN: 15Y RTR 3ML(3.08%) 02/28/28............ | VAGLB Hedge - GMWB Derivatives..............ccccooueeens N/A......... A CHASE BANK TH6GLXDRUGQFU57RNES7. | 02/27/2018]02/28/2028] .............. ...10,000,000 [3.09......coovvveeeee | e 725,000 [ .ovvvveeevereeerennns [ e 1,204,800 | ... | cooeoeee 1,204,800 | .......345,540 4
JP MORGAN
SWPTN: 20Y RTR 3ML(3.04%) 02/28/28............ | VAGLB Hedge - GMWB Derivatives.............cccccccc.c.. N/A......... A CHASE BANK THBGLXDRUGQFUS7RNEY7. | 02/27/2018(02/28/2028 | .............. | ..... 5,000,000 |3.05......cccocmewens | cereen 439,000 | ooovvvvrvrreererereeens [ e | oveiininns 743,495 | .| .........T43,495 222,330 4
JP MORGAN
SWPTN: 10Y RTR 3ML(3.21%) 02/27/25............ | VAGLB Hedge - GMWB Derivatives..............cccccoueeens N/A......... A CHASE BANK TH6GLXDRUGQFU57RNES7. | 02/27/2018]02/27/2025] ... | oovec 5,000,000 | 3.21..cccovecrvcrnne | crveeren 285,000 | .oovvvveeereeeenernns [ e | e 471,955 | .| ... 471,955 | .......143,730 4
JP MORGAN
SWPTN: 15Y RTR 3ML(3.19%) 02/27/25............ | VAGLB Hedge - GMWB Derivatives...........ccccccccc.e N/A......... A CHASE BANK THBGLXDRUGQFUS7RNEY7. |02/27/2018(02/27/2025| .............. ...20,000,000 |3.19......ccmvvvenc | e 1,499,000 | ..ooovvevvvvvvevemnninns [ o 0000002,548,300 | ... | oo 2,548,300 | .......803,900 4
JP MORGAN
SWPTN: 20Y RTR 3ML(3.07%) 02/27/25............ | VAGLB Hedge - GMWB Derivatives...............cccooueeens N/A......... A CHASE BANK TH6GLXDRUGQFUS7RNES7. | 02/27/2018]02/127/2025] ... | ooouc 5,000,000 | 3.08.....cmcevcrres | crvennes 428,000 | oo | e | i 738,765 | ...| ..........738,765 | ......237,110 4
CMS IDX CALL @ 50BP 03/19/21 Bond Portfolio DPART1|E.... CITIBANK,N.A..... E570DZWZ7FF32TWEFA76...|02/05/2019] 03/19/2021] ............. 1,000,000,000 | 0.50.......ccccumwuws [ eormmrmmmmmmmmmmnrnnins [ ovinnend 600,000 | oo | e 471,000 |...| ........471,000 | ..... (129,000) 100/100........
JP MORGAN
CMS IDX CALL @ 50BP 03/19/21 Bond Portfolio D PART 1| E.......... CHASE BANK THBGLXDRUGQFUS7RNEY7. |02/12/2019(03/19/2021] .............. 1,000,000,000 | 0.50.....cccccuwwwmes [ rovevvmmrvvvmmienenenns [ wrvinnend 630,000 | .ooorevcrereecrcrceenes | e 510,000 |...| ...........510,000 | ...... (120,000) 100/100........
CMS IDX CALL @ 50BP 03/19/21...................... | VAGLB Hedge - Macro Hedge...........cccccccccueccvevececs N/A......... | CITIBANK, N.A..... E570DZWZ7FF32TWEFA76...|03/22/2019]03/19/2021] ............. 1,000,000,000 | 0.50.....cccccuuweuws [ eovevemmmevmmmveiennnes [ woveneend 640,000 655,000 | ... 655,000 | ......... 15,000 3
CMS IDX CALL @ 50BP 06/18/21....................... | VAGLB Hedge - Macro Hedge...........cccccccccccccvevecevcs N/A........ | CITIBANK, N.A..... E570DZWZ7FF32TWEFA76...|06/11/2019)| 06/18/2021] ............. 1,000,000,000 | 0.50......ccccuwwwues [ eovevvmmmevemmnennnenes | wovrneens LTIV IO IOV 663,000 |...[ ..........663,000 | ..... (124,000) 3
SOCIETE
S&P IDX CALL @ 3175 01/17/20......covvvvevercrerne VAGLB Hedge - Macro Hedge.............cccoueverererevernns N/A......... S~ GENERALE O2RNES8IBXP4R0TD8PU41.... |06/21/2019]01/17/2020] .............. ..147,088,000 [ 3,175.00....c..c. | corverrerrereerrerenns | v 1,664,625 | ....cvvvvevevirrier 1,374,632 | | e 1,374,632 | ...... (289,993) 3
JP MORGAN
S&P IDX CALL @ 3175 01/17/20. VAGLB Hedge - Macro Hedge. NA......... E.... CHASE BANK TH6GLXDRUGQFUS7RNEY7. | 06/28/2019]01/17/2020] .............. ..147,088,000 | 3,175.00...ccc | oo | s 1,216,000 b 1374632 [ ) 1,374,632 | .......158,632 3
0089999999. Total-Purchased Options-Hedging Other-Call Options aNd WAITANIS.........ooooooooi oL k1 bbb | cinin 3,376,000 | ...... 5,537,625 0]... 10,755,579 |XX] ......10,755,579 | ....1,263,249 0 0 0 0 XXX XXX

Purchased Options - Hedging Other - Put Options
S&P IDX PUT @ 2800 - PREMIUM PAYABLE

06/20/25 VAGLB Hedge - Macro Hedge. HSBC BANK USA  1IE8VN30JCEQV1H4R804......| 07/12/2018| 06/20/2025| .. ..105,020,832 | 2,800.00 ..(1,684,848) |~ | ......(1,684,848) | ...(5,583,371) 3
S&P IDX PUT @ 2800 - PREMIUM PAYABLE JP MORGAN

06/20/25 VAGLB Hedge - Macro Hedge...........ccccccccocevevevevens NA......... E.... CHASE BANK THGGLXDRUGQFU57RNEY7. | 07/13/2018( 06/20/2025] .............. ..105,020,832 | 2,800.00......... eenen(1,778,306) | A | .......(1,778,306) | ...(5,588,445) 3
RTY IDX PUT @ 1670 - PREMIUM PAYABLE

06/20/25 VAGLB Hedge - Macro Hedge............cooccccvvcvvvrrrscsns NA....... E.oooee HSBC BANK USA  1IE8VN30JCEQV1H4R804......| 08/02/2018| 06/20/2025| .............. ...93,994,320 | 1,670.00......... 002,509,848 | M) L 2,509,848 | ...(4,731,004) 3
MXEA IDX PUT @ 1920 - PREMIUM PAYABLE CREDIT SUISSE

06/19/26 VAGLB Hedge - Macro Hedge...........ccccccccocccevevevene NA......... E... FBINT E58DKGMJYYYJLN8C3868.... | 08/16/2018)| 06/19/2026] .............. ..100,151,934 | 1,920.00......... 2,332,973 | M 2,332,973 | ...(4,728,200) 3
S&P IDX PUT @ 2850 - PREMIUM PAYABLE GOLDMAN

06/16/28 VAGLB Hedge - Macro Hedge...........ocooccvcvvvvvrrrscee NA...... E.coc. SACHS INTL W22LROWP2IHZNBBEK528... | 08/16/2018)| 06/16/2028 .............. .103,255,776 | 2,850.00......... | covvevevvrvrereresennns [ o [ eonsesssnsesssssssssssss | i (919,010) | *. | ..........(919,010) | ...(4,995,578) 3
S&P IDX PUT @ 2850 - PREMIUM PAYABLE GOLDMAN

06/16/28 VAGLB Hedge - Macro Hedge...........ccccccccocccevevevene NA......... E.... SACHS INTL W22LROWP2IHZNBB6K528... | 08/21/2018( 06/16/2028 | .............. .103,255,776 | 2,850.00......... | cooveveeevevenererenees [ wonmmmmmmmmmmmmmsmnnnnns [ coeveseensesesescscsiens | e (655,606) | . | ..........(655,606) | ...(4,976,616) 3
S&P IDX PUT @ 2900 - PREMIUM PAYABLE GOLDMAN

06/16/28 VAGLB Hedge - Macro Hedge............cooccvcvvvrvrrrscsns N/A......... E... SACHS INTL W22LROWP2IHZNBBEK528... | 09/17/2018)| 06/16/2028 .............. .101,490,720 | 2,900.00......... | covvevveeververrrrneens [ eovvirississnssinssssnns [ v | v, 122,050 | .| ...........122,050 |...(4,953,562) 3
MXEA IDX PUT @ 1600 - PREMIUM PAYABLE DEUTSCHE

12/18/20 VAGLB Hedge - Macro Hedge............cccccccoccvcvevevene NA......... E.. BANK, AG TLTWFZYICNSX8D621K86..... | 10/30/2018( 12/18/2020] .............. .161,473,368 | 1,600.00......... wernn(4,737,583) | A | .......(4,737 ,583) | ...(6,985,717) 3
MXEA IDX PUT @ 1600 - PREMIUM PAYABLE JP MORGAN

12/18/20 VAGLB Hedge - Macro Hedge............cooccccvvcveverricss NA......... E.o. CHASE BANK 7HBGLXDRUGQFU57RNEY7. [ 10/30/2018| 12/18/2020] .............. ...80,736,684 | 1,600.00......... 2(2,395,588) [ A, | ......(2,395,588) | ...(3,493,442) 3
MXEA IDX PUT @ 1675 - PREMIUM PAYABLE JP MORGAN

12/18/20 VAGLB Hedge - Macro Hedge.............cccccccoccvcveveveens NA......... E... CHASE BANK TH6GLXDRUGQFU57RNEY7. | 11/07/2018[ 12/18/2020] .............. ....77,853,231 | 1,675.00......... w(1,613,152) | A | .......(1,613,152) | ...(4,020,799) 3




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1'9030

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Total Adjustment Hedge
Type(s) Number Strike Price, | Undiscounted | Undiscounted C Unrealized Foreign Current | to Carrying Credit | Effectiveness
Schedule| of Date of of Rate of Index |  Premium Premium 0 Valuation | Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Contract Notional Received (Received) | (Received) | Current Year | Book/Adjusted | d Increase | Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration s Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) | BJA.CV. | )/Accretion Items Exposure Entity end (b)
S&P IDX PUT @ 2525 - PREMIUM PAYABLE
12/18/20 VAGLB Hedge - Macro Hedge...............curererermrnrenens N/A......... | S CITIBANK, N.A..... E570DZWZ7FF32TWEFAT6... [11/07/2018|12/18/2020| .............. .105,020,832 | 2,525.00......... were(1,896,671) | A | .......(1,896,671) | ...(5,650,911) 3
S&P IDX PUT @ 2750 - PREMIUM PAYABLE BANK OF
12/19/25 VAGLB Hedge - Macro Hedge............ccccccccccevcveveccn. N/A......... | AMERICA, NA B4TYDEB6GKMZO031MB27.. [11/09/2018 | 12/19/2025| .............. .107,374,240 | 2,750.00......... <erne(1,034,966) | 2. | .......(1,034,966) | ...(5,342,485) 3
RTY IDX PUT @ 1350 - PREMIUM PAYABLE GOLDMAN
12/18/20 VAGLB Hedge - Macro Hedge...............ceurrerermrmrnnnns N/A......... | S SACHS INTL W22LROWP2IHZNBB6K528... | 11/27/12018|12/18/2020 | ............. .104,960,324 | 1,350.00......... <ernne(2,538,866) | . | .......(2,538,866) | ...(5,354,211) 3
RTY IDX PUT @ 1370 - PREMIUM PAYABLE GOLDMAN
03/19/21 VAGLB Hedge - Macro Hedge............ccccocccovecevevecen. N/A......... E..... SACHS INTL W22LROWP2IHZNBB6K528... | 11/28/2018|03/19/2021] .............. ..103,393,752 | 1,370.00......... 2(2,114,039) | A | .......(2,114,039) | ...(5,462,542) 3
0099999999. Total-Purchased Options-Hedging Other-Put Option: 0 0 0 .. (16,303,762) |XX| .....(16,303,762) | (71,866,884) 0 0 0 0 XXX XXX
0149999999. Total-PUrchased OPHONS-HEAGING OtET.......... ...t eimesssomesesoemessmesesems e LA oL | enes 3,376,000 | ...... 5,537,625 | ...coovrevenninnend 0 |...(5548,183) |XX] .......(5,548,183) | (70,603,635) 0 0 0 0 XXX XXX
Purchased Options - Other - Call Options and Warrants
CFF HOLDING CORPORATION......coccouuvivuuerivinns [ eovsvensmssssssssssssssssssssssssssssssssssssssssssesssssssssssesesssesesssesesesssess | sossessssssssss | covssseneens 01/31/2011 [ wovvveereeens | crivvrnnes 7
HIBERNATION HOLDING CO........iieiiiciciciniiiss | ottt | osssnsnsnnnnns | cevveseeeees 06/30/2014 | .....cocoore [ o | e 44,016 0. 0
TURBO CAYMAN - WTS #1 06/30/2009 123 0
WILSHIRE NEW YORK PARTNERS Il LP. 12/28/2000 16
0299999999. Total-Purchased Options-Other-Call Options and Warrant 0 0 0 0 [XX 0 0 0 0 0 0 XXX XXX
0359999999. Total-Purchased Options-Other. 0 0 0 0 [XX 0 0 0 0 0 0 XXX XXX
0369999999. Total-Purchased Options-Call OPHONS NG WAITANES................uuiei i o111 ettt | s 3,376,000 | ...... 5,537,625 | ..oooovvverensnniend 0 | . 10,755,579 [XX] ......10,755,579 | ....1,263,249 0 0 0 0 XXX XXX
0379999999. Total-Purchased Options-Put Options. 0 0 0].. (16,303,762) [XX] .....(16,303,762) | (71,866,884) 0 0 0 0 XXX XXX
Lo LTI Ko ol (o T SYcTo I o100 0000000000000 0000000000000 000000 0000000000000000000000000000000000000000000 0000000000 OO DOE OO OO 0L L0000 0000000000000 0000000000000 000000000000 0000000000 O OO OO OSSOSO OROSOOTog OOOT 3,376,000 | ...... 5,537,625 | ..ocoovcverennnniend 0 |....(5548,183) |XX] .......(5,548,183) | (70,603,635) 0 0 0 0 XXX XXX
Written Options - Hedging Other - Put Options
JP MORGAN
SWPTN: 15Y RTP 3ML(3.08%) 02/28/28............. | VAGLB Hedge - GMWB Derivatives... CHASE BANK THBGLXDRUGQFU57RNEY7. |02/27/2018|02/28/2028 | .. ....10,000,000 -(711,000) | .... .(459,000) | ... (459,000 282,140 4
JP MORGAN
SWPTN: 20Y RTP 3ML(3.04%) 02/28/28............. VAGLB Hedge - GMWB Derivatives..............ccc........ NA......... A CHASE BANK THBGLXDRUGQFUS7RNEY7. |02/27/2018|02/28/2028 | .............. | ..... 5,000,000 |3.05.......ccomveveee | coveen (426,000) (281,845) | ... (281,845) | ......172,810 4
JP MORGAN
SWPTN: 10Y RTP 3ML(3.21%) 02/27/25............. VAGLB Hedge - GMWB Derivatives...........ccccccccc.ec N/A........ A CHASE BANK THBGLXDRUGQFUS7RNEY7. |02/27/2018|02/27/2025 | .......ccccvve | evees 5,000,000 |3.21...ccocvevvrerens | woveen (248,000) [ covoveverevevererennenns [ oemermimimsmisisiiniens | e (110,370) | ceo | covcreee (110,370) | .......125,870 4
JP MORGAN
SWPTN: 15Y RTP 3ML(3.19%) 02/27/25............. VAGLB Hedge - GMWB Derivatives..............cccccc..... NA......... A CHASE BANK THBGLXDRUGQFUS7RNEY7. |02/27/2018|02/27/2025 | .............. ...20,000,000 |3.19.......ccovveve 100i(1,308,100) | covvvvvvrvvvenrrvveeeens [ onsesmsmsmianniniannins | covenniend (604,400) | ... | coovre. (604,400) | .......660,580 4
JP MORGAN
SWPTN: 20Y RTP 3ML(3.07%) 02/27/25............. VAGLB Hedge - GMWB Derivatives............cccccccce.ee N/A......... A CHASE BANK THBGLXDRUGQFUS7RNEY7. |02/27/2018|02/27/2025 | .......cocvvve | evees 5,000,000 |3.08.....corvecreree [ wovered (417,000) (203,905) | .. | wvveveve (203,905) | .......208,870 4
S&P IDX PUT @ 1400 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge............ccccccccccevcvevevens N/A......... | HSBC BANK USA  1IE8VN30JCEQV1H4R804...... [07/12/2018 | 06/20/2025| .............. .105,020,832 | 1,400.00......... | covvevverrrvenreninenes [ eovevimsnessnsninnnsnens | covvsssssssssiss | e 718,967 | M. | oo 718,967 |...1,437,889 3
S&P IDX PUT @ 1400 - PREMIUM PAYABLE JP MORGAN
06/20/25 VAGLB Hedge - Macro Hedge..............urermrermrnnnnens N/A......... S CHASE BANK THBGLXDRUGQFU57RNEY7. |07/13/2018|06/20/2025 | ............ .105,020,832 | 1,400.00......... | covvererrrrrnrrrrrneees [ weveermerenennnenennnens | cvesssssssnasannnes | seseessees 816,393 | M. [ .oovevee 816,393 |...1,443,178 3
RTY IDX PUT @ 835 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge............ccccccccccvcvevevens N/A......... | HSBC BANK USA  1IE8VN30JCEQV1H4R804...... [ 08/02/2018 | 06/20/2025| .............. ...93,994,320 | 835.00............ (250,480) | . (250,480) | ....1,364,247 3
MXEA IDX PUT @ 960 - PREMIUM PAYABLE CREDIT SUISSE
06/19/26 VAGLB Hedge - Macro Hedge..........c.ccccccevevevevevecens N/A......... | S FBINT E58DKGMJYYYJLNBC3868.... |08/16/2018 |06/19/2026 | .............. .100,151,934 | 960.00............ 555,899 A | ... 555,899 |...1,153,884 3
S&P IDX PUT @ 1425 - PREMIUM PAYABLE GOLDMAN
06/16/28 VAGLB Hedge - Macro Hedge............ccccccccevevcvevevcns N/A......... S SACHS INTL W22LROWP2IHZNBB6K528... | 08/16/2018|06/16/2028 | .............. ..103,255,776 | 1,425.00 598,394 | A 598,394 |...1,711,940 3
S&P IDX PUT @ 1425 - PREMIUM PAYABLE GOLDMAN
06/16/28 VAGLB Hedge - Macro Hedge...............uueumrermrnrnnens N/A......... | S SACHS INTL W22LROWP2IHZNBB6K528... | 08/21/2018|06/16/2028 | ............ .103,255,776 | 1,425.00......... | covvvvererereerreenenes [ weveermenesenenenennnens | cvevssssssesssssesssiss | seseessees 379,076 | M. | oo 379,076 |...1,696,151 3
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Total Adjustment Hedge
Type(s) Number Strike Price, | Undiscounted| Undiscounted C Unrealized Foreign Current to Carrying Credit | Effectiveness
Schedule]  of Date of of Rate of Index |~ Premium Premium ¢} Valuation | Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Contract Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central _Clearinghouse Date Expiration S Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) | B.JA.C.V. | )/ Accretion Items Exposure Entity end (b)
S&P IDX PUT @ 1450 - PREMIUM PAYABLE GOLDMAN
06/16/28 VAGLB Hedge - Macro Hedge...............uurermrermrnnnnens N/A......... | S SACHS INTL W22LROWP2IHZNBB6K528... | 09/17/2018( 06/16/2028| ............. .101,490,720 | 1,450.00......... | covvvverrrrrmrrrreneres [ weveermerenennnenennnens [ cvevssssssesssssesssire | cvseessees 365,604 [ ] ...........365,604 |...1,718,433 3
S&P IDX PUT @ 1375 - PREMIUM PAYABLE BANK OF
12/19/25 VAGLB Hedge - Macro Hedge...........ccouuvvrereresess N/A........ S AMERICA, NA BATYDEB6GKMZO031MB27.. | 11/09/2018| 12/19/2025] .......ccc0 .107,374,240 | 1,375.00 553,096 A, 553,096 | ....1,471,982 3
SOCIETE
S&P IDX PUT @ 2400 01/17/20......cccurvverermvermrnnene VAGLB Hedge - Macro Hedge..............urerererermrnrnnnns N/A......... S GENERALE O2RNEB8IBXP4R0OTD8PUA41.... | 06/21/2019(01/17/2020] .............. .147,088,000 | 2,400.00......... | ceererererererrrrrennes (1,120,000 [ e (1,136 471) | oo [ (1,136 471) | ......(16,471) 3
JP MORGAN
S&P IDX PUT @ 2400 01/17/20 VAGLB Hedge - Macro Hedge. NA......... E.... CHASE BANK 7H6GLXDRUGQFUS7RNEY7. | 06/28/2019[01/17/2020] .............. ..147,088,000 | 2,400.00......... ...(1,220,000) .......(1,136.471) ... (1,136471)] ......... 83,529 3
0519999999, Total-Written Options-Hedging Other-Put Options ...(3,110,100) .....(2,340,000) 0 .(195514) [XX] .........(195,514) | ..13,515,031 0 0 0 0 XXX XXX
0569999999. Total-Written Options-Hedging Other. ...(3,110,100) | .....(2,340,000) 0 .(195514) [XX] .........(195,514) | ..13,515,031 0 0 0 0] XXX XXX
0799999999. Total-Written Options-Put Option: ...(3,110,100) .....(2,340,000) 0 .(195514) [XX] .........(195,514) | ..13,515,031 0 0 0 0 XXX XXX
0849999999, Total-Written Options ...(3,110,100) .....(2,340,000) 0. (195514) |XX] .........(195,514) | ..13,515,031 0 0 0 0] XXX XXX
Swaps - Hedging Effective - Interest Rate
BARCLAYS BANK
SWP: 2.06%(3ML) 03/07/22 Bond Portfolio DPART 1| A......... G5GSEF7VJP5I70UKS573..... 03/05/2012]03/07/2022] ............. ..150,000,000 | 2.06%(3ML)... | coovcvccevverrvrrcsre | civvinrrrersscisinnns (44T B16) [ oo | e | s (VAL AT [SUIRY IO OPPIIIRITIRN VN PO 1,229,559 | oooovcvere 100/100........
SWP: 2.12%(3ML) 03/13/22 Bond Portfolio DPART 1| A......... CME.......ccccuun. LCZTXYGSLJUHFXXNXD8S... | 03/09/2012|03/13/2022] .............. ..150,000,000 | 2.12%(3ML)... | cevvevevrrerevreereeres | ermresmrmrmmmrmnennnnns e(B14183) [ e [ | e 1,452,576 [ .ooovevveeeenveenennes [ ermmmmmnmmmnmnmnnnns [ eormnmmmnmnmnnenennnes [ ommmesnmnmsammnnnns | eeveee 1,233,313 | cooverererrrennns 100/100........
SWP: 1.99%(1ML) 03/20/22 Bond Portfolio D PART 1] A......... CME........ccconwnn. LCZTXYGSLJUHFXXNXD8S... | 12/20/2016]03/20/2022] .............. ..380,000,000 | 1.99%(TML)... | coocevcevrmrveercere [ rvvvevrrvessscrirens [ rvene (945,078) [ oo [ o [ v BAT8,946 | ...ooovvvvvcscvces | e | e [ v | e 3,135,453 | ... 99/100..........
SWP: 2.11%(3ML) 03/16/22 Bond Portfolio DPART1]A........ CME LCZ7XYGSLJUHFXXNXD8S... | 12/20/2016]03/16/2022] .............. ..200,000,000 | 2.11%(3ML)... 2.(568540) | oo | | e (ICKKR:T/228 [ [ ST IO PO 1,646,915 99/100..........
0859999999, Total-Swaps-Hedging Effective-Interest Rate. 0 0 |...(2,375,397) 0 XX] ....... 8,080,224 0 0 0 0]... 7,245 241 XXX XXX
Swaps - Hedging Effective - Foreign Exchange
usD
JP MORGAN 5.97%(EUR|
CSWP: USD 5.97% (EUR 5.38%) 04/29/24..........| W9801LCS7 - VATTENFALL TREASURY AB.......... D PART 1| D.......... CHASE BANK 7H6GLXDRUGQFU57RNE9T7. | 08/25/2004| 04/29/2024 .............. ...12,223,235 LSCICTY] NN B corrernenn 15,079 [ o 708,500 | ... | coverreee (90,676) | .ooovvvvvverrcsaes [ e 43,500 134395 | 100/100........
usD
5.75%(EUR|
CSWP: USD 5.75% (EUR 5.38%) 04/29/24..........| W9801LCS7 - VATTENFALL TREASURY AB.......... D PART 1| D.......... HSBC BANK USA  1IE8VN30JCEQV1H4R804...... | 10/18/2004| 04/29/2024( .............. ...15,511,267 LSCICTS] N B 97,614 | ........1,356,600 coveeennn 739,001 52,200 W ATOSBAT | 100/100........
usD
GT7995PAAT7 - SOUTH EASTERN POWER JP MORGAN 5.79%(GBP|
CSWP: USD 5.79% (GBP 5.50%) 06/05/26......... NETWORKS PLC D PART 1| D.......... CHASE BANK 7H6GLXDRUGQFU57RNEYT7. [ 10/20/2004)| 06/05/2026 .............. ....21,920,860 LSXCIUETS] R B 4000 206,003 | .......6,648,765 | ... | ....... 7,212,186 | ovvevvvevcvecvcris | e 11,070 110 288,678 | oo 100/100........
EUR
BARCLAYS BANK 10YLIBR(USD
CSWP: EUR 10YLIBR(USD 5.84%) 08/01/21..... Liability N/A........ DI PLC G5GSEF7VJP5I70UK5573..... |07/18/2006]08/01/2021 .....cccc.... ...93,693,784 5.84%) (8,283,783)| @] .....(14,710,704) (34)] ....(326,250) W BTT324 | 100/100........
usD
JP MORGAN 3.00%(EUR|
CSWP: USD 3.00% (EUR 0.98%) 10/27/24..........| D8286#AA8 - SIRONA DENTAL SERVICES GMBH | D PART 1] D.......... CHASE BANK TH6GLXDRUGQFU57RNEYT7. [10/05/2016) 10/27/2024( ......ovvvvces | evves 3,364,500 0.98%)] cevvevvereverrrreesse | o coinnnee: 34,123 | (56,400 | oo | e (110,767) | v [ e 13,050 38,843 100/100........
usD
3.20%(EUR|
CSWP: USD 3.20% (EUR 1.34%) 10/31/26..........| 031100H@2 - AMETEK INC.....coovvvvverervcrermrcresssirnins D PART 1| D........ CITIBANK, N.A..... E570DZWZ7FF32TWEFATS...| 10/14/2016]10/31/2026] .....cccceeere | vevees 3,303,000 1.34%), 30,484 | .......... (115,350) | . | ovvrerene(232801) [ oo [ e 13,050 JUROOOOR 7y (- I SSOR 100/100........
usD
4.00%(EUR
CSWP: USD 4.00% (EUR 1.84%) 12/07/27..........| BO550@AA9 - UMICORE SA. .IDPART1 .| CITIBANK, N.A..... E570DZWZ7FF32TWEFATS...| 04/05/2017]12/07/2027] .. 331,571 1.84%)| . 54,101 (362,429)] ... (501,199) | covvvevvvvvevrervreees | e 21,750 77,463 100/100........
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Total Adjustment Hedge
Type(s) Number Strike Price, | Undiscounted | Undiscounted C Unrealized Foreign Current | to Carrying Credit | Effectiveness
Schedule| of Date of of Rate of Index |  Premium Premium 0 Valuation | Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Contract Notional Received (Received) | (Received) | Current Year | Book/Adjusted | d Increase | Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration s Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) | BJA.CV. | )/Accretion Items Exposure Entity end (b)
0879999999. Total-Swaps-Hedging Effective-Foreign Exchange. 0 0 ..(104,097) (7,694,559) | .. (34)|...(171,630) 00 | 1,432,000 | XXX XXX
0909999999. Total-Swaps-Hedging Effective. 0 0 .(104,097) [XX] ...........385,665 (34) [ ...(171,630) | o0 | o0 [ e 8,677,241 XXX XXX
Swaps - Hedging Other - Interest Rate
DEUTSCHE
SWP: 3ML(5.68%) 05/23/26 OFFSET OFFSET. | C.......... BANK, AG TLTWFZYICNSX8D621K86..... |05/19/2006 | 05/23/2026 | .............. ..115,000,000 | 3ML(5.68%)... | .vcvcvevvvvvevrvvvenees | ermrmammmrmamrininnnnns ...(1,743,383) | .....(28,854,920) | ... | .....(28,854,920) | ...(5,183,321) | .ocoeevsesesusureees | corvrrsrrrrrsiersrnres | covveervcececiescees | e 1,510,551 | ..o L I
SWP: 3ML(5.64%) 06/06/21 OFFSET OFFSET. | C..cveve CME......coomvrrrrine LCZ7XYGSLJUHFXXNXDS8S... | 06/02/2006 | 06/06/2021 | .............. 164,750,000 | BML(5.64%)... | +vvrererrrvrerrrrrneees [ wovemrmenemmmenenennnens | ceveren (966,628) | ......(4,683,533) | ... | ......(4,683,533) | ...... (108,827) | cvvvvvvevvrrreerenns | cevevrrseeeervessenies | cevvrvseevsnseeseees | cvvssins 450,581 | coovererererene | I
SWP: 3ML(5.64%) 06/06/21 OFFSET OFFSET. | C.......... CME......ccoouiienune LCZ7XYGSLJUHFXXNXDS88... | 06/02/2006 | 06/06/2021 | .............. 227,750,000 | BML(5.64%)... | covvvvvvrvvverrrrrecres [ wovevviniisiinnininnnens | cevene (414,269) | ......(2,007,228) | .. | .......(2,007,228) | ........(46,640) | ...ccoouerucciveres | covvrervcvrcsiccrciies | cvvvsesrsrecsrericns | v 193,106 | ..ooovvvvvvrene L I
MERRILL LYNCH
SWP: 3ML(5.66%) 06/08/21 OFFSET OFFSET. .| INTL GGDZP1UYGUISTUHRDP48 |06/06/2006 | 06/08/2021| .. ....28,000,000 | 3ML(5.66%)... ..(420,602) | .......(2,039,564) | ... | .......(2,039,564) | ........(38,678) ..195,121
MERRILL LYNCH
SWP: 3ML(5.63%) 06/16/21 OFFSET OFFSET. | C.......... CAP sV GDWTXX03601TB7DW3U69. |06/14/2006 |06/16/2021| .............. ...93,000,000 | 3ML(5.63%)... | cvcvevevevvvevrvvvenees | erermammesiaarireninnns ..(1,368,709) | ......(6,807,798) | ... | ......(6,807,798) | ...... (168,812) | covvvvvcceervcceeens | coverenvcecenececenies | e | v 651,728 | ..o L I
MERRILL LYNCH
SWP: 3ML(5.63%) 06/16/21 OFFSET OFFSET. | C......... CAP SV GDWTXX03601TB7DW3U69. |06/14/2006|06/16/2021 | .............. +..48,500,000 [ BML(5.83%)... | coovesvcvvvrrrrrrsss | covemererneesesssins | e (684,354) | .......(3,403,899) | ... | .......(3,403,899) | ........(84,406) 325,864 1
JP MORGAN
SWP: ZERO 1ML(5.20%) 09/13/45. OFFSET OFFSET. [ A......... CHASE BANK THBGLXDRUGQFU57RNEY7. | 12/18/2007 | 09/13/2045 | .............. 125,188,000 | TML(5.20%)... | covvvveerrevenrrrrneens [ covevvmnvevvvnvenennnens | ceeeee (811,064) | .....(57,162,173) | ... | ....(57,162,173) | (14,304,448) | .....coceemuceueree | covrrerirrresicvrciies | cvrrrrsrersrsreriens | v 644,939 | .coccvvverne L I
DEUTSCHE
SWP: 3ML(5.00%) 08/10/56 OFFSET OFFSET. | A........ BANK, AG TLTWFZYICNSX8D621K86..... | 12/20/2007 | 08/10/2056 | .............. +..50,000,000 | 3ML(5.00%)... | +vvrererrrrrerrrrrmeees [ weremmmenensmenenennnene | eeveven (587,464) | .....(36,777,474) | ... | ...(36,777,474) | (10,791,955) | cresvvvvevesesrsrses | crrrrrsrsrsssrasssares | cvvveervseeecseseees | wovene 1,523,559 | .ooveverererennns | I
JP MORGAN
SWP: 3ML(5.02%) 06/07/41 OFFSET OFFSET. CHASE BANK THBGLXDRUGQFU57RNEY7. | 12/20/2007 | 06/07/2041 | .. ....50,000,000 | 3ML(5.02%)... | cvvvvverrrvvenrnreneens [ wevvvvmnnivnnnniirnnnins | eeeerene(589,857) | (25,456,727) | .. | .....(25,456,727) | ...(6,930,953) | ...ccvesevesereacs | covvrmsrersesiessnsias | coveeerveececeseenes | oveee 1,171,362
SWP: ZERO 4.33%(1ML) 09/13/45. OFFSET OFFSET. HSBC BANK USA  1IE8VN30JCEQV1H4R804...... | 05/06/2010 | 09/13/2045 ...42,250,000 | 4.33%(1ML)... 9,718,561 49,718,561 | ..15,852,980 1,081,812
SWP: 3ML(4.12%) 09/01/40. OFFSET OFFSET. LCZ7XYGSLJUHFXXNXD88... |07/01/2011{09/01/2040 | .......cccvces | vevees 5,100,000 | 3ML(4.12%)... (37,308) | ......(1,711,434) | ... | ......(1,711,434) | ..... (647,703) ..117,380
SWP: 3ML(3.58%) 09/01/40 OFFSET OFFSET. LCZ7XYGSLJUHFXXNXD8S... [08/03/2011]|09/01/2040 | .............. +..15,600,000 | BML(3.58%)... | coosevcvvverrrrrasre | commrnmrerersssssinins e(T1,978) | ......(3,764,019) | ... | ......(3,764,019) | ...(1,911,028) 359,046 1
MORGAN
SWP: 3ML(2.19%) 02/01/21 OFFSET OFFSET. | A........ STANLEY CAP  17331LVCZKQKX5T7XV54...... 08/23/2011]02/01/2021 | ....coovovveee | wevee 6,000,000 | 3ML(2.19%)... | covvevevvvevervnvvenens | ovmrmmmrasmmmnssennnnns v 14,236 (29,086) | ... (29,086) | ccverec(84,347) | oovvvrecressiinns | cevermsiinrrnnessns | cvvvirensensessis | eveeeseens 37,882 | .o L I
SWP: 2.06%(3ML) 02/01/21 OFFSET OFFSET. [ A.......... CITIBANK, N.A..... E570DZWZ7FF32TWEFATS... [11/02/2011]02/01/2021 | ..ovvvvvcvcc | vevecd 6,000,000 | 2.06%(3ML)... | covvvvcsrecrcvevrneres | corsrsnirennneressies | ceree (18,061) | ovvvveeene 17,196 v 17,196 | 87,907 37,882 1
JP MORGAN
SWP: 3ML(2.88%) 09/01/40. OFFSET OFFSET. CHASE BANK THBGLXDRUGQFU57RNEY7. | 11/10/2011|09/01/2040 | .. 400,000 | 3ML(2.88%)... (6,929) (776 911) | ... (776,911) | ...... (745,346) ..147,301
BARCLAYS BANK
SWP: 2.51%(3ML) 05/23/26 OFFSET OFFSET. | C......... PLC G5GSEF7VJP5I70UKS573..... [11/17/2011]|05/23/2026 | .............. 115,000,000 [ 2.51%(BML)... | coovvvvvvverrrrecsre | commriereressssssnnes ee(81,092) | ....... 5,072,341 | .. | ..o 5,072,341 | ...8,068,364 | ..ooooocerccirerns | covvnrrmrrnsssssins [ crvvrrnssssssiiines | covnes 1,510,551 | coovvveverne L I
JP MORGAN
SWP: 2.78%(3ML) 08/10/56 OFFSET OFFSET. [ A......... CHASE BANK THBGLXDRUGQFU57RNEY7. | 11/17/2011|08/10/2056 | .............. ...50,000,000 | 2.78%(3ML)... [ cevvevevrveveerervennes | rmrmmmrasemmrenennnnns v 31,464 | ... 7,408,800 |... | ...... 7,408,800 | ....8,265,452 01,523,559 | oo L I
BARCLAYS BANK
SWP: 2.84%(3ML) 06/07/41 OFFSET OFFSET. [ A.......... PLC G5GSEF7VJP5I70UKS573..... [11/10/2011]|06/07/2041 | .............. +..50,000,000 | 2.84%(3ML)... | coovevcvvvverrrrrasre | commrinreressssssinnes v 45,482 5,890,254 5,890,254 | ...5,944,970 | ..oooovvevicrrrrns | covrrrmrrrsssssins [ ervvvensssssiiienes | v 171,362 | oo L I
ROYAL BANK OF
SWP: 2.10%(3ML) 06/16/21 OFFSET OFFSET. | C.......c.. SCOTLA RR3QWICWWIPCS8A4S074.. [11/21/2011|06/16/2021 | .............. +.93,000,000 | 2.10%(3ML)... | covvvvervrvrerrrrrneens [ woveermenensmnnenennnens | cevere (275,066) | ........... 502,825 | ... | worereen 502,825 | ....1,666,882 | ... | e | v | v 651,728 | ...oovvvvreree. L I
JP MORGAN
SWP: 2.16%(3ML) 06/06/21 OFFSET OFFSET. | C.......... CHASE BANK THBGLXDRUGQFUS7RNEY7. | 11/17/2011|06/06/2021 | .............. ....84,750,000 | 2.16%(3ML)... | covvvvvvrrevenrrrvneens [ eovvirinnissienisininens | cevene (158,080) | ........... 420,638 | ... | .o 420,638 | .1, 117,976 | ooovvveervvvcccnnes | coverenncencnscccennes | v | v 450,581 | ..coovvveree. L I
JP MORGAN
SWP: 2.77%(3ML) 09/01/40. OFFSET OFFSET. | A........ CHASE BANK THBGLXDRUGQFU57RNEY7. | 12/05/2011|09/01/2040| .............. ...15,600,000 | 2.77%(3ML)... 8,505 | ......1,600,612 |..| .. 1,600,612 |....1,802,691 359,046 1
BARCLAYS BANK
SWP: 2.44%(3ML) 09/01/40 OFFSET OFFSET. [ A.......... PLC G5GSEF7VJP5I70UKS573..... [07/02/2012|09/01/2040 | ..ovovccvcs | e 5,100,000 | 2.44%(3ML)... (5,603) 230,234 | ... | v 230,234 | ......575,255 | coooovvccvierenns | covinnnnnnsessssins [ cvverensesssinines | e 117,380 | oo L I
BARCLAYS BANK
SWP: 2.44%(3ML) 09/01/40. OFFSET OFFSET. PLC G5GSEF7VJP5I70UKE573..... [07/02/2012]09/01/2040 .. 400,000 | 2.44%(3ML)... .(7,031) 288,921 .288,921 | .......721,888 ..147,301
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Total Adjustment Hedge
Type(s) Number Strike Price, | Undiscounted| Undiscounted C Unrealized Foreign Current to Carrying Credit | Effectiveness
Schedule]  of Date of of Rate of Index |~ Premium Premium ¢} Valuation | Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Contract Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central _Clearinghouse Date Expiration S Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) | B.JA.C.V. | )/ Accretion Items Exposure Entity end (b)
SWP: 3ML(2.81%) 04/11/24 OFFSET OFFSET. LCZ7XYGSLJUHFXXNXD88... | 04/09/2014)| 04/11/2024 .............. ....15,000,000 | 3ML(2.81%)... (8,665) | ......... (727,579)| ... | ..oer.....(727,579) (565,779) e 164,082 | L I
SWP: 3ML(2.81%) 04/11/24 OFFSET OFFSET. LCZ7XYGSLJUHFXXNXD88... | 04/09/2014)| 04/11/2024 ............. ...30,000,000 | 3ML(2.81%)... | cecvevevvveverrvvvennes [ erermamrirmaaririnnnnns cerren(17,329) | ..0.0..(1,455,159) | ... | ......(1,455,159) | ...(1,131,559) 328,164 1
SWP: 2.57%(3ML) 04/11/24 OFFSET OFFSET. LCZ7XYGSLJUHFXXNXD88... | 05/15/2014| 04/11/2024] .......cocvcee | v 9,000,000 | 2.57%(3ML)... (5,466) | .......... 341,304 | ...| .........341,304 | .......346,992 98,449 1
SWP: 2.60%(3ML) 04/11/24 OFFSET OFFSET. LCZ7XYGSLJUHFXXNXD88... | 06/02/2014| 04/11/2024 .. ....15,000,000 | 2.60%(3ML)... (6,973) 588,492 | ... 588492 | .....576,811 ...164,082
SWP: 2.60%(3ML) 04/11/24 OFFSET OFFSET. LCZ7XYGSLJUHFXXNXD88... | 06/02/2014| 04/11/2024 ....14,000,000 | 2.60%(3ML)... (6,508) .549,259 538,357 53,143
SWP: 2.66%(3ML) 04/11/24 OFFSET OFFSET. LCZ7XYGSLJUHFXXNXD88... | 06/03/2014| 04/11/2024 2.66%(3ML)... .289,619 | .......267,870 76,572
SWP: 2.01%(3ML) 06/06/21 OFFSET OFFSET. LCZ7XYGSLJUHFXXNXD88... | 12/20/2016| 06/06/2021 .. ...27,750,000 | 2.01%(3ML)... .103,268 505,487 93,106
SWP: 2.00%(3ML) 06/08/21 OFFSET OFFSET. LCZ7XYGSLJUHFXXNXD88... | 12/20/2016)| 06/08/2021] .............. ....28,000,000 | 2.00%(3ML)... | cecvvvevvvevenrvvvennes [ ermrmmmrirmamririnnnnns crenennnn(91,448) 99,965 | ......513,808 e 195,121 | e L I
SWP: 2.01%(3ML) 06/16/21 OFFSET OFFSET. LCZ7XYGSLJUHFXXNXDS88... | 12/20/2016)| 06/16/2021] .............. ...46,500,000 | 2.01%(3ML)... | covvvvevvvererrrrrerens [ eovvimmnieismniininniens | eevere (1567,296) | ...covveees 179,368 | ...| ..........179,368 | .......862,584 325,864 1
SWP: 2.56%(3ML) 10/03/47. Bond Portfolio DPART 1| C......... CME......ccooucvurue LCZ7XYGSLJUHFXXNXD88... | 09/29/2017| 10/03/2047] .............. +..75,000,000 | 2.56%(3ML)... | cocoevevvvevevrvvvennes [ erereamririainirininnns coerenenn(54,484) | ......5,508,709 | .| ...... 5,508,709 [..10,126,279 | ..cooovoevercvcccecs | e | e | 1,994,191 | oo 2
SWP: 2.50%(3ML) 10/05/67. Bond Portfolio DPART 1| C.....c.... CME...ormrrrnne LCZ7XYGSLJUHFXXNXD88... | 09/29/2017| 10/05/2067 .............. ..250,000,000 | 2.50%(3ML)... | covvevevrveverrvrvennes [ wovmemmmemsmmmesennnenes | coveeeesssesssssseseeses | e 11,411,110 || 11,411,110 [.18,906,213 | oo [ eovevviveninineiiennes [ oo | e 8,687,152 | .....ccocereees 2o
SWP: 2.56%(3ML) 10/03/47. Bond Portfolio DPART 1| C......... CME.....ccoouiiirune LCZ7XYGSLJUHFXXNXD88... | 09/29/2017| 10/03/2047| .............. ....75,000,000 | 2.56%(3ML)... (56,172) ........5,435,305 | ... | ....... 5,435,305 [..10,121,378 | .ocooovvovcrcvcvcacs | o | e | 1,994,191 | oo 2
SWP: 2.56%(3ML) 10/03/47 Bond Portfolio DPART 1| C......... CME.....cccoouiiarun LCZ7XYGSLJUHFXXNXD88... | 09/29/2017| 10/03/2047| .............. ....70,000,000 | 2.56%(3ML)... (52,952) .......5,050,114 | ... | ....... 5,050,114 | ....9,445,005 | ...ocooverivrmrrs | corrrrmrrrsessris [ ervrversessssinnes | v 1,861,245 | ...ocovvvvvrenn 2
SWP: 2.55%(3ML) 10/03/47. Bond Portfolio DPART1|C.......... CME...ornrrrnne LCZ7XYGSLJUHFXXNXD88... | 09/29/2017| 10/03/2047| .............. ...70,000,000 | 2.55%(3ML)... | cocvvvevvvevevrvvvennes [ oreremerirmmainiinnnnns ceerenenn(54,352) | ...... 4,989,216 | ... | ........ 4,989,216 | ...9,441,030 | ..oocvevvvevernrenns | eevrrernnnnninnnnnenes | cevvviinevivinnnenes | e 1,861,245 | ..ooovvvvrvrenn 2
SWP: 2.57%(3ML) 04/25/29..........coomwvvvmvereririrennns VAGLB Hedge - Macro Hedge. LCZ7XYGSLJUHFXXNXD88... | 04/23/2019)| 04/25/2029) .............. ..140,000,000 | 2.57%(3ML)... | cecovvevvvevevrevvennes [ erermmmmiriniririnnnens ceerenenn(12,408) | ....... 7,671,066 |...| ....... 7,671,086 | ...7,671,086 | ...oovoovcrcvcvcecs | e | e | 2,194,408 | .........cc.c.... [T
SWP: 2.57%(3ML) 04/25/29.. .| VAGLB Hedge - Macro Hedge LCZ7XYGSLJUHFXXNXDS8S... | 04/23/2019) 04/25/2029 .. ..140,000,000 | 2.57%(3ML)... | cecvevevvvevevrverennes [ ormrmmermrmniiinininnns ceeneennn(12,280) 7,677,391 7,677,391 | 7,677,391 | oo | oo | | 2,194,408 | .....ccocvee. K
SWP: 2.20%(3ML) 05/31/29.. .| VAGLB Hedge - Macro Hedge LCZ7XYGSLJUHFXXNXDS88... | 05/29/2019) 05/31/2029 ..140,000,000 | 2.20%(3ML)... (38,789) 2,933,801 ,933,801 | ....2,933,801 2,205,392 3
SWP: 2.20%(3ML) 05/31/29 VAGLB Hedge - Macro Hedge. LCZ7XYGSLJUHFXXNXD88... | 05/29/2019) 05/31/2029 .. ..140,000,000 | 2.20%(3ML)... ...(38,728) 2,940,182 ,940,182 1...2.940,182 | .o i v | 2,205,392 3
0919999999. Total-Swaps-Hedging Other-Interest Rate 0 0]...(8,083,173)] ....(48,738,950) [XX] ....(48,738,950) | ..82,234,905 0 0 0]..41,275832 XXX XXX
Swaps - Hedging Other - Credit Default
CREDIT
GOLDMAN EVENT(5.00%
CDS: CAMPBELL SOUP CO (CPB) PAY 5.00%. | 134429AG4 - CAMPBELL SOUP CO..........ccccccoe.c.eo D PART 1| B.......... SACHS INTL W22LROWP2IHZNBB6K528... | 03/02/2016| 06/20/2021] .............. | .eeee 5,742,000 )] -oi(1,343,436) | ..ooooveeeriiiiiins [ e (144,348) (528,067)| ... (528,067)] ........(53,687) | ..cocvvvevevvvvrenns | v 126,806 2 100/100........
CREDIT
CDS: COX COMMUNICATIONS (COXENT) PAY GOLDMAN EVENT(1.00%
1.00% VARIOUS D PART 1| B.......... SACHS BANKU  KD3XUN7C6T14HNAYLUO2... | 09/21/2016] 12/20/2021] ............. ....17,000,000 ] [E— YW B e (85 472) [ (328,896) | ... [ .........(328,896) | .......(36,051) | .ooovvevvrererrrers | orerenens (7,171) 2 95/100..........
CREDIT
CDS: COX COMMUNICATIONS (COXENT) PAY CREDIT SUISSE EVENT(1.00%
1.00% VARIOUS DPART1|B......... FBINT ES8DKGMJYYYJLN8C3868.... | 09/21/2016] 12/20/2021] ............ ....17,000,000 )] I 75,221 -.....(85472) (328896)] ... | ..........(328.896) | .......(36,051) | ..o | e (7171) 2 95/100..........
0929999999. Total-Swaps-Hedging Other-Credit Default. ...(1,192,994) 0f... (315,292)] .......(1,185,860) [XX] .......(1,185,.860)| ...... (125,788) 0f.... 112,463 0 0 XXX XXX
Swaps - Hedging Other - Foreign Exchange
usb
DEUTSCHE 5.21%(EUR
CSWP: USD 5.21%(EUR 3.38%) 07/30/25.......... | Y20722AM9 - INDONESIA (REPUBLIC OF).. .|DPART 1 .| BANK, AG TLTWFZYICNSX8D621K86..... | 06/09/2016 07/30/2025] .. 679,680 3.38%)| . (32,025) 14,169 100/88...
0939999999. Total-Swaps-Hedging Other-Foreign Exchange. 0 (32,025) 0 .14,169 0 0 XXX XXX
Swaps - Hedging Other - Other
JP MORGAN GMWB
SWP: GMWB (0.25%) 06/30/57........oceverrsrrererre VAGLB Hedge - GMWB Derivatives.......................... N/A......... S CHASE BANK THBGLXDRUGQFU57RNEY7. | 07/02/2007 [ 06/30/2057 .............. 1,006,296,388 (0.25%)] cvvvvvveerrrrererrrenes | rereveverererererenenene ..(1,281,085) ] ...... 14,605,577 | ...| .....14,605,577 |...(5417,576) 31,027,317 s LS
JP MORGAN GMWB
SWP: GMWB (0.52%) 06/30/57. VAGLB Hedge - GMWB Derivatives NA......... E.... CHASE BANK THBGLXDRUGQFUS7RNEY7. | 04/17/2008] 06/30/2057] .............. 1,006,296,388 (0.52%) .....(2,638,123)] .......4.048582 | .. ....... 4,048,582 | ...(5,742,842) ....31,027 317 4
0959999999. Total-Swaps-Hedging Other-Other. 0 0]...(3,919208)] ..... 18,654,159 |XX] ......18,654,159 | (11,160,418) 0 0 0 | ..62,054633 XXX XXX
0969999999. Total-Swaps-Hedging Other. ....(1,203,494) 0]..(12,311,383)] ....(31,302,675) [XX] .....(31,302,675) | ..70,948,699 | ...... 14169 ] ...... 112,463 0 |..103,338,850 XXX XXX

Swaps - Replications - Interest Rate
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Total Adjustment Hedge
Type(s) Number Strike Price, | Undiscounted| Undiscounted C Unrealized Foreign Current to Carrying Credit | Effectiveness
Schedule]  of Date of of Rate of Index |~ Premium Premium ¢} Valuation | Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Contract Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central _Clearinghouse Date Expiration S Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) | B.JA.C.V. | )/ Accretion Items Exposure Entity end (b)
SWP: 3.18%(3ML) 09/25/48.............ccooomvvverrririnnns 91278*AY0 - BOND WITH INTEREST RATE SWAP [ CME LCZ7XYGSLJUHFXXNXD88... | 09/21/2018)| 09/25/2048 .............. ....85,000,000 | 3.18%(3ML)... | cecvevvvvvevevvvvrennns [ rereaiririniririninens 10000000:202,279 | s o] 18,045,087 | i | e | e | | 2,298,943 | oo | i
SWP: 2.13%(3ML) 06/10/29.........ccoovvvvvvvereririrenens PENDING - BOND WITH INTEREST RATE SWAP.. [ CME LCZ7XYGSLJUHFXXNXD88... | 06/06/2019) 06/10/2029) .............. ...50,000,000 | 2.13%(3ML)... (9,363) o] e 737,248 ceeeeeeiT88,726 | oo | e
SWP:_2.13%(3ML) 06/10/29 PENDING - BOND WITH INTEREST RATE SWAP.. B.... CME LCZ7XYGSLJUHFXXNXD88... | 06/06/2019) 06/10/2029) .............. ....50,000,000 | 2.13%(3ML)... (9,275) ] . 750,963 ........188,726
0979999999. Total-Swaps-Replications-Interest Rate. 0 0].....183642 0 [XX] ......19,533,278 0 0 0 0. 3,876,395 XXX XXX
Swaps - Replications - Credit Default
CDS: TARGET CORPORATION (TGT) REC 87612ED#0 - BOND WITH CREDIT DEFAULT 1.00% (CREDI|
1.00% swaP - Buiee. CITIBANK, N.A..... E570DZWZ7FF32TWEFA76...|07/11/2017]12/20/2022] .............. ....10,000,000 TEVENT)| ........ ARRIRT TN — correeernD0,278 | 71,006 | ... (VR VT [T IR IR (10,233) [ coovevvvevercrerenne | 10,000,000 | Tovvvvvveere | covrerrrrrrersirrns
46625H@K7 - BOND WITH CREDIT DEFAULT 1.00%(CREDI,
CDS: JP MORGAN CHASE (JPM) REC 1.00%...| swAP | [ CITIBANK, N.A..... E570DZWZ7FF32TWEFA76...|03/20/2019] 06/20/2024 .............. | ... 5,000,000 LIE\/=1))] [ I 107,574 | ........ 14,167 | .......... 101,879 |...| ..........146,781 (XL N I 5,000,000 [ 1oocoooceecees [ eooiiimiiiiiniiiiinnns
CDS: GOLDMAN SACHS GROUP (GS) REC | 38141GH@6 - BOND WITH CREDIT DEFAULT MORGAN 1.00% (CREDI,
1.00% swap | - STANLEY CAP  17331LVCZKQKX5T7XV54...... 03/20/2019( 06/20/2024 .......ccceee | eveee 5,000,000 LE\/=1 )] [ I 39,638 | oo 14,167 | e 37,540 | ... 87,447 (2,098) | oo XV KAV I DO S,
172967D@7 - BOND WITH CREDIT DEFAULT CREDIT SUISSE 1.00%(CREDI,
CDS: CITIGROUP INC (C) REC 1.00%............... |SWAP— . B FBINT E58DKGMJYYYJLNBC3868.... [ 03/20/2019]| 06/20/2024] ........cccce. | v 5,000,000 LI E\/=1 )] [N I 92,132 | o 14,167 | 87,255 [ .| cooreeeee 112,042 | oo [ i | e (X 7001 R 5,000,000 [ 1ooooccecees [ oo
61746BE*3 - BOND WITH CREDIT DEFAULT GOLDMAN 1.00%(CREDI,
CDS: MORGAN STANLEY (MS) REC 1.00%...... SWAP B.... SACHS INTL W22LROWP2IHZNBB6K528... | 03/20/2019(06/20/2024] .............. | ..... 5,000,000 TEVEND) oo | e, 70041 | ... 14,167 66,333 |..]..........101,015 B708) | . ] 5,000,000 f1.............
0989999999. Total-Swaps-RepliCatioNS-Credit DBIAUI............ci e e | 111,313 | . 309,385 | ........ 106,945 | ......... 364,013 [XX| ..........717,434 0 0 ... (26,611) 0 | ....30,000,000 XXX XXX
1029999999, Total-SWAPS-REPICAHONS ... e s | e 11313 | 309,385 | ........290.586 | .......... 364,013 [XX] .....20,250,712 0 0 (26611) 0 |..332876,395 XXX XXX
1159999999. Total-Swaps-Interest Rate. 0 0 ]..(10,274928)] ....(48,738,950) [XX] .....(21,125448) | ..82,234,905 0 0 0 |..52397.467 XXX XXX
1169999999. Total-Swaps-Credit Default ..(1,081681)| ........ 309,385 | ....... (208,347) (821,847) |XX] ..........(468.426) | ...... (125.788) 0 85,851 0 | ...30,000,000 XXX XXX
1179999999. Total-Swaps-Foreign Exchange o.o.....(10,500) 0 503,695 .(136,121) [XX] ......(7,726 583) (34)| ...(157.461) 0 0 1,440,385 XXX XXX
1199999999. Total-Swaps-Other. 0 0]...(3,919.208)] ......18.654,159 [XX] ......18.654,159 | (11,160.418) 0 0 0 |..62054633 XXX XXX
1209999999. Total-Swaps ..(1,092.181)] ........ 309,385 | ...(13,898,789) ] ....(31,042,759) [XX] .....(10,666,299) | ..70,948,665 | ...(157,461)| ........85,851 0 |..145,892.486 XXX XXX
1399999999. Total-Hedging Effective. 0 0]...(1877993)] ......... (104,097) |XX] ...........385,665 (34)] ...(171,630) 0 0. 8,677.241 XXX XXX
1409999999, Total-HEAGING OtNer. o L s | (937.594) ] ...... 3,197,625 |..(12,311,383)] .....(37,046,372) | XX] .....(37,046,372) | ..13,860,005 | ....... 14169 | ... 112,463 0 |..103,338,850 XXX XXX
1419999999, TOHA-REPICAION. ..ovooss e s | e 11313 | 309,385 | ........290.586 | .......... 364,013 [XX] .....20,250,712 0 0 (26611) 0 |..332876,395 XXX XXX
1439999999. Total-Other 0 0 0 0 [XX] 0 0 0 0 0 0 XXX XXX
1449999999. TOTAL. (826,281)] ...... 3,507,010 | ..(13,898,789)] .....(36,786,456) |XX] .....(16,409,996) | .. 13,860,061 | ...(157,461)] ........85:851 0 | ..145892,486 XXX XXX

(a) Code Description of Hedged Risk(s)
A INTEREST
B CREDIT
c DURATION
D CURRENCY
E EQUITY INDEX

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

Description

Description of Iltem(s) Hedged, Used for Income

Generation or Replicated

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

Cumulative

Prior Year(s) | Current Year

Initial Cost of | Initial Cost of Total Adjustment Hedge

Type(s) Number Strike Price, | Undiscounted| Undiscounted C Unrealized Foreign Current to Carrying Credit | Effectiveness

Schedule|  of Date of of Rate of Index |~ Premium Premium ¢} Valuation | Exchange Year's Value of Quality of | at Inception
| Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Contract Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Change in | (Amortization| Hedged Potential | Reference| and at Year-
Identifier | (a) or Central _Clearinghouse Date Expiration S Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) | B.JA.C.V. | )/Accretion Items Exposure Entity end (b)

1

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

2 This derivative is part of a hedge program designed to adjust portfolio duration by either increasing or decreasing duration to approach a targeted level. For the six months ended June 30, 2019, the hedge has been effective at achieving its objective.

3 This derivative is part of the Company's macro program, which hedges against the statutory tail scenario risk arising from guaranteed minimum death benefit ("GMDB") and guaranteed minimum withdrawal benefit ("GMWB") liabilities on the Company's statutory
3 (cont) surplus. For the six months ended June 30, 2019, the hedge has been effective at achieving the enterprise economic objective.

4 This derivative is part of the Company's variable annuity guaranteed minimum withdrawal benefit ("GMWB") rider hedge program. The objective of the hedge is to ensure that certain risk exposures related to the GMWB rider liability are contained within specified
4 (cont) ranges. For the For the six months ended June 30, 2019, the hedge has been effective at achieving its objective.




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

030

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value | Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
VAGLB Hedge - GMWB
FVU9..... | s 50 | ... 50,000 | US 5YR NOTE SEP 19........... Derivatives N/A......... A 09/30/2019| CBT.....covvvrrernrinne 549300EX04Q2QBFQTQ27 |05/30/2019 .....116.6875 | ..... T1B.1563 | covooeerreverieins [ rerereeereninnrnenies | reveneesesinnesnens | svenseseneesnssns | coeneesensnnenenes | ceneeins 73,438 | oo 73,438 | oo 33,000 | oo 2 | s 1,000
VAGLB Hedge - GMWB
WNU9.... | oo 73 | ... 73,000 | US ULTRA T-BOND SEP 19... | Derivatives N/A......... A, 09/19/2019| CBT......ovvvrierininns 549300EX04Q2QBFQTQ27 | 06/04/2019 .....173.9081 | ..... 1775625 | ......... (13,688) [ ..vvvverrrrsnrnerinns | cerenrenemisninees | eonnnsssnssssessensns | eosonssnsnnensssens | eoneeens 266,770 | ..........266,770 | ........ 251,850 | ..o 2 | s 1,000
12829999999, TOtal-LONG FUIUIES-HEAGING NI ...t eieiiitiitiis ettt s ettt f 8881 £E8£EE L8 4EE 8 L8 EEE L4 E L8 EE LAt ..(13,688) ] ....... 0 0 0 (U 340,208 | ..........340,208 | ........ 284,850 XXX XXX
1329999999. Total-Long Futures . OO OO PO OO PO PO OO OO PO PO PO PP PO PO PRSP ..(13,688)] ....... 0 0 0 0] e 340,208 | ..........340,208 | ........ 284,850 XXX XXX
Short Futures
Hedging Other
VAGLB Hedge - GMWB
ESU9..... | e 28 | ... 1,400 | S&P500 EMINI SEP 19........... Derivatives N/A......... S 09/20/2019| CME GROUP INC. LCZ7XYGSLJUHFXXNXD88|06/24/2019]..2,958.3889 |..2,944.2000 | ......... (18,620) | ...vvvoevereenerererires | eerereerenersesiens | eversenesseesennns | ceveeeeniseenenes | ceeeeens 19,864 | ..oooveneee 19,864 | ........ 176,400 2 50
ESU9..... |..... 2,350 |...117,500 | S&P500 EMINI SEP 19........... VAGLB Hedge - Macro Hedge | N/A......... S 09/20/2019| CME GROUP INC. LCZ7XYGSLJUHFXXNXD88|06/28/2019..2,946.7409 |..2,944.2000 | ....(1,281,500) | ....cooerererermmerinens | ovrrmrerimnrnennes [ eerverimnnnnerinnnins | vovvverssessnsenens | cevenes 298,560 | ......... 298,560 |....14,805,000 1 50
EMINI MSCI EAFE INDEX VAGLB Hedge - GMWB
MFSU9... | ......... 98 | ... 4,900 |SEP 19 Derivatives N/A......... S 09/20/2019| CME GROUP INC. LCZ7XYGSLJUHFXXNXD88|06/24/2019]..1,901.1194 |..1,923.3000 | ......... (47,040) | ovvoererrinreries | vereereneneninees | eesrnensenensenne | e | e (108,685) | ........ (108,685) | ........ 441,000 2 50
VAGLB Hedge - GMWB
NQuo..... 5| 100 | NASDAQ 100 E-MINI SEP 19. | Derivatives N/A......... ..|09/20/2019{ CME GROUP INC. LCZ7XYGSLJUHFXXNXD88/06/26/2019|..7,693.5833 |..7,693.7500 ...(325) (1] (17| ..........38,000 2 20
VAGLB Hedge - GMWB
TYU9..oo. | e 95 | ... 95,000 [US 10YR NOTE SEP 19......... Derivatives N/A......... A 09/19/2019| CBT....covvvvrrerrinne 549300EX04Q2QBFQTQ27 |05/29/2019 .....125.9360 | ..... 127.9688 | ........... (2,969) | cvvvveveerrinerienns [ e | eeveeseeineesnnns | e | s (193,113) | «ovovve. (193,113) | .......... 99,750 | covveerrerirens 2 | s 1,000
VAGLB Hedge - GMWB
UsSu9..... | v 70 | ... 70,000 |US LONG BOND SEP 19........ Derivatives N/A......... A 09/19/2019| CBT.....vvvvrrerrinne 549300EX04Q2QBFQTQ27 |05/29/2019 .....152.1296 | ..... 155.5938 8,750 | vveurerrereernninnes | cevmerieseineninnes | rernesnensenenne | eeseriessenenen | e (242,492) | ......... (242,492) | ........ 168,000 | cvovverrernens 2 | s 1,000
US ULTRA 10YR NOTE SEP | VAGLB Hedge - GMWB
UXYU9... [ s 30 | ... 30,000 |19 Derivatives N/A......... A, 09/19/2019| CBT....c.covvvviicrininns 549300EX04Q2QBFQTQ27 |05/29/2019 .....135.4844 | ..... 138.1250 | cooovvvs (938) | .ververerrsninsnriins | eereenersensnsinens | onerrensssessnins | ereossesensssnessnnes | serenes (79,219) | .ovvers (79,219) | .oovvveeas 39,000 | oo 2 | s 1,000
13429999999, TOtal-Short FUUIES-HEAGING ONET. ... iiiiiiiiiiiiis ittt sttt et e 88880k e 8o £1e8E o0 b e 8oL e e 8oL L0888 E 0808 bbbt L(1,342,641) ] ... 0 0 0 0. (305,102) | ......... (305,102) | ....15,767,150 XXX XXX
1389999999. Total-Short Futures, s e . . .(1,342,641) | ....... 0 0 0 0].....(305,102) ..(305,102) | ....15,767,150 XXX XXX
1409999999. Total-Hedging Other.. e etetetet et eh e ee etetetetesesehehehea ettt gttt e bttt e b e b e b e R e R e Rt Rt Rt e ettt e b et e b et e b e b e b e ket et erererees Aetettesetesereseteseseteteseser ettt ettt ettt e b e b e b e b e b e b e R e R e R e Rttt et et et bbbt et e b h s R n ettt es ..(1,356,329) | ....... 0 0 0 0| o 35,106 | ... 35,106 |....16,052,000 XXX XXX
1449999999. TOTAL OO OO OO OO OO OP PR ...(1,356,329) | ....... 0 0 0 [V 35,106 | ...cooouce. 35,106 |....16,052,000 XXX XXX




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value | Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
BARCLAYS CAPITALINC 5,162,805 | ....... 5,600,000 | ....10,762,805
Total Net Cash DEPOSILS.........cuuuriwuirsiriiresiiesirissrssers st senssnseensenes OO OO OO OO POPFOO PP O PO PO PPPOPPP PP PPPPPPPOPPPOPPPSPPRPPOR IFPROR 5,162,805 | ....... 5,600,000 | ....10,762,805
(a) Code Description of Hedged Risk(s)
A INTEREST
E EQUITY INDEX
m — - - -
o b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
_\‘ 1 This derivative is part of the Company's macro program, which hedges against the statutory tail scenario risk arising from guaranteed minimum death benefit ("GMDB") and guaranteed minimum withdrawal benefit ("GMWB") liabilities on the Company's statutory
- 1 (cont) [surplus. For the six months ended June 30, 2019, the hedge has been effective at achieving the enterprise economic objective.
2 This derivative is part of the Company's variable annuity guaranteed minimum withdrawal benefit ("GMWB") rider hedge program. The objective of the hedge is to ensure that certain risk exposures related to the GMWB rider liability are contained within specified

2 (cont)

ranges. For the For the six months ended June 30, 2019, the hedge has been effective at achieving its objective.




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

Traded Derivatives
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0199999999, Aggregate Sum of Exchange Traded.... [ oo [ oo | XXX 10,762,805 | ... [... 10,762,805 (1,356,329)] ... 16,052,000 ...16,052,000
NAIC 1 Desi

P L d T o —— GBGSEF7VJPS5I7OUKB573... 11,481,750 | oo (8,283,784) 12,696,580 | oo (14,710,708) | oo 0

BANK OF AMERICA, NA oottt B4TYDEB6GKMZO031MB27 553,096 (1,034,966) 553,006 (1,034,966) | ... 0

CITIBANK, Nttt E570DZWZ7FF32TWEFAT6 85,067 . (2,374,449) 2,223,126 (2,630,270 | ... 15,160,096 | oo 14,679,662
CREDIT SUISSE FB INT . E58DKGMJYYYJLNSC3868. 300,000 2,976,128 |.. (328,896) . . .(328,896) . 5,000,000 5,000,000
DEUTSCHE BANK, AGi...ersessesesesesesessesesesesesesee 7LTWFZYICNSX8D621K86.. (70,402,001) | o | oo (70,402,001) | oo | 3,042,496 | oo 0
GOLDMAN SACHS BANK Ut KD3XUN7CBT14HNAYLUO2. 7T ] N | B S (328,896) | ... L P S, 0
GOLDMAN SACHS INTL.eveerssessesesesesrsesrs W22LROWP2IHZNBB6K528 Y D IR 1,531,456 [ oo (6,755,588) | oo | oo 1,566,138 [ oo (6,755,588) | ... 0o 5,000,000 | oo 0
HSBC BANK USA..evvesrsereesssessessrsesrsesrsesee 1IEBVN30JCEQVIHARSO4. .. - 64,408,891 54,303,976 .(1,935,328) | . 53,686,377 (1935.328) | o0 | s 1,252,358

JP MORGAN CHASE BANK 7HBGLXDRUGQFUSTRNES? 43849813 (91,035,247) | . 43,614,058 |. (91,989,614) 66,813,337

MERRILL LYNGH GAP SV..orerrsesesesescsrsesssese GDWTXX03601TB7DW3UBS (10,211,697) | ol | oosessssrssrsesese (10,211,697) | e | o 977,591

MERRILL LYNCH INTL oot GGDZP1UYGUISTUHRDP4g Y (2,039,564) | oo [ (2,039,564) [ ... 0| 195,121

MORGAN STANLEY CAP.... e 7331LVCZKQKXSTTXV54... 89,000 | v 37,540 [ o PL11) RS B SN« 713 (29,086) | ... 0 | 5,037,883

ROYAL BANK OF SCOTLA. ..ottt RR3QWICWWIPCS8A4S074 570,000 17X:7Y 3 T ISR | 1 BTSN 1773 SR B 0 651,728

SOCIETE GENERALE ... oo O2RNEBIBXP4ROTDSPU41.. | V.. v, 1,374,632 ). (1,136471) | ... 238,161

0299999999, Total NAIC 1 DESIGNAHON. ...ttt ettt | e 66,452,958 118,590,207 ) (203,533,081) | .... 1,610,180 | s 107,984,088

0899999999, Aggregate Sum of Central Clearinghouse . XXX XXX XXX 74,703,208 55,768,171 ...(14,348,951) . . . (12,860,741 ... ..37,908,398

0999999999. Gross Totals . e 141,156,256 185,121,273 .(211,144,924) 15,546,164 | . 983,827 | .............(217,750,151) 161,044,486

1. OFfSEE PEI SSAP INO. B4ttt ses sttt ees e ee s e e et eesee | faefeeseeseesesaeseseE et eesee et et se st e et sen e s v [

2. Net after right of offset per SSAP NO. 64.........cccovviirinnniiersissiinninns ettt et eieh ettt h et ettt ettt bt n bbb ebenan 185,121,273 | .o, (211,144,924)
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (,Vorlv)
Collateral Pledged by Reporting Entity
BANK OF AMERICA, NA... BATYDEBBGKMZO031MB27.. | TIEASUMNY......courerrernsirnrenersessieesseneseesnesans 912810 SF 6 | TREASURY BOND......coiiiuiiriireirieineisecsiesisesssesisssss st ssssssssnsns | essssssnssesessans 522,521 | oo 71,000 | oo 473,927 | 02/15/2049. | ....oovvvrrvrerirnn
BARCLAYS BANK PLC s G5GSEF7VJP5I70UK5573...... | Loan-backed and Structured 31410L  VC 3 | FNMA BOYR ..ottt 2,077,975 ....2,056,358 | 01/01/2047. | ..
BARCLAYS CAPITAL INC.....ceveeeirrierireeieeiseisnninns AC28XWWIBWIBK2824319.... | CAS....o.iiriireiiieerieeieeiesise st Cash OO PO O OO 10,762,805 10,762,805 | ..ocvvvrinnce.
CME......cccc. LCZ7XYGSLJUHFXXNXDB8B.. | TIEASUMY.......ourvrrrerirersrereriensienssneseessnenens 912810  RD 2 | TREASURY BOND......coiiimririeiieiaeiisriessiesssesiss s ssse sttt 54,242,866 | ...............43,900,000 | .....cccorocon. 42,935,603 | 11/15/2043.
CME............. LCZ7XYGSLJUHFXXNXDB8B.. | TIEASUMNY......ouuerrrrrseersrsarisneesieessenesersnesans 912810  SE 9 | TREASURY BOND.....c.otvumirrrierireerseieisssissisesssseseenns 23,625,501 ..20,000,000 ..21,236,450 | 11/15/2048. | ..
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3132WP LD 7 | FHLMC GOLD 30YR.....ooerirerereeirnirernerenerinerieninenes 28,230 | .... 30,000 07/01/2047. | ..
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3132XX MY 2 | FHLMC GOLD B0YR.....couiiuuieuiineiieiineeisesisesssesssesse st sssssss sttt sssssssessssssssssssnss | esesesssnsesssssnns 183,385 | .ovvvevircirnninne 189,522 03/01/2048.
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3132Y1  UJ 5 | FHLMC GOLD 30YR.....ouiiuiirrermerimeestrisesisesssesssesessesssessssssesssessseessssss s ssesssessssssssssenss | sessesssssssssnsssnens 782,895 799,000 08/01/2048. | ..
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured B13BEL  BM 1 | FNMA B0YR...oouiiiiiiieiie ittt 6,898,108 | .... ..13,534,000 11/01/2043. | ..
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured B13BER NP 1 | FNMA B0YR ...ttt 4273445 | oo 5,249,500 10/01/2046.
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured B13BWY AU 2 | FNIMA BOYR ..ottt | seebaneisnsssnsssens 829,431 936,000 ...816,140 | 10/01/2046. | ..
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3138X0  PT 9 | FNMA30YR... Rt | seebeniaeni et 666,287 | .... ...1,300,000 | .... ...646,480 | 07/01/2043. | ..
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3138XB XY 5 | FNMA BOYR ..ottt innns | esesensssissnseand 600,387 | ..ooverriirrinne 1,213,000 | .oooocreerirerins 585,715 | 12/01/2043.
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3138XQ VU 7 [ FNMA BOYR .ottt 1,272,923 2,330,000 ....1,248,958 | 07/01/2044. | ..
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3138XS  EJ 2 | FNMA30YR.. bbbttt | eerenb e enes 329,858 | .... ...549,000 | .... 323,494 | 07/01/2044. | ..
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured B140FN  AS 3 [ FNMA BOYR.....ocouieuiiiieiseeseessise st 2,370,365 | ..ooerercerninns 2,548,000 | ..cooovrvrerinnen 2,318,031 | 07/01/2047.
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 314008  LL 5 | FNMA B0YR ..ottt bbb 4,593,278 4,566,937 | 09/01/2046. | ..
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3140JA  H9 2 | FNMA 30YR... OSSOSO STOOTO PP 745997 | .... ...710,000 | .... ...738,148 | 11/01/2048. | ..
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured B1410L VO 3 | FNMA B0YR ..ottt 5,593,602 | ..o 5,914,000 | ..oooovrirnrinnns 5,535,413 | 01/01/2047.
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 31415Q0 PO 1 [ FNMA B0YR ..ottt bbbt | ersenssensteenssenens 156,470 ....1,883,000 01/01/2038. | ..
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 36179U  CB 6 | GNMAZ B0YR.. ..ottt nsnnns | onsssssessssssessnes 280,121 | .... 295,000 | ... 09/20/2048. | ..
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 36202F  HY 5 | GNMAZ B0YR.....ouiiuiimiicesceieiseise sttt sttt | senssssssnsssesssend 438,348 | ..o 3,229,000 | ..ovvrrrerrirneens 431,384 | 07/20/2040.
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Treasury. 912810 RD 2 | TREASURY BOND......coitiiiiiriiiisiisieisssss bbb ssss st sssssnsnn 45,926,039 ..37,169,000 37,131,961 | 11/15/2043. | ..
DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Treasury 912810 SD 1 | TREASURY BOND.....couiruuiiriirierieineisessieessessssesssssssssess s essssessss s sssesssse st esssssssssssssssensns | oessseesssssssssons 291,357 | .... 263,000 | ... 246,164 |08/15/2048. | ..
DEUTSCHE BANK, AG...... . TLTWFZYICNSX8D621K8E.... | TrEASUMY.....vvuverreereririreeresiseiseeserssesensensanes 912828 5T 3 | TREASURY NOTE. ...ttt 1,249,100 | oo 1,178,000 | ..ovovvvrirrinns 1,176,175 | 12/31/2025.
GOLDMAN SACHS BK USA........ocvirrereririrmerieesinenienes KD3XUN7CET14HNAYLUO2... [ TIEASUMY......vvmerrrersersresessensienssenesenssesens 912810 SA 7 | TREASURY BOND.....cotirurirriiierieineisessisesiessssessssssssse st sssesssssssssssessssssesssssssssssssssssssensns | oesssneesssssssssnn 623,023 ...563,000 549,991 | 02/15/2048.
GOLDMAN SACHS INTL... W22LROWP2IHZNBBBKS28.. | CaSh.....cuurirvriiiirerieisisierssieiesss s SNttt | sesiseis st 590,000 | .... ...590,000 | .... 590,000
GOLDMAN SACHS INTL... W22LROWP2IHZNBBBKS528.. | CaSh.......coueercririeierierirseeseeiseisesiesssessesssessesssssans SNttt | seniee et 700,000 | oo 700,000 | oo 700,000 | ..ooocerninne
GOLDMAN SACHS INTL... W22LROWP2IHZNBBBKS28.. | TrEASUIY........vevrrerrrriseeressseiseeserssesessensanes 912810  SE 9 | TREASURY BOND......ccovvviriieriieienissisersseisssiesesssenes .2,473,590 11/15/2048. | ..
JP MORGAN CHASE BANK........ccooirirerrrierierineenenns THBGLXDRUGQFU57RNEY7. | Loan-backed and Structured 3132WP LD 7 | FHLMC GOLD 30YR.....covreerereerrimeirereseresessensnenes 233,368 07/01/2047. | ..
JP MORGAN CHASE BANK... . TH6GLXDRUGQFUS57RNE97. |Loan-backed and Structured 3132Y1  UJ 5 | FHLMC GOLD 30YR.....cocvuiiieriieriiiieierissssisssssisessssssesesse s ssssesssssssnsssssessasssessesssnssanss | soessssssosssessns 4,240,820 08/01/2048. | ..
JP MORGAN CHASE BANK THB6GLXDRUGQFUS57RNEY7. | Loan-backed and Structured B13BEL  BM 1 | FNMA B0YR...couiiiiriiiise ittt .2,078,505 11/01/2043.
JP MORGAN CHASE BANK... ... THBGLXDRUGQFUS57RNEY7. | Loan-backed and Structured 3138ER NP 1 | FNMA B0YR ..ottt .2,199,609 10/01/2046. | ..
JP MORGAN CHASE BANK... . THBGLXDRUGQFU57RNE97. |Loan-backed and Structured B13BWU AU 2 | FNMA BOYR ..ottt .1,635,821 10/01/2046. | ..
JP MORGAN CHASE BANK TH6GLXDRUGQFUS7RNEY7. | Loan-backed and Structured 3138X1T UK 0 [ FNMA B0YR ..ottt bbb 1,434,423 08/01/2043.
JP MORGAN CHASE BANK... ... TH6GLXDRUGQFU57RNEY7. | Loan-backed and Structured 3138XB XY 5 | FNMA BOYR ..ottt 5,137,870 12/01/2043. | ..
JP MORGAN CHASE BANK... . THBGLXDRUGQFUS57RNE97. |Loan-backed and Structured 3138XS  EJ 2 [ FNMABOYR....ouioiiiiiiiiecieceie ittt | eheesiensi s 633,280 07/01/2044. | ..
JP MORGAN CHASE BANK TH6GLXDRUGQFU57RNEY7. | Loan-backed and Structured B140FN  AS 3 | FNMA BOYR ...ttt 1,931,271 07/01/2047.
JP MORGAN CHASE BANK... ... THBGLXDRUGQFUS7RNEY7. | Loan-backed and Structured 314008 LL 5 [ FNMA BOYR. ...ttt .2,972,656 09/01/2046. | ..
JP MORGAN CHASE BANK... . THBGLXDRUGQFU57RNE97. |Loan-backed and Structured 3140JA H9 2 | FNMA 30YR... 1,622,282 11/01/2048. | ..
JP MORGAN CHASE BANK THBGLXDRUGQFUS7RNEY7. | Loan-backed and Structured 31410L VC 3 | FNMA 30YR... . 2,077,029 01/01/2047.
JP MORGAN CHASE BANK... ... THBGLXDRUGQFUS7RNEYT. | TrEASUIY.......cvvuureeurerrernersseissseiseesssissssneees 912803  CK 7 | TREASURY STRIP (PRIN).......ccoiiuuiimmriiuiereisisissessseisessessssees st st sssssssssssssssesens 8,566,576 02/15/2031. | ..
JP MORGAN CHASE BANK... . THBGLXDRUGQFUS57RNE97. | Treasury. 912810  RD 2 | TREASURY BOND.....cotiiiiiiiieiieieiieiiesiieesesiss ittt 17,331,770 . ..13,718,854 | 11/15/2043. | ..
JP MORGAN CHASE BANK THB6GLXDRUGQFUS57RNEYT. | Treasury 912810 SE 9 | TREASURY BOND.. 16,992,641 ..14,385,000 ..15,320,328 | 11/15/2048.
JP MORGAN CHASE BANK... . THBGLXDRUGQFUS57RNE97. | Treasury. 912828 5T 3 | TREASURY NOTE. ...ttt bbbt 1,074,141 ...1,013,000 ...1,011,430 | 12/31/2025. | ..
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (,Vorlv)
MERRILL LYNCH CAP SV. ... GDWTXX03601TB7DW3UBY. | TrEASUMY.......rurvrrrersrerrrerrrssensinenssenesseessensens 912810  RD 2 | TREASURY BOND.....couiiirririeiieiaeiieiiessiesssssiss sttt 8,602,251 | ..o 6,962,000 11/15/2043. | ..
MERRILL LYNCH CAP SV. ... GDWTXX03601TB7DW3UBY. | TIEASUMNY......oueerrrrreermrearesneesiessssnessersasseans 912810 SA 7 | TREASURY BOND......coiiiiuiiriimieie ittt . 02/15/2048. | ..
MERRILL LYNCH CAP SV. . GDWTXX03601TB7DW3UB9. | Treasury. 912810  SE 9 | TREASURY BOND.....ccoviriiririereierierieriiessssesesiesies 2,518,478 ...2,132,000 11/15/2048. | ..
MERRILL LYNCH INTL.. GGDZP1UYGU9STUHRDP48 | Treasury. 912810 RD 2 | TREASURY BOND.. .1,560,564 ,263,000 11/15/2043.
MERRILL LYNCH INTL.. . GGDZP1UYGU9STUHRDP48 | Treasury. 912810 SE 9 | TREASURY BOND......cuuiiuuiiiriieiiesimisssisersssnsssensenesssnssssssens st snsssssssnsssnssensns | onnessnssssesssssend 601,269 | .... 509,000 ....538,261 | 11/15/2048. | ..
0199999999, TOAIS. ....1vxtrsersereseeeserssseesseeseeesseesseee e84 E8 e E8 e eE 8o eE8 81 1eE8 4848488088084 £E84EEE1eEE84EEE4HEE LR R 1EEE o8 1EEE4EE8 L8 4HEE 1L E L8 4LE84EEE £ LR 1EEE1eLE1EE1HEEE L8 4EEEoLEH0E 8148 1EEE AR 4EEfHeEEoLE11EEEoeEEeeEE  £EeLEfeeEEHeEEeEER AR LR R E oL 4EEE LR 4EEE LR oL 1L E 4L R AR LR LA E LR LRkt 256,572,531 | ovvvnnrnnnn 252,779,963 | .ccooovvvrnnns 223,264,107 XXX XXX
Collateral Pledged to Reporting Entity
CITIBANK, NAA.....ccooniinriins E570DZWZ7FF32TWEFAT6.. | Treasury. 912803  EQ 2 | TREASURY STRIP (PRIN)......cooiiumiimiiumiiieiiieeieiseisssissssse s essssssss st st sssssssssssssns | sessssssesssessssssssesssssnsens | conas 108,000 XXX 11/15/2045. | ..
CITIBANK, N.A, E570DZWZ7FF32TWEFAT6.. | Treasury. 912828 M4 9 | TREASURY NOTE.... ..85,067 ....84,400 XXX 10/31/2022.
CME........... LCZ7XYGSLJUHFXXNXDBB.. [ CaSN.....curvrrririireiiiieiiesieeeseesssiseisessses e SNt 74,940,679 74,940,679 XXX |
CREDIT SUISSE FB INT. ... EBBDKGMJYYYJLNBC3868... [ CaSN.......covucvirrereiiiiirierieriees st CASN... et 21,300,000 | ..o 1,300,000 XXX
HSBC BANK USA ... 1IE8VN30JCEQV1H4R804..... CASN.. s SNt 62,410,000 62,410,000 XX
HSBC BANK USA ... 1IE8VN30JCEQVIHARBO4..... | TFEASUMY.....o.vveuverrerreierirnisesisesseesseninenes 912828 2D 1 | TREASURY NOTE.......couiiiuiiieriiieseesseise et iesssessse bbbt .1,300,846 ...1,314,000 XXX 08/31/2023. | ..
HSBC BANK USA ... 1IE8VN30JCEQVIHARB04..... | Treasury........ccccurivmruiceiirinnsissiissisiienes 912828  J2 7 | TREASURY NOTE. ...ttt ssniens | oessesisessessessenes 698,046 | .... 686,000 XXX 02/15/2025. | ..
TCE. ..o 549300R4IG1TWPZT5U32..... CaSN.. s SNttt (237,382) | ... (237,382) XXX |
MORGAN STANLEY CAP . [7331LVCZKQKX5T7XV54..... CaSN....ce s CASN. s ..89,000 ....89,000 XXX
ROYAL BANK OF SCOTLA. .....ccoiierinireesssrisnrisenisseseens RR3QWICWWIPCSBA4S074.. | CaSh......uiviiviiririeissiissrisesi s ssessnens SN st | srnines e 570,000 XXX
0299999999, TOAIS. ......veovveierieseesseeiseisseisseesseesssesesee s es s ssse s st es s bs s e s st eeebse | S48eeeEsee S SRR s LRSS AR RS E S eSS R RS8R AR LR R8RSR RS s R R e R eehs  H4ieeEdeeE R LA e AR RS EReEE AR 141,156,256 XXX XXX XXX




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE INSURANCE COMPANY

SCHEDULE DL - PART 1

SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

1 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity

CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Industrial & Mi (Unaffiliated) - Issuer Obli

02665W CG 4 |AMERICAN HONDA FINANCE.. 319,312 319,361 [06/16/2020.......

02665W CW 9 | AMERICAN HONDA FINANCE.. 1,406,700 11,406,550 | 05/13/202

06417G  Z3 5 |BANK OF NOVA SCOTIA (HOUSTON).......couiuuiirrmmiirisrierssissssesisssssisesssssssssessssssssssesssssssssessssssssessessssssesssssnns | oessesssssnenns e | - . 03/11/2020.......

05565E AQ 8 |BMW US CAPITAL LLC I [ 1,033,553 | oo 1,032,560 |04/06/2020.......

17325F  AG 3 |CITIBANK NA 469,060 469,057 |09/18/2019.......

21684L  2Y 7 |COOPERATIEVE RABOBANK UA (NEW YORK) 1,500,313 | v 1,500,320 |02/21/2020.......

22549L LS 2 |CREDIT SUISSE AG (NEW YORK) ,914,422 11,913,846 |10/01/201

78012U GD 1 |ROYAL BANK OF CANADA (NEW YORK) 21,031,739 | e 1,031,470 |09/20/2019.......

86958) C9 8 | SVENSKA HANDELSBANKEN AB (NEW YORK).....c.cvuiuuiriiireiiiicriniieisesierssisseseee s siessenenenes 393,255 | ... 393,114 [{10/21/2019.......

89114M  DC 8 | TORONTO-DOMINION BANK (NEW YORK)......cooiurerririrrimiiseriesseisesssisesesssssssssssessessssssessssssssessessssssssssssessns | oessassosenenes B [ 1,438,726 | v 1,438,432 |09/04/2019.......

89236T FC 4 |TOYOTA MOTOR CREDIT CORP......cceviiirirriirniirierieeissiessssi st ssssesessessees 2,532,641 2,532,381 | 11/14/2019.......

94989R 2V 9 |WELLS FARGO BANK NA 22,159,827 | oo 2,156,710 | 12/06/201

961214 DL 4 |WESTPAC BANKING CORP 940,281 | ... 940,009 |03/06/2020.......
3299999.  Industrial & Miscellaneous (Unaffiliated) - 1SSUET OBlIGAtIONS. .......c..eiuuiiuiiiiiriiiiei st 16,923,542 | oo 16,917,363 XXX
Industrial & Mi (Unaffiliated) - Other Loan-Backed and Structured Securities

59217G CF 4 |MET LIFE GLOB FUNDING | 141,065 141,046 | 06/12/2020.......

59217G  CJ 6 |MET LIFE GLOB FUNDING | 375,411 375,264 |09/19/201
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...............c.cccccoevcverevcrirercrennne. 516,476 | ... 516,310 XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)........... 17,440,018 | oo 17,433,672 XXX
Totals
6499999.  Total - Issuer Obligation: 16,923,542 | ..cooovvnns 16,917,363 XXX
6799999.  Total - Other Loan-Backed and Structured Securities 516,476 | ... 516,310 XXX
7099999, SUDEOLAI = BOMAS. ...ttt 17,440,018 | .o 17,433,672 XXX
Short-Term Invested Assets (Schedule DA Type)

000000 00 O |BANK OF MONTREAL (CHICAGO).......ccomiuuiuuieiiireiiimieiserisiessesisissse st nsssssssesssssane | rersnssnsssenss | sossnseessesssnsessons | soonssnseersnnies 1,383,001 | .o 1,382,869 | ..o

000000 00 O |BANK OF NOVA SCOTIA 498,268 | ... 498,184

000000 00 O |BANK OF NOVA SCOTIA (HOUSTON).......coiuuierriireremrireriesitiressesisesessssssesesssesesssssssessesssesesse s sssesssesssssensessess | oersessnserenes B [ 1,219,321 | oo 1,219,010

000000 00 0 | BMW US CAPITAL LLC ..ottt ettt sssssesssenssnsssssensessans | oesnsssnssenss | sosseseessesssnssensons | svonssnnsessnnsns 1,540,933 | oo 1,540,529

000000 00 0 |CHEVRON CORP 751,162 | ... 751,293

000000 00 0O |CITIBANK NA JRO IO 1,314,268 | ...coovvvine 1,315,257

000000 00 0 |COMMONWEALTH BANK AUST B [ 1,031,525 | oo 1,031,498

000000 00 O |COMMONWEALTH BANK AUST. 844,026 843,930

000000 00 0 |COMMONWEALTH BANK OF AUSTRALIA (NEW YORK) AT21143 | 1,721,168

000000 00 0 |COOPERATIEVE RABOBANK UA (NEW YORK) ..1,101,593

000000 00 0 |CREDIT SUISSE AG (NEW YORK) 468,864

000000 00 0 |HSBC BANKPLC

000000 00 O |INTEL CORP

000000 00 0 |ROCHE HLDGS INC

000000 00 O |ROYAL BANK OF CANADA (NEW YORK)

000000 00 O |SHELL INTERNATIONAL FIN

000000 00 O |STATE STREET BANK & TRST .

000000 00 O |STATE STREET BANK & TRST ..1,500,437

000000 00 O |SVENSKA HANDELSBANKEN AB (NEW YORK).......ocoriuimmiereriiierieiicisssierssiseeseiessssiesseseessesenenes 2,334,863 | ...... 2,334,873

000000 00 O |SVENSKA HANDELSBANKEN AB (NEW YORK).......ccccvviirimrirriiininnesieisesieeriessssssisessessiessenes 440,819 440,719

000000 00 0 |SVENSKA HANDELSBANKEN AB (NEW YORK).......oevirriiiireriiiceiiicesesierssissesseessssiessesssesseneenes 322,675 | ... 322,569

000000 00 O |TORONTO-DOMINION BANK B I 1,576,671 | v 1,576,291

000000 00 0 | TORONTO-DOMINION BANK 450,284 450,039

000000 00 O |TOYOTA MOTOR CREDIT CORP. 187,570 187,557

000000 00 0 |TOYOTA MOTOR CREDIT CORP. 844,100 844,279

000000 00 0 |US BANK NA CINCINNATI 924,613 | ... 924,693

000000 00 0 |US BANK NA CINCINNATI B [ 1,032,717 | oo 1,033,058

000000 00 0 |US BANK NA CINCINNATI 281,495 281,483

000000 00 O |WELLS FARGO BANK NA 779,586 779,229 | .o

000000 00 O |WELLS FARGO BANK NA 657,010 | ... 656,390 |......

000000 00 0 |WESTPAC BANKING CORP........ocriieriiiriirriiieisssisisssssis st sssss st ssssessssssssessssssssssssnens | oessesssssenss | oossessensenssnsnnsons | srsssesensssnssnsns 495,514 | oo 495,106 | ..o

000000 00 O |WESTPAC BANKING CORP B [ 1,687,958 | ...occvvvvirine 1,687,860

000000 00 O |APPLEINC 2,656,094 | ...... 2,655,016

000000 00 0 |COCA-COLA COITHE 749,622 749,635 | ..oovvviiereieinne

000000 00 0 |FEDERAL HOME LOAN BANK 3,384,725 | ...... 3,385,097 |......

000000 00 O |NEW YORK LIFE CAPITAL CORPORATION........vuuiiiririmiiiiiiereritissiessessssssie s ssssssssesssssssssessnns | verenssnnesenss | covseseessessensensons | sronessseernnins 1,499,242 | ..ocovine 1,499,287 | ..ovvoiivii

000000 00 0 [PEPSICO INC......ooiuuiiriiiieieiiieiiesisie ittt | eraenineerenes 867,914 | ... 868,071 |......

000000 00 0 |PFIZER INC...oooiiiirrieieiieiesisisissie st sesnsens RO I 1,217,055 | oo 1,216,995 | oo

000000 00 O |PFIZERINC B [ 1,776,248 | ..o 1,776,053

000000 00 0 |PROVINCE OF QUEBEC.. . 720,088 | ... 719,998

000000 00 0 |SUMITOMO MITSUI BANKING CORP (NEWYORK)........coururriirriirirerneineirerississesesssessesesssessessssssessessssssessessssses | vernssnseenss | covseseressesssnesensons | soonesnseersnnenn 2,157,088 | ..coovvierinee 2,156,710

000000 00 0 |SUMITOMO MITSUI BANKING CORP (NEWYORK) 843,868 843,930

000000 00 O |SWEDBANK AB (NEW YORK) 937,883 | ... 937,700

000000 00 O | SWEDBANK AB (NEW YORK).......coriuurerriiiuiimsirerieiitisesiesis st ensesise | sensnsssenenes B [N 1,790,781 | oo 1,791,069

000000 00 0O |TOTAL CAPITAL CANADA LTD 2,248,702 | ...... 2,248,754

000000 00 0 |UBSAG (LONDON).. 487,627 487,608

000000 00 O |UBSAG (LONDON)..

000000 00 0 |UBSAG (LONDON)..

000000 00 O |UNILEVER CAPITAL CORP

000000 00 O |WALMART INC . \

000000 00 O [MET LIFE GLOB FUNDING L......couiiiiiiiiiiiiiiiniienieii it ssssssannes | esssnssnnies | sonmesnssanssisssnenes 2,355,705 | ...... 2,354,761 | ..o
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

1 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
8999999  Total - Short-Term Invested Assets (Schedule DA TYPE)........orireirinieiieieisieiiei et sesneens 65,150,674 | ...ccveennvne. 65,145,589 XXX
Cash Equival (Schedule E Part 2 Type)
178567 24 9 |CITIGROUP GLOBAL MARKETS INC REPO 16,625,586 07/01/2019
30229B U8 8 |EXXON MOBIL CORPORATION e | .1,311,936 07/08/2019.......
AB24BU U2 0 | KFW oo B [ 1,687,423 | oo 1,687,508 |07/02/2019.......
178567 24 7 |RBC CAPITAL MARKETS LLC . 28,131,000 28,131,000 |07/01/2019.......
89153Q UG 3 |TOTAL CAPITAL CANADALTD B [ 1,030,255 | ..coovviiirine 1,030,262 |07/16/2019.......
90477E  UN 2 |UNILEVER CAPITAL CORP 922,204 922,183 (07/22/201
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type) 49,708,403 49,708,508 XXX
9999999, TOalS..... eoovieeiiii s 132,299,095 132,287,769 XXX

General Interrogatories:

1. The activity for the year:  Fair Value $.....(46,953,697)  Book/Adjusted Carrying Value $.....(46,993,173)

2. Average balance for the year: Fair Value $.....176,921,976  Book/Adjusted Carrying Value $.....176,911,012

3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.....132,287,769 NAIC 2: §......... ONAIC3: §......... 0 NAIC4: §.......... ONAIC5: §.......... ONAICE: §......... 0
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page).

1 2 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date

General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year: Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories
BANK OF AMERICA N.A. (HARTFORD). . MASSACHUSETTS......cooovirirerinenns | cerrmrerneriininns [ [ | aeesesssssssssesesns | aeeennens 141429 | ........... 1,226,055 1,424,586 | XXX
BANK OF AMERICA N.A. (HARTFORD). MASSACHUSETTS... 369,323 241,283 ..200,000 | XXX
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION NEW YORK 617 492,300 4,151 | XXX
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION...... NEW YORK 985,420 18,418 (303,044) | XXX
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION...... NEW YORK......ooovereirinieinieneiiens [ orvisiieineinnns [ [ | evsessesessssesiens | sesssesessssessenns 550 820,848 311 | XXX
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION...... NEW YORK ....corvimrrmermerienirnsennes [ veerenineisnens | cveesssessensens | sosssersessesssseesnsses | snmesssssnsssesssnsesnnes | soesenesesssessssons 896 532,240 | ..... 238,599 [ XXX
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION...... NEW YORK......ovvmirerireririnnii 827,946 | .......... 4,848,326 | .............. 905,657 | XXX
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION...... NEW YORK......ovvemirierierireirinis 480,540 518,032 | oo 547,052 | XXX
0199998. Deposits in.....48 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open DEPOSItOMIES. ........verireresriiriiriniaies XXX XXX 388,817 560,135 | .ooovvvrnnnn 420,213 | XXX
0199999. Total Open Depositorie XXX XXX 0 0 ..9,257,637 ...3,437,524 | XXX
0399999. Total Cash 0N DEPOSIt..........iwerieieerisiiisieriisissssse s sseenssneaees XXX XXX 0 0 . ..9,257,637 ...3,437,524 | XXX
0599999. Total Cash...... XXX XXX 0 01......4,468403 | ... 9,257,637 | ..ccovne 3,437,524 | XXX
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year

All Other Government Bonds - Issuer Obligations
BRITISH COLUMBIA (PROVINCE OF). oo 05/23/12019....... | coovvvererrierrinnns 07/08/2019....... 4,997,614 I I 13,107

0699999. All Other Government BONdS - ISSUET ODIIGATIONS...............cuuuriic s R 10 SE0LR LR R8s ersss s 4,997 614 | oo [0 I 13,107

1099999, TOtal - All ONEr GOVEIMMENE BONS. ........vovusuusiieieisisissssssssie e sessissss 111140480 1888040 bbb 4,997,614 | coooovoeeeeeeeeeee) 0 | o 13,107

Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
ALBERTA (PROVINCE OF).......c.ooovovovovesmsesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesesesesesesessssseessesssssessssss e sssssss | sevssssssssssssssssssss st 06/28/2019....... 09/24/2019 1915
AMPHENOL CORPORATION.........oooveveveeeeeeeeeeeeeeeeeeeeeeseeeeeeeeeeeeeeee e ses s eeveessesesssssssessses s 06/26/2019....... 07/03/2019, 5971
BAT INTL FINANCE PLC......ooovvovovueusussssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssosssssosssssssesssssssssssssssssessssssseses  sssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnns 06/24/2019....... 07/10/2019, 4,939
BP CAPITAL MARKETS PLC ..ot e e ee e ee e e ee s e e e e e s e e s e ee s e s e eeeseeseeeseee e e e s e e s s e e e e ee s e s e e e e e e e eeseee s e s s ee e eeeseeseee s eeseeses oeeeeseeesees e e s e eee s e s e e s et e et e s eeeeee e seens 04/22/2019....... 07/08/2019..cccoc | 9994790 | 51,256
CANADIAN NATIONAL RAILWAY COMPANY.......occvveeeereesseseseeeseesiessesesssesesseesesssssssssssseeesssssssssesssse s sseseees st Hebe bt 05/15/2019....... | ... 0BM212019cccc | e 8,985,431 | oo | v 16,334
COMCAST CORP... e 06/17/2019....... OTM2019. | 45988667 | oo 15,867
JOHN DEERE CAPITAL CORPORATION........oovrceeeseesesseereeseessssssseeeseseeesssssssesesssesesesessssssesssse s ssessses bbb b 05/24/2019....... | ... OTMA2019. | 9,993,190 | ovveoeeeeeeeeeeeeeseesessssrens | eeeeesesssessseesssesenee 25,457
DOMINION RESOURCES INC......oooeierevevesvoososaeses e eeesssssssssss s ssssssssssss s bbb bbb eeese s 06/18/2019....... 07/10/2019 9,208
DOWDUPONT INC....ee ettt eeeesees e eseeseeseseseseseeseseeseseeseesssesseesseseseseeseeeesessesseseseseeeseessee e eseeeeeesseseeeseeeeeesese et e esses et ees e et eesseeeesaesseessesseesens eeeresseseeseseseseseseeeeeseneeeestesseeseneseseesaeeees 05/30/2019....... 07/02/2019.......| o A909 634 | o 11,688
DOWDUPONT INC.....ooutiiiaiaeietseisssisessesss st es st ss 1881888888888 b 48 E b8 b b6 bbb ens | batbses b e bbb bbb bbb 06/18/2019....... 09/13/2019 8852
DUKE ENERGY CORP..........ooomrmmmmmmmmmmmmmmenmnnnnns 06/10/2019....... AO7TI012019. | 47000000 | 25,288
EVERSOURGCE ENERGY.......oooovuoueueueaeueammeamamsesmsesesssssssmssssssssssssssssssssssssssssssssssssssssssssssssssssssessssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssesssssssssssesesess | sssssssssssssssssssssssssssssssssssmsssssssmsssmsmsssmsnnnes 06/26/2019....... 07/10/2019, 5208
FLORIDA POWER AND LIGHT O 06/26/2019....... 07/26/2019, 5,489
GENERAL DYNAMICS CORP.......oooovoeoeoeoeeeeeeeeeeee oo eeee e e 05/09/2019....... 07102019 | 44990537 | 54,604
HYUNDAI CAPITAL AMERICA. ..o 06/25/2019....... 09/16/2019, 6,389
INTL PAPER CO 06/11/2019....... | 0710812019, | 9994944 | o 14,444
INTL PAPER CO.eovovvveoeaeaeaaaasaaasassssssasssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sssssssssssssssssssssssssssssssssssssssssssssssssssssssssnnes 06/17/2019....... 07/17/2019, 9,994
MARRIOTT INTERNATIONAL INC......coooommrrrreveveeesessasseseesessessessosssseseessessssssssssses s sessssssssss s oeeeeeseessss s ss s ses s 06/18/2019....... 07/15/2019 9,317
MARRIOTT INTERNATIONAL INC.....vvvvvvvereeeeeeeeeeeesesesseesesesssssssssssesssssesesesesssssesesesses s 4100010101010 10000 e 06/11/2019....... 07/2412019.......| 9983214 | 14,270
MCCORMICK & COMPANY INCORPORATED.........ccvvvvveresesssseeseeeeessssssesssesessesesssssssssses 111851 S 06/18/2019....... 0710202019 49,998,611 | oo | oo 18,056
MONDELEZ INTERNATIONAL INC 06/05/2019....... .| 07/119/2019.. 074425 | 20,663
MONDELEZ INTERNATIONAL INC.....cooorsceeveessseesseesssesseesssessossssess s sssssses s sssss o sss s sssss s s s s ssseesss | sissssses s 06/26/2019......] ... 08/27/2019 9,959,815 . 3,559
IMORGAN STANLEY.......oooooeeeuueuueesesssssssssssssssssssssssssssssssessssssssssssssssss s RS e 06/26/2019....... 0712312019 | 14,138,337 | covveveeeeeeeeeseeeeeeesssesen, 90,232 | coooeeveeeeereeereeecececeind (1,000)
NATIONAL GRID USA....eeeeeeeeeee e se s see s eee s e eee s s eeesesaesesseee s e ee s s e e s ee e s e eee s ee s e e e s es e ee e ee et e e e ee e st ee e et e s e eee s e e e s ees s eee s eeeses | eeeeresesseeeseees s eee s ees e eee s ees e eee s see s 06/27/2019....... 08/16/2019....... ) 4,983,799 1,438
NISSAN MOTOR ACCEPTANCE CORP.........vveseseeeveessseessessssssesesssssssessssssssesssssssesssssssessssssse 5158441150415 418888 06/05/2019.......] ... 07/08/2019 4,997,435 9,489
NISSAN MOTOR ACCEPTANCE CORP...............cccoommmr.. 06/10/2019....... .|07/09/2019.. 9,994,222 | oo | e 15,167
NISOURCE INC......oooovvevessamsseessssssssssssasssss e ssssssssssss s st 5555558555102 eees e bbb 06/24/2019....... 07/22/2019 9,984,950 5,017
NISOURCE INC...vvvetsesveveeveereeesessssssseee s sse s 114 S0 06/20/2019....... 08/06/2019.......| 8,458,341 6,794
NORTHROP GRUMMAN CORP.......ooo1eveuesesssesssssssssesesssssssssssssssssssssssesssesssess 4444444444444 548445504044 108 06/18/2019....... 07/17/2019....... . ...6,992,067 6,446
ONCOR ELECTRIC DELIVERY CO....ovvvrtrireieeevereeesessssssessesesseesssssssessssssssecsesssesesessse s ssseesss bbb Hebe bbbt 06/07/2019....... | ... 07/08/2019 Lo L0 T R 27,724
PARKER HANNIFIN CORP.... 06/13/2019....... .| 07/3012019....... 2,993,687 3792
QUALCOMM INCORPORATED........ovcvvvrvvrerreeseseeesese s 05/29/2019....... 071022019 | 8,999,516 | vovvvvvooeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeees | eeerereseseee s 15,911
ROGERS COMMUNICATIONS INC...ovccteecseveeerereesesssssssssessssssssssssesssssessesessessssesessssses s ssesssssesss s 1100 b 05/16/2019....... | ... 07612019, 9,988,634 | ..ovvroceceeeveeeeese e | cooeeeesees e 34,045
ROGERS COMMUNICATIONS INC.....coovvvvvrvrveereeeeeeeeeeeeeseeess 11111112 s 05/14/2019....... 08/06/2019....... . W 7L T 18,408
WRKCO INC ..ottt ee et eseeeeee s ee e e es e e eseseee e s e es s e eaee e sseseeessesseeseessee e s e s eee e et eee e e s e es s e s e e e e e s et eee e eseessee s es e et eeseee e eseeseeessesaee | eeuetesessseseeseeees et eeeeee s eseee s ensee s et aee e eseeseeees 06/27/2019....... 07/26/2019 . 2833
WELLS FARGO BANK NA.......ooomeerreveeeoeoesses e eeesesooessssssssssesssssssssss s ssssssssssssesssessssssssssssssssssessesssssssssnnn 06/18/2019....... 07/23/2019.. Y 23,325
WISCONSIN PUBLIC SERVICE CORPORAT . ...oooeeueueussssssssseeeeeeeeeeseeesesese 4544444444555 s 06/10/2019....... 07/09/2019......| 9994600 | 14,175
WISCONSIN PUBLIC SERVICE CORPORAT L........coceseeeeeeeeeeeeesesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss | sovsesssssssssssssssssssssssssssssssssssssssssssss s 06/24/2019....... | covverrreerrcircrrrirns 07/24/2019 4803

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation:

3899999. Total - Industrial & Miscellaneous (Unaffiliated)

Total Bonds
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LIFE |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &

CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year
7799999. SUDLOAIS - ISSUBT OBIIGALIONS...........oveeiiiiiiciiicii bbb bbb 00s £ b e bbb bbb bbbt 405,173,337 | coovveveveereererern 95489 | .ovoivie 539,541
8399999, SUDLOLAIS = BONMS....vv.vvvv11ssieeiiviisssss s34 L2114 bbb 405,173,337 | cooveiereesrereerennn 95,489 | i 539,541
All Other Money Market Mutual Funds

A812C0 67 0 [JPMUS GOVT MM = CP oo etes e te st eteseeseeseseeseessesseeeseeseessessessseassesesassessesssssesessessesas s seessessesseeessessesesessassessesassessessessesessessesssassessessessseass  evsessssessessesesssssessessesassesseseseseeseessesesaneees 06/28/2019....... [ oo | v 24,532,152
8699999. Total - All Other Money Market Mutual FUNGS...........cevuierriniiiieece e

...24,5632,152

8899999. Total - Cash Equivalents

.......... 429,705,490




