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Stterentas ofure 0, 20190rne. TALCOTT RESOLUTION LIFE AND ANNUITY 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...cveeeit ettt | st 4,734,885,700 | ...oovvrmrrerrereeriecrinenrns | crieeeinens 4,734,885,700 | ............. 4,865,299,931
2. Stocks:

2.1 Preferred SHOCKS. .......cvuueriuiiiriiriiesiciee ettt enns | cieensseesieneens 2,322,534 | .oovenereenereinnenes | v 2,322,534 | oo 2,371,366

2.2 COMMON SOCKS.......ccveuervircrercrieeisceisersseessesss sttt esstensans | seseessssesssnenns 62,199,047 | ..covvvvrvrrernnne 2,678,110 | coovvvrierirnnns 59,520,937 | ..cvvrevrinns 72,415,923
3. Mortgage loans on real estate:

31 FIISEENS ..ottt | coeenienesi 811,103,287 | ..ooeeoevereriererenieneiens | ererienenn 811,103,287 | ..covvvvvenes 813,842,343

3.2 Other than firStIENS........cvuueverieieiciiciieieeie e ssssetes | stsestest st st st st ntentes | seestentsesssesi st ne st senies | eebsesssesseeessesse b esseenees (0 N
4. Real estate:

4.1 Properties occupied by the company (less §.......... 0

ENCUMDTANCES). ..o e eeeeeseeseesesseeseeseeseesseeesessessesssesseesessessaesessessessaesssesessassassssssessessnns | sessessssssssnssassasssssessessanss | sesessessssnessmssessasssesnssessas | seesessessasssssessessassnsneses [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES).......ocvuiviieiieteie ettt sttt bbb ss bt s st s e b sensns | sbessessssssssssesssessessssansesans | sbsesesssssesssssssessessnsessesinsss | sbessessesssssssessessssessesnsan [0 RN

4.3  Properties held for sale (less §.......... 0 ENCUMDBIANCES)......cvvvieriiieiieieiciieieissieiseissiens | ceiesssssssssesssssssesssssssenies | eoiesssssssessssssessessssessesinses | sressessesssssssessessssessessnsen [0 RN
5. Cash ($.....107,456,961), cash equivalents ($.....368,565,766)

and short-term investments (§.....65,499,841)........cccccvurrurmmerireinereessesessssssesens | onsereseseeees 541,522,368 | ....oeoeverrrrierinnnieneiens | reerineneins 541,522,368 | ....coovvvunns 411,559,219
6. Contract loans (including §.......... 0 Premium NOLES).......cvireieirieieieiesieesisesesessssessessesssenss | crersssesesees 101,560,038 | ...voevvererieiereisreiies | e 101,560,038 | ....cccovnveee. 102,625,474
7. DEMIVALIVES. ...covverceeriseiiei st nes | eessseesienes 184,173,472 | oo | cvvviereiennns 184,173,472 | .o 320,583,251
8. Other iNVESE @SSELS.........ccuvurrrceirrieerirreisiss sttt ssesssnnes | cessnessasseons 534,186,180 | ...vvevevereriererrenirereriens | rereenens 534,186,180 | ...coevvvvnes 527,794,141
9. Receivables fOr SECUMHIES...........cvurrieriirerieeciereeeie st essssssssesnses | evsssessesesesnnn 22,894,045 | ..o | s 22,894,045 | ....cccoovevennn 2,744,656
10.  Securities lending reinvested Collateral @SSELS............cviriieicirireieieiieee e | eveevsasseesenas 99,437,888 | ..o | e 99,437,888 | .....ccoevne 101,549,568
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cevcvcveieiieeese ettt | cvressssseesenas 16,498,080 | ..o [ 16,498,080 | ......ccocenneee 15,683,356
12.  Subtotals, cash and invested assets (LINES 110 11).......cvcvcuieeieiieieeseeeeeeeee e | cveeveiinnns 7,110,782,639 | ...ccovvvvevnne 2,678,110 | ............. 7,108,104,529 | ............. 7,236,469,228
13. Title plants less §.......... 0 charged off (for Title INSUTErS ONIY)........cc.ovururrieireirereieeieeirrieeees | corereeineissisesseseeseeestesens | ereesessessessessessesssessesessens | seseesessessssssssessesssssnnssn [0 R
14. Investment income due and ACCTUBT.............oooveeeeieeeeeeeeeeeeee ettt se s | eeeesseens 133,574,509 [ ...covveeereereeeceeeceeenes | e 133,574,509 | ................ 245,596,354

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).........cccoeveeveneens | coverrenisieninnnns 19,078 | oo | s 19,078 | oo
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to

redetermination ($.......... 0]ttt ettt bttt | Hieestee st st sttt ettt btens | Hreebieessenss st bt bt enntens | esbseetsest ettt enees (0 OO

16. Reinsurance:

16.1  Amounts recoverable from reinsurers

16.2 Funds held by or deposited with reinSured COMPEANIES...........ccceiercvriiiiirieiissieieiees ey | eoissssssesessssessessssesesseses | sresiesesssssssesessssessesinsed [0 RN
16.3 Other amounts receivable under reinsurance CoNtracts.............ccceueinivniiniiniiniinns | covveriiesiienis 18,271,639 | ..o | i 18,271,639 | ..ovvvvercnee 12,345,162
17. Amounts receivable relating to UNINSUIEA PIANS..........ccvieiieieireinieiesssieesseeessiesessssenss | cessessessssssessesssssssesssssssens | siesssssssssessssssesessssessesnns | oesessesssssssesesssssssessesns [0 R
18.1 Current federal and foreign income tax recoverable and interest thereon............cccccveveevees | cevveeveveenennn, 16,104,289 | ...cocovveeieceeeceriieees | e 16,104,289 | ....ocoeverveeceeeeeine
18.2 Net deferred taX @SSEL..........ouuirririeceesee st | eesssseesseens 194,186,647 | ....ovvvvrvernnes 50,438,647 | ...cooovevernnne 143,748,000 | ....ccoonven. 151,087,642
19.  Guaranty funds receivable or 0N dPOSIL..........c.cc.euiviverveirceeiieteee et | sveesssesaeseesssenes 183,103 | v | e 183,103 | oo 183,103
20. Electronic data processing equUIPMENt @Nd SOWAIE.............vurerirererrireirireinriressesesssssssaseens | coressssessssesssessnsssssssssnssens | sessessessssssssssssesssssssssessesss | soessessessnsssssssssessansnsssens 0 [
21.  Fumniture and equipment, including health care delivery assets ($.......... 0)rtrerereerererrieenesns | et | serseee et ens s essentens | sesessessessee s essesssssesa [0 R
22. Net adjustment in assets and liabilities due to foreign EXChANGE FaES. .........cviriurrurririneinees | corereineinereeeneinseennees | rereeesinsese st sessessenes | eretsessssssssseessesssssessens [0 RN
23. Receivables from parent, subsidiaries and affiliates...............ccvcueieieieirieiiesieeceieiens e senes | eoesesssie s | sressesese s [0 TR
24. Health care (§.......... 0) and other amounts reCeivable............ccccvcvirieierieieee s | e 12,711 | oo | e 12,711 | s 3,675
25.  Aggregate write-ins for other than invested asSets..........ccoeivieereeeienesieese s | e 52,842,541 | ooovevcna 13,939,797 | oo 38,902,744 | ..o 33,522,844
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)........ccvururierirrieieireeinrereeisesssessessesssesssssssssessssssssssssesss | sessessneens 7,561,793,612 | c.ovvevrnend 67,056,554 | ............. 7,494,737,058 | ............. 7,714,634,225
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoocveeees | wvvnnee. 27,070,222,516 | ....covvvevrerererrerereeisiereens | cerviienans 27,070,222,516 | ........... 25,094,122,246
28, Total (LINES 26 @NA 27).......uurermrrreeeieremeeeieeeseesieessesssssesssesssssessesssssssssssssesssssssnssssssssnns | seessesnns 34,632,016,128 | ..oovvveenenne 67,056,554 | ........... 34,564,959,574 | ........... 32,808,756,472
DETAILS OF WRITE-INS
1101, Collateral ON AEMVALVES.........cocurerrerirceirrieesierieesieeis sttt sess s ssssesssssnnins | ressssessseseons 16,498,080 | ....ceouvererrerereerieeeines | creerieeeinenns 16,498,080 | .....ooccoverenne 15,683,356
1102, et | HEseebt bRttt | eebeeent ettt | bttt LU R
1103, ettt | Hesees e w0 [
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 16,498,080 | ...oooorvrererceiiriraririnirenas 0 | v 16,498,080 | ....cooovercrene: 15,683,356
2501. Disbursements and items ot @llOCated..............couiiiiiininrns | e 52,842,541 | .c.ccvvvivrn. 13,939,797 | oo 38,902,744 | ... 33,622,844
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)........vuerurrrarrrrersessesirnrsssesseeessnssnens | cosmessessesseenns 52,842,541 | oo 13,939,797 | oo 38,902,744 | oo 33,522,844




Stterentas ofure 0, 20190rne. TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....5,046,372,563 less §.......... 0
included in Line 6.3 (including $.....852,089,438 MOACO RESEIVE)...........ccoucuuceeeeeeeeeeeeeeeieeeieeeeeseeesiees e sesssessiesssess s ssessessissssenssnninn | esveessasssaneinns 5,046,372,563 | ....coceovennnn. 5,217,117,636
2. Aggregate reserve for accident and health contracts (including §......... 0 Modco Reserve) ol 16,089,178 16,211,222
3. Liability for deposit-type contracts (including $.....1,161,917 MOACO RESEIVE)..........ccevuvucieeiieeiieeiieeiieseeeieesieesieesieesseesseessessssesisesiens | envreessssssssensens 468,954,367 | ...coerirerrenrnn 475,343,509
4.  Contract claims:
A LB bbb R R bbbt st n s aentns | eebsbieseseen bt res 20,747,546 | .ooovevrrne. 27,050,796
4.2 ACCIAENE AN NEAIN.........coooveiicieieccce st bttt n b | eebiebeesaes st sa st 299,653 | .ovovreieeererine 315,862
5. Policyholders' dividends/refunds to members §.......... 0 and coupons $.....3,139 due and UNPEIG...........co.eeveeveverierceriiniseesesseessessesseens | servesessssssssssssessssseneens 3139 | o 2,529
6.  Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:
6.1 Policyholder's dividends/refunds to members apportioned for payment (including §.......... 0 MOGCO)....verereerreieresreieisererens | e 553,406 | .oveveererrreieieiins 437,088
6.2  Policyholder's dividends/refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including §.......... 0 accident and health PrEMIUMS..........ccceiiercer et sssesessnas | sesessssesessssnsesensrenes 114,820 | oo 220,494
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES.............ccuevueiciiiieicisete ettt ettt bbb s sttt ss s bnsans | shebsebssssssessessssessessssessesebssens | crsssessesssassessssesses s bessessesansaes
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act............cccveieuirieieieeieeeeeiees | e 21,188 | oo 69,545
9.3 Other amounts payable on reinsurance, including $.......... 0 assumed and $.....9,739,311 CEAEM.........c..oevueereemrerereerereeeeeereens | eevveeresiesiesieeens 9,739,311 | oo 10,467,692
9.4 IntereSt MAINTENANCE RESEIVE. .......c.cuiieiciiieie ettt bbbttt sesse st st st ensesans | sebessessessntassesntan 79,206,514 | .ooovvevcrirene 74,169,072
10.  Commissions to agents due or accrued - life and annuity contracts $.....20,688,999, accident and health $
and deposit-type contract funds §.......... 0ttt ssssensessssensensessnsessensnsenn | seenensessnsensernnsss 20,088,999 | virvirereiiiieneienan 22,948,641
11.  Commissions and expense allowances payable on reinsurance assumed. .
12, General eXPENSES AUE OF ACCTUBM.........cvuevuiurireiieiiieiieiesssies et ssse sttt s st sssse e ssssessessssssessssssessesssssssessessssessessasenses | svnsensesssessessnens 1 1,805,216 | trvireireriesierininns 16,916,418
13. Transfers to Separate Accounts due or accrued (net) (including $.....(52,290,975) accrued for expense
allowances recognized in reserves, net of reinsured allowances) (60,300,627) | ..vevvevererererinas (69,229,362)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 2,632,462 | ...ocoovervierernnes 1,494,967
15.1  Current federal and foreign income taxes, including $..........0 on realized capital GaiNS (I0SSES)........c.evvevriereererrereissssesesessiesessessseses | sevressssssssssssssssssssssssssssssssenss | sessessenssssssssensseses 3,174,050
15.2  Net deferred tax liability.............ccoovvrerverieriericrerenne,
16, UNEarned iNVESIMENT INCOME..........cvieiiictiieiieis ettt bbb a bbbt s s b s bbb b st s bbb bbb bt
17. Amounts withheld or retained by reporting entity @s agent OF frUSIEE...........vuirirrirrcr e
18.  Amounts held for agents' account, including $.....13,386 agents' credit balances..
19.  Remittances and iteMS NOL AIOCAIEA. .........c.cviururiieeiiccece ettt bbbt s s b s senas
20. Net adjustment in assets and liabilities due to foreigh eXChange rateS..........ocwerrririririnrre ettt esreena
21.  Liability for benefits for employees and agents if not included above
22.  Borrowed money §.......... 0 and interest thereon §......... 0ttt ettt e ettt ettt st en et
23. Dividends to stockholders declared @Nd UNPAIG..............ocurureuiuriereieiseieeereieese ettt sttt s st st ssessestas | sebsessessessaesnessessesbanbsbsestestanes | eesessstseeessessaes e bses st st et enes
24, Miscellaneous liabilities:
24,01 ASSEE VAIUGLION MBSEIVE.........uveivieieciite sttt st s bttt s sttt ns
24.02 Reinsurance in unauthorized and certified ($
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.. |
24,04 Payable to parent, subsidiaries and affiliAteS...........cccceuirieiiiecee s 6,042,048 | ...oooereieine 5,900,113
24,05 Drafts OUESTANAING. .......cocvvieiiicicis sttt bbbt bbbttt s st b sens | benbiesaesiessansnsaend 69,994,270 | ...ocvvvrerrrrennes 61,874,946
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIVALVES. ... ovveveseiseisesssissesessessessssssessesssssssssessessessssssessessess st ssessessas s s s s st ess e ssessess st et essestess st ssess st et ssessessenssnssessantensnsans | sessessessessnssesas 113,421,671 | oo 80,421,913
24.09 Payable for securities 21,416,574 ...16,200,937
24.10 Payable for SECUMHES IBNAING.........ccvvirereeicreie ettt ettt s e b b s s s s sse s ssstes s sntesans | sesessessessssessesantan 99,437,888 | .....covvvverene, 101,549,568
2411 Capital notes §.......... 0 and interest thereon §.......... O OO U FOUSR TR
25.  Aggregate write-ins for liabilities . ...208,905,439 .357,609,232
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)........c.cuevrveieeiciiiiieieisereie et sesae s ses s ssssnes | oessssesssssssenans 6,296,581,756 | ...coocvuenn. 6,553,795,629
27.  From Separate ACCOUNES SEALEIMENL.............cocovivieiieiiiiciccte ettt bbb s bbb bbb sae s sns | entesssssnsssans 27,070,222,516 | ................. 25,094,122,246
28. Total liabilities (Lines 26 and 27) ..33,366,804,272 ....31,647,917,876
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, 1,195,655,302 1,158,338,596
38. Totals of Lines 29, 30 and 37 ol ....1,198,155,302 1,160,838,596
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COl. 3)......c.ccucriuereririiieiisissiisissiesesissssssesssssss e sssssessssssssssssssssssssssessessssssessessasssssnssessesss | sssesssssessasens 34,564,959,574 | .....ccooevene. 32,808,756,472
DETAILS OF WRITE-INS
25071, COllAteral ON AEIVALIVES..........c.cvuvececeeeeicte ettt sttt b es s s s s st s st es e sensessssnsensesans | suessessnsassessssanes 174,835,284 | ... 326,905,245
2502. Other liabilities - abandoned property UNPAIG fUNGS...........cwerriririinrres et ss ettt ss sttt ess s ssessensns | srssseesessassansnnssnes 16,949,802 | ..... ...15,567,446
2503. Miscellaneous liabilities.............c.ccveerererrirciciiisie e 13,218,627 | ..... ...13,732,750
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAJE.........cvevrveiueicieeicie ettt tessesns | sebessessssssssssseesaes 3,901,726 | .ooovvercrerae 1,403,791
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)... ...208,905,439 | .o 357,609,232
3101. Gain on inforce reinSurance.............ccocevveevevecvevennnee. ...235,182,925 247,027,489
3102, ottt bttt e bt s s b e s s Aot s e A es st s A s s SRt A s A e st st b A bR s At s a A s AR b s st st et bses s st b ee s st essnsaetaesan | stnbissaestestnseeseessensentansessentas | sesteststensesaest st eseentntensan
3103. ... .
3198. Summary of remaining write SO | R U UUT RPN 0
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)....... ...235,182
BA0T. oot b bt a s AR s R A A s A SRR A A AR R AR E s AR ARt At bbbt st s baenan | Shaebeesaest st et stes st s st st | Hiestensnbieses st s st
3402. .
3403. ...
3498. Summary of remaining write-ins for Line 34 from overflow page.... | 0 |
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DO0VE)..........ccuiuiuiiicteiiiiieisictetessie st ssseaesssastesessesesssssebessssessssssesssesessnsesesssess | eressssssessssesessssnsesesnsesessnnes 0 [ oo 0

Qo3



Stterentas ofure 0, 20190rne. TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31

1. Premiums and annuity considerations for life and accident and health CONtracts............ccovvvevereeieiieeeeicese e | eveireniean 61,464,370 | .......... (1,678,794,930) | .......... (1,618,469,704)
2. Considerations for supplementary contracts With life CONtINGENCIES..........vururirinrirririniseiness st sssssses | sesssssssesssssssssesssssesssnsns | sessessssssssessessssssssnssesss | sessessesssnsnees 1,113,659
3. NEtiNVESIMENEINCOME........cvivcvicecieiice bbbt b s bbb st a s s s b ssebes s sssesensnns | sesssssesinns 154,409,940 | .............. 179,985,313 | ... 322,352,994
4. Amortization of Interest Maintenance Reserve (IMR) (42,184)| ... ...5,879,846 ...11,798,898
5. Separate Accounts net gain from operations excluding Unrealized GaiNS OF IOSSES...........ruurrurerererirerireirrieensesseseesssessenes | seeseesssssssssessssessssessssessns | reesessessessssssesssssesssssnsss | sessssessessesssssssssessessnssnes
6. Commissions and expense allowances ON reiNSUrANCE CEABM............crueieirvieeeieeieieee et sssesssnes | evssessesinaas 21,149,482 | ................ 62,292,790 | ...ccovvvrenne 93,414,624
7. Reserve adjustments 0N reiNSUFANCE CEARM. ..ottt sassssenns | cenesensnenes (228,265,550) | ....cvvvvne (245,106,441) | ccovvvrvnne (480,192,551)
8. Miscellaneous Income:

8.1 Income from fees associated with investment management, administration and contract guarantees

rOM SEPATAtE ACCOUNLS.........oeveieieciictceeietctet ettt bbbt b bbb snsensens | svestessesanes 262,090,727 | .............. 289,140,431 | ...coovuce. 575,989,832

8.2 Charges and fees for AepOSit-tyPE COMIACES...........cciuiuiieiiiisie sttt bbb nas | ebssssssessessssessessssassesnses | oebssessesssssssesssssssessessntes | sebessessssssessesssssssessesantan

8.3 Aggregate write-ins for MISCEIIANEOUS INCOME..........coiveiriiiieiieiieieie ettt ssssnbens | ensessssasseeas 34,256,789 | ...ccocvuven. 40,153,815 | .coverenen. 64,014,948
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns .305,063,574 | ..........(1,346,449,175) .(1,029,977,299)
10, DEALN DENETIS......coucveiectcici ettt bbb bbb bbbt bbbt b st n st nas | evtentansaesiens (3,172,389) | covevvrerrrens (3,883,879) | covvvverrrens (4,055,541)
11. Matured endowments (excluding guaranteed annual pure ENAOWMENES)............cvuiuueiiiriirieiinieieiiesesssesessssssesessssesess | ersssessesssssssesssssssesissssess | sesissessesssssssssesseses 279 | e 1,933
12. Annuity benefits 144,671,782 | ... ...204,284,018 .345,108,115
13. Disability benefits and benefits under accident and health contracts vee| e 273127 | o 290,196 | .ovvererierne. 592,137
14. Coupons, guaranteed annual pure endowments and SIMIlAr DENEFILS............cciieiiriieicese et sies | crrnete s es et sstesesies | essesesssissesessssesessssbesenss | sbessesesissesesssesesssssaesasaes
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....e.rvuveresarearesreseesessassssssessessassssesessessessssssessessassssssessessesssessessessssssssessessassssssessessassssssessessansssssessessansssssessnes
17. Interest and adjustments on contract or deposit-type CONtract fUNS............cceveviviieericveieiceeeee e essesiesens | eveeveresesans 8,303,774 | ......c.... 33,270,524 | ................ 65,478,337
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health CONraCtS.............covrrierrrrrirrirnrere e eseesseseeeees | rsessesenas (170,867,117) | ovevevee (1,537,124,611) | .oooenee (1,487,088,683)
20. TOtalS (LINES 1010 19)....uuceeceecieeieeeececie ettt st s st s st ss s st en s seessss s sensssssensssnsanssansas | evesssnes 1,588,013,521 | ..coovvvnee. 582,473,838 | ........... 2,469,344,886
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). ...68,684,125 158,652,395
22. Commissions and expense allowances on reinSUrance aSSUMET.............cvueicuiveieveinieeiseisesesseesssesse s ssssssessessssessesinss | svsessssessesienns 2,760,155 5,902,038
23. General insurance expenses and fraterMnal EXPENSES...........ccvuveiiviveireieieiei et snsenaens | sbssessessssnd 46,246,418 75,868,684
24. Insurance taxes, licenses and fees, excluding federal income taxes.. ..218,894 | ... 7,763,996)
25. Increase in loading on deferred and uncollected premiums v | e (57,303) | cvoeverrrrereiriinnns (4,853) | .o 3,188
26. Net transfers to or (from) Separate Accounts net of reinsurance.... B (1,579,503,995) | .......... (1,870,426,412) | .......... (3,527,763,579)
27. Aggregate write-ins for deductions (73,388,021)| ... (303,581,609) ....(352,368,093)
28, TOtAlS (LINES 20 10 27)......cveeeeeieieieeiciei sttt bbbttt bbbt ensnnas | densasissansaas 52,973,794 | .......... (1,468,519,531) ] .......... (1,178,124,478)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........cccccovveee | covvevrernens 252,089,780 | .............. 122,070,355 | ...ccovvneee 148,147,179
30. Dividends to policyholders and refunds 10 MEMDETS...........cccoeiiirieiiieeee et sssessesnnes | esssssssssssssssenas 138,067 | oo 39,446 | .o 86,855
31. Net gain from operations after dividends to policyholders, refunds to members and

before federal income taxes (Line 29 MINUS LINE 30)........ccccieueiiiieieiieriieee ettt sese b sessesesns | sessssssesones 251,951,713 | oo 122,030,910 | ..coccveeee 148,060,323
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNSs)..........cccvevevrcvererierereeeeesse s sesssssesessssseses | ersssssnsns (21,155,576) | ............... (28,898,358) | ............... (32,642,950)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and

before realized capital gains or (10sses) (Line 31 MINUS LINE 32).......cccvruririnrirrininsinsinsieieesssssesessssessssssessessssssssssssssessas | senssssssessa 273,107,289 | .............. 150,929,268 | .............. 180,703,273
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....549,384 (excluding taxes of $.....1,327,853 transferred t0 the IMR)...........co.ovuereereeveeereeeeeeeeeeeeeese s seses | evessssnsnnans 25,389,330 (53,038,752) (115,657,101)
35. Netincome (LINE 33 PIUS LINE 34).......couiirieriiieieiise s 298,496,619 | ................ 97,890,516 | ................ 65,046,172

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PIIOT YEAT........cvuiieieiiirireieiiissie sttt sssassessssensessnns | essssanees 1,160,838,596 | ........... 1,138,971,688 | ........... 1,138,971,688
37, NELINCOME (LINE 35)...u.rvericveciieiieisieis sttt sttt bttt en e ssessentnnns | sbesssssnsans 298,496,619 | ...ccoovvvennee 97,890,516 | ...cvvevvvvnes 65,046,172
38. Change in net unrealized capital gains (losses) less capital gains tax of §.....4,631,135........cc.covvrerrierereriereesssseseesiesenes | evveeiiesenns (219,945,878) | .....couevnee 29,251,390 | .ccvveernees 212,915,290
39. Change in net unrealized foreign exchange capital gain (loss) ....(3,890,968) | ...
40. Change in Net AEfErred INCOME TAX.........erurerrirrireririeie sttt sttt sttt sensenssnes | stensnsnnssens (18,457,721)
41, Change in NONAAMItIEA SSELS...........ceviieeieieicee ettt sttt s st sses s snsesanssnans | svessessessnsnns 18,996,491
42. Change in liability for reinsurance in unauthorized and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44, Change iN aSSEE VAIULION TESEIVE. .......c.uurerireireereeeesresesteseseesessees sttt s sttt et a8 b st en st en s
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement
48. Change in surplus notes

49.
50.

51.

52.
53.
54.
55.

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
Dividends 10 SIOCKNOIAETS..........coiueviiiecieiiccse ettt a bbb b st s s nns
Aggregate write-ins for gains and losses in surplus
Net change in capital and surplus (Lines 37 through 53)
Capital and surplus as of statement date (LINES 36 + 54)...........covu ettt

.(11,844,564)| ..

.68,382,828

...49,780,872

................ 37,316,706

............. (175,645,830)

................ 21,866,908

........... 1,198,155,302

.............. 963,325,858

........... 1,160,838,596

08.301.
08.302.
08.303.
08.398.
08.399.

Other investment MaNAgEMENT fEES..........cceviiiiicee bbb
Miscellaneous income...................

Separate Account loads
Summary of remaining write-ins for Line 8.3 from overflow page.
Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...

2701.
2702.
2703.
2798.
2799.

MISCEIIANEOUS AEAUCHONS........oveereiireiseieeeieis ettt
MODCO AUJUSIMENL. ... ceerereeieeceseiseeseeseeeee sttt s st s sttt
IMR adjustment on reinsurance transaction
Summary of remaining write-ins for Line 27 from overflow page
Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......cuuruuueerereiseseessesssessessssessseesesssesssssnsssessssssssssssssssssssssssessas

............... (75,459,915)

............... (73,388,021)

............. (303,581,609)

....(241,578,915)

............. (352,368,093)

5301.
5302.
5303.
5398.
5399.

Gain on inforce reinsurance

Summary of remaining write-ins for Line 53 from overflow page..
Totals (Lines 5301 thru 5303 plus 5398) (LiNE 53 @DOVE)........cveriuiiieriiiiierieiisissieissesssesessssessee e essessessssssesssssssansenses

............... (11,844,564)

(11,844.564)] ...

68,382,828

...49,780,872

R 49,780,872
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statementas of June 30, 2019 o the. T ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE 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.............ccevcvieeiievceee ettt ssnaens | ensessssassssans 61,474,011 | ............... 122,140,586 | ............... 183,549,960
2. Netinvestment income... 271,477,291 ....181,961,646 ...328,002,909
3. MISCEIANEOUS INCOME........cuiviviiicieiciite sttt ettt a bttt s s bbb s s s s s st et es e sesesnsesesnnens | sbessnsesessssens 77,386,884 | ............... 313,863,424 | ............... 322,537,725
4. Total (LINES 1 HhrOUGN 3)....eeieriiriiic s | eenesneeneas 410,338,186 | .....coecennc 617,965,655 | ...ocoovvrennee 834,090,595
5. Benefit and 10SS related PAYMENLS..........coieicviieiciee ettt bbbt snaes | esaeseeens 1,772,370,641 | ............ 2,201,407,767 | ............ 4,026,401,584
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........covevvevrveeveeeesveieesnes | coererans (1,588,432,730) | ........... (1,882,087,416) | ........... (3,548,179,839)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............cccovviviviveiiciciceee e | e 193,379,712 | oo 350,327,831 | ...coevuve. 301,956,726
8. Dividends paid t0 POlICYNOIAETS. .......c..euieieeiiiiieicseee ettt ssssssessssssessssnsessenssnnnens | eeensesssssnsesneness@ 1y 18D | werereeresesseereeneens 23,101
9.  Federal and foreign income taxes paid (recovered) net of §..........0 tax on capital gains (losses). ..(121,265,842) | .... )
10, Total (LINES 5 HIOUGN 9)......cvuiiriiicii sttt sttt nns | sesesssnsssnnes 377,338,763 | .oovvrvnene 548,405,442
11, Net cash from operations (Lin€ 4 MiNUS LINE 10)........cciuvieiiniiieiirieeisssieissesessisssessesssssssessssssesssssssesssssssssessess | sossessessssasees 32,999,423 | ...oovvvnne 69,560,213
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS.... oottt | enbtennieneeas 704,301,192 | oo 773,136,343 | ............ 1,720,507,430
12.2 Stocks. ...21,387,120 ....4,967,502 25,803,407
123 MOMGAGE I08NS.......oouierieeiiaiiei ittt bbbttt 59,982,822 | ....cccconennncd 66,005,884 | ............... 104,437,923
12,4 REAIESIAE........ucveceeicice ettt bbbt bbb bbb et s et tns | dessaesses st est et st stes e bentes | sesesiesieseste st et estesenbenaens | shesaeseessae sttt nas
12.5  Other INVESIEA @SSELS......cuvvuiiuiiuiiaiieiiiieie ettt sttt ent s | aenisasisesins 40,540,362 | ....ocoovevnnee 138,496,272 | ....cccooneen. 160,264,615
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments.............c.ccoeviecrieccsieiieseeiees | e 2,193,818 | ..covveree 5974934 | ..o 7,351,945
12.7  MISCEIANEOUS PTOCEEAS........c.vucviviieeieiireteii ettt et st s s s s b st s s s b sssbessssnsesensntes | besssissesesssenas 7,349,988 | ................. 60,057,847 | .....ccone 37,467,584
12.8 Total investment proceeds (LINES 12.110 12.7).......cveviueieiiieieesee ettt sssssse s sssssnses | evsessssenans 835,755,301 | .ovvveve 1,048,638,782 | ............ 2,055,832,903
13.  Cost of investments acquired (long-term only):
131 BONGS.... ottt | enitennenneas 572,935,653 | ...cccvoennncd 613,246,890 | ............ 1,425,766,165
13,2 SHOCKS...uvvvuieeiteiteiie ittt b st s bbbttt stns | nstnssenstenseas 2,076,543 | ..ooovvrreenne 30,234,306 | ...ovvovvenene 26,359,180
13,3 MOMGAGE 08NS, ....vveveeieriearieiei bbbttt bbbttt ent s | reninnineninns 57,259,268 | .....c.covevene 44,217,630 | cooovveiennee 191,448,243
134 REAIESIAE. ...ttt ettt bbbt ss et nans | Hesstesses st essesententesebentes | setesaesesessessesessessesintensens | ebiebessesesesessesesentanes 0
13,5 Other INVESIEA @SSBS......uvurereieisriericieiesss ettt ssensentnans | snessesssssnsans 23,000,717 | ooovveerriens 83,983,932 | .ovovrririnn. 57,797,764
13.6  MiSCEllaNEOUS APPIICAtIONS.........vviveevriiiiieicieieie ettt bbbt s st s b | ssbessesssssnsans 76,662,783 | ....coevvven. 49,904,079 | ...ccoeuueve. 119,069,295
13.7 Total investments acquired (LINES 13.110 13.8)......cuviiverieiieieiieese ettt ssesnaas | aevessssssans 731,934,964 | ... 821,586,836 | ............ 1,820,440,647
14.  Netincrease or (decrease) in contract 10ans and Premium NOES..........cceuiuviieieiiieieieisie e ssssessens | cosssessessssennes (1,065,436) | ...vvovverrnnnn (2,361,468) | .....ocevveve. (3,935,381)
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LIN€ 14).........cccovruiuiireierrieiceseiee e | evesesenans 104,885,774 | .............. 229,413,415 | ..coevee. 239,327,637
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 (271,876,214) | .............. (271,876,214)
16.3 BOIMOWEA fUNGAS......c..vviecicieiicic ettt sttt b s s s ntessetns | Hiessssassesssastesssentesebntes | sesassessessssessessstansessntensens | sbessessessssessessnsensessnsensenas
16.4 Net deposits on deposit-type contracts and other insurance liabilities. (6,389,142)] ... 10,277,747 ..(164,000,937)
16.5  DIVIAENAS 10 STOCKNOIAETS. .......vucvirieciiisieicse ettt sttt entessns | sressssessesssssstesesentesesntns | sesassesssssssessessstansesnsansens | seessessessssessesnsassesnsnsenas
16.6  Other cash provided (APPHEA).........c..iuuruuiiriiiiieeiie ettt b bbbttt | sbeniesisssiss (1,532,907) | ..oovvvnnenes (140,796,034) | ....c....v.... (138,220,756)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | coccorrvrnnenes (7,922,049) | ..coovvvvnne (402,394,501) | .ovovverenns (574,097,908)
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).......ccccvvvevvens | cerverrvrnnnns 129,963,149 | .............. (103,420,873) | ....cvveve. (135,737,222)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT .....veuveiiiii bbbt | enteneenens 411,559,219 | ..o 547,296,441 | ..ovvorvvennee 547,296,441
19.2 End of period (Line 18 plus Ling 19.1)......cccocniunrrnrrneinirnireienneens 541,522,368 443,875,568 411,559,219
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Non-cash proceeds from invested asset exchanges - bonds and other invested assets..........ccccovvvnrnerniiniins | covrereinnenes (31,045,053) | ..oovevrrnnns (20,332,294) | .....orvvvrenn (39,881,791)
20.0002  Non-cash acquisitions from invested asset exchanges - bonds and other invested assets..........c.oovvvveervrnrns | covrererenenes (31,045,053) | ..ooverrrrnns (20,332,294) | ...oorvvrnenn (39,881,791)
20.0003  Non-cash proceeds from sale of affiliate holding - other invested asset B [ (11,410,309)
20.0004  Non-cash acquisition from sale of affiliate holding - common stocks ...(11,410,309)
20.0005  Capital contribution from parent to settle intercompany balances related to stock cOmMPENSAtioN.............coceve [ correrrrneineeneisinrneneiieis [ ceeeeeineiieens (2,578,327) | cevevereereenee (2,578,327)
20.0006  Non-cash impacts of DTA adjustment NOt Y&t SEHHE...........oiurrirrirrirre et ssiensees | sressssssssesssssssssssessessanens | sessessessssssnenns 2,160,604
20.0007  Non-cash impacts of Tax Reform - tax receivable..............ccvueieriveieicveieeceee e 17,602,941 |.
20.0008  Non-cash impacts of Tax Reform and DTA adjustment not yet settled - deferred income tax surplus. 19,763,545 |.
20.0009  Non-cash transfer of bonds acquired for assumption reinSUrance............ccooeeveveveieirereeerieeeinnnnns .3,503,409,658
20.0010  Non-cash transfer of mortgage loans acquired for assumption reinsurance........ ....649,122,178
20.0011  Non-cash transfer of other invested assets acquired for assumption reinsurance... ....503,085,441 | ....
20.0012  Non-cash transfer of reserves for assumption reinsurance..............ccocevererennn (3 259,322,631) | ....oou( )
20.0013  Non-cash transfer of deposit liability for asSUMPLON FEINSUIANCE.........c.cvuevevriieiirieieree e sesssesseies | s | vesessenns (1,276,223,336) | ........... (1,276, 223 ,336)
20.0014  Non-cash transfer of IMR liability for asSUMPLION FEINSUFANCE.........cceuiveireieiiieieieisre st ssessssens | ersssessessssessessssssessessssenss | vssessesinens (110,419,414) | .............. (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.............ccceieviiiecteieiee ettt enaess | evssseressssssesesssesesssaesesens | sevesesns (2,220,227,957) | ........... (2,220,227,957)
20.0017  Non-cash transfer of mortgage 10ans S0ld fOr FEINSUFANCE..............ccceieueiiicreeiee et besnes | eevebessesesesssaesesssesessssssens | evesissesenns (392,591,994)| .............. (392,591,994)
20.0018  Non-cash transfer of premium for reinsurance................. .1,801,211,602 ....1,801,211,602
20.0019  Non-cash transfer of deposit liability for FINSUTANCE.............ccevevcreieieeree e | cresesesssssssssssssssessssensens | evesseseenas 1,039,068,007 | ............1,039,068,007
20.0020  Non-cash transfer of IMR liability for reinsurance..... ...(241,578,915) | .... ..(241,578,915)
20.0021  Non-cash transfer of other for FINSUTANCE.............ceuiueiericieie ettt tes s bessssssssssaesssssssessssnes | eresssnssssesssssnsssssssnsansenss | erossessesssanes 14,119,257 | ..o 14,119,257
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stementas ofune 0, 201901e. TALCOTT RESOLUTION LIFE AND ANNUITY 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. ........cevuevevieevcieec ettt st sse st s sssaesssnsens | sevsesssssssssesssessesnsas 386,283,286 | ...coocvereerireiieiins 416,509,653 | ....oevvreerriieinn 842,735,680
3. Ordinary individUal BNNUIIES............evvuereriiicriieeiieeeiesieeeies s esssesssenes | eesessseesssesssesssseseses 72,720,869 | ...ocvorvvvrcriririrerinns 102,290,690 | ..oovverrerrrrireriirnnes 181,798,783
4. Credit life (Qroup and INAIVIAUAL)...........cvivriieieieiieieisieesse ettt sssseses | sossssstessessssessessssssessessssessesssssteses | sbsesssssssesssssssassessssessessssessessessnsasses | sesessessssessesesassessesssssssessessssansessnsas
5. GrouUP lifE INSUTANCE. .......c.cvieerecreeeeie ettt es et ssesssns | sbesessessssssssssessnssstesnsas 1,129,644 | .o 723,199 | oo 1,343,738
B, GIOUD ANNUILIES. .....cveviecveiicieieicete ettt ettt ss b es s s s s s besssesebsnes | sbsnsetessssesessssesesassesessssssebessstetesanaes | srebessssssesessssesessssetessssesessssbebensetess | ebessesesesssssesssesesss st bensesesessnaetnes
A XL o TS PO OO OO PUT DT OO
8. A&H - credit (Group @nd INAIVIAUAL). ........c.eveereriririerisieieiiessssessssessssssesee e essessssssessessessss | stesssssssssesssssssssssessesssssssssessassasssnes | sssesssssessessassssssessessassnssessessassnssns | essnsssessossasssnssessessensnsssessassasssnssnses
0. ABH = OtNBI ..ottt | erbsees e 136,400 | covvorverericeieerieeienens 136,268 | oovooverericeieerieeiienens 270,435
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)..........ccuureeiririieririicrrreries e esesssesssssenes | cveseesssesssessssesseenss 460,270,199 | coooovvvierierrireriinenns 519,659,810 | ..ooovvveecrirririnens 1,026,148,635
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY)........c.oveiiiiiieieiiieie ettt seas | evesssssssessssstes s sstes s ssssessessssssasss | essesssessesiesassessessssessessessssessessntanss | sessessessssessessessssessessssansessesensesesenes
13, Subtotal (LINES 11 thrOUGN 12)......cuverreerrrerereeeeinreesneeeseesseeessessesssssssssssssssssssssessssssesss | sessmesssssssssssssnsssseees 460,270,199 | woooovvereerreeeereenens 519,659,810 | vvovvveerererrrrrenens 1,026,148,635
14, DePOSIt-tyPE COMIACES. ......cvevveiiciiisiieicsee ettt ssnes | sbsssessassessnsassessesantennnas 1,160,442 | ..o 2477510 | oo 5,473,349
15, Total (LINES 13 @00 14)......corvvrieerecerieiireceiiee et seesseess e sessssssesnessensens | aeeseessseesnssssesssseees 461,430,641 | .ooovvvos 522,137,320 | oo 1,031,621,985
DETAILS OF WRITE-INS
L OO OO PO PP
1002, ootk R et | Heee bRt | Hereet bRt | Sert R
L0 OO OO OO OO OO ST OO
1098. Summary of remaining write-ins for Line 10 from oVerflow PAGE.........cvverrrrininrneirininns | ceereiressnsieieesssssssessssessssessssenans 0 | e [0 U 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNe 10 @DOVE).......ucurverimererernirissesssensnsssssenssenses | eresseessssnsssessssssssssessssssssnesssssenc 0 | e 0 | e 0
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Statement as of June 30, 2019 ofthe T ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices
The accompanying statutory-basis financial statements of Talcott Resolution Life and Annuity Insurance Company (the ‘Company” or ‘“TLA") have been prepared in
conformity with statutory accounting practices prescribed or permitted by the State of Connecticut Insurance Department (“the Department”). The Department recognizes
only statutory accounting practices prescribed or permitted by the State of Connecticut for determining and reporting the financial condition and results of operations of
an insurance company and for determining solvency under the State of Connecticut Insurance Law. The National Association of Insurance Commissioners’ Accounting
Practices and Procedures Manual (“NAIC SAP”) has been adopted as a component of prescribed practices by the State of Connecticut.
A difference prescribed by Connecticut state law allows the Company to receive a reinsurance reserve credit for reinsurance treaties that provide for a limited right of
unilateral cancellation by the reinsurer. Even if the Company did not obtain reinsurance reserve credit for this reinsurance treaty, the Company's risk-based capital would
not have triggered a regulatory event.
Areconciliation of the Company’s net income and capital and surplus between NAIC SAP and practices prescribed by the Department is shown below;

| SSAP # | FIS Page | FIS Line # | 2019 2018

Net Income

1. TLA state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX |$ 298,496,619 | $ 65,046,172

2. State prescribed practices that are an (increase)/decrease from NAIC SAP:

Less: Reinsurance reserve credit (as described above) 61 4 19 56,415,817 (48,356,117),
56,415,817 (48,356,117)

3. State permitted practices that are an (increase)/decrease from NAIC SAP — —

4. NAIC SAP (1-2-3=4) XXX XXX XXX $ 242,080,802 | $ 113,402,289

Surplus

5. TLA state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX |$ 1,198,155,302|$ 1,160,838,596

6. State prescribed practices that are an (increase)/decrease from NAIC SAP:

Less: Reinsurance reserve credit (as described above) 61 3 1 130,069,317 73,653,500
130,069,317 73,653,500

7. State permitted practices that are an (increase)/decrease NAIC SAP — —

8. NAIC SAP (5-6-7=8) XXX XXX XXX |$ 1,068,085985|% 1,087,185,096
The Company does not follow any other prescribed or permitted statutory accounting practices that have a material effect on statutory surplus, statutory net income or
risk-based capital of the Company.

C.  Accounting Policy

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

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

a. The aggregate amount of unrealized losses:

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

954,308
1,103,191

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

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

$ 140,087,939
$ 105,712,763
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Statement as of June 30, 2019 ofthe T ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

5. Asof June 30, 2019 loan-backed securities in an unrealized loss position comprised 78 securities, primarily related to collateralized debt obligations ("CDOs"), and
commercial mortgage-backed securities (“CMBS”), which were primarily depressed 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.

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 was $99,444,289 as of June 30, 2019.

Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

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 —|$ —|$ —13 —|$ —1% —|$ —|$ —
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 1 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open - No Maturity —|$ —|$ —1% —|$ —1% —1$ —1$ -
b. Overnight — — — — — — — —
c. 2days to 1 week — — — — — — — —
d. >1 week to 1 month — — — — — — — —
e. >l monthto 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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Statement as of June 30, 2019 ofthe T ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
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8.

9.

10.

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
—|$ —|$ —1|$ —|$ —1|$ —|$ —|$ —
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|$ —19 —
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% — 13 —|$ 14,775,989 |$ —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 |$ 15,878,213 |$ 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$ —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 $ —19 —
30 days or less — —
31 to 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)

H.  Repurchase Agreements Transactions Accounted for as a Sale

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

l. Reverse Repurchase Agreements Transactions Accounted for as a Sale

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

Working Capital Finance Investments

The Company had no working capital finance investments.
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Statement as of June 30, 2019 ofthe T ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
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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

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)
Fiscal Year Premium Payment Due
2020 $ 123,141
2021 $ —
2022 $ —
2023 $ 11,806
Thereafter $ 197,880
Total Future Settled Premiums | $ 332,827
(amount in thousands)
Undiscounted Future Premium Fair Value Excluding Impact of
Date Commitments Fair Value Future Settled Premiums
June 30, 2019 $ 332,8271% (47,990)| $ 380,817
December 31,2018 |$ 332,827 |$ 116,192 | $ (216,635)

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 $290 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

Toltal 2 3

243 General Account | Separate Accounts
a. | Membership Stock - Class A $ — |3 — |3 —
b. | Membership Stock - Class B 3,408,900 $ 3,408,900 —
c. | Activity Stock — — —
d. | Excess Stock — — —
e. | Aggregate Total (a+b+c+d) $ 3,408,900 |$ 3,408,900 |$ —
f. | Actual or estimated borrowing capacity as

determined by the insurer $ 290,000,000 $ 290,000,000 [$ —
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2. December 31, 2018

Toltal 2 3

2+3 General Account | Separate Accounts
a. | Membership Stock - Class A $ — |3 — |3 —
b. | Membership Stock - Class B 3,408,900 3,408,900 —
c. | Activity Stock — — —
d. | Excess Stock — — _
e. | Aggregate Total (a+b+c+d) $ 3,408,900 |$ 3,408,900 |$ —
f. | Actual or estimated borrowing capacity as

determined by the insurer $ 290,000,000 $ 290,000,000 [$ —

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 1to Less than 6
Membership (2+3+4+5+6) Redemption 6 Months to Less than 1 Year 3 Years 3105 Years
1. |ClassA $ —|$ —|$ —1$ —|$
2. |ClassB 3,408,900 3,408,900 — —

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

2. 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 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
LFJiIrglg?@igl Potential Amount
Nature and St of Future
. atement Pavments
Circumstances of Impact if Action y Current Status of Payment
i the Guarantor
Guarantee and Key ? Liability f (laJnder the Could Pert or Risk of
- - ecognition of uarantee p erformance Risk 0
Attributes, Including Guarantee is Required be Rmﬂed to Guarantee
Date and Duration of
Aqgreement
Effective February 1, 2018, TLA guaranteed the obligations |$ — Increase in Unlimited (1) The guaranteed affiliate
of Talcott Resolution Comprehensive Employee Benefit Investments in maintains surplus in
Service Company ("TCB"), a wholly-owned subsidiary, with SCA, Dividends to addition to policyholder
respect to certain structured settlement liability obligations to stockholders reserves. The payment or
provide an increased level of security to claimants under (capital performance risk of this
such structured settlements; these obligations were contribution), guarantee is low as It is
assumed from TL on February 1, 2018. As of June 30, 2019 Expense, or Other unlikely that this guarantee
and December 31, 2018, no liability was recorded for this will be triggered.
guarantee, as TCB was able to meet these policyholder
obligations.
Total $ — Unlimited

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

B.  Assessments
No significant change.

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 Talcott Resolution Life Insurance Company (“TL") with the United States Securities and
Exchange Commission.

Note 15 - Leases
No significant change.

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

No significant change.

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

B.  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:

o Number of Book Value of Cost of Securities ]
Description NAIC Designation Transactions Securities Sold Repurchased Gain/(Loss)
Bonds 3 2 $ 62,004 % 65,175 |$ 3,749

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

No significant change.
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Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators

No significant change.

Note 20 - Fair Value Measurements

A

Fair Value Measurements

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

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

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

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

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

June 30, 2019

Quoted Prices in

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

All other corporate bonds — asset-backed | $ —19 —19 25(% —1$ 25

Common stocks - unaffiliated 50,078 — 1,961 — 52,039
Total bonds and stocks 50,078 — 1,986 — 52,064

Derivative assets
Credit derivatives — 440 — - 440

Interest rate derivatives — 2,992 — — 2,992
Foreign exchange derivatives — 229 — — 229
GMWB hedging instruments — 54,082 31,219 — 85,301
Macro hedge program — — 95,211 — 95,211
Total derivative assets — 57,743 126,430 — 184,173
Separate Account assets [1] 27,059,649 — — — 27,059,649
Total assets accounted for at fair value $ 27,109,727 | $ 57,743 1% 128,416 | $ —|$ 27,295,886
b. Liabilities accounted for at fair value
Derivative liabilities
Foreign exchange derivatives $ —|$ (572)|$ —1% —|$ (572)
Interest rate derivatives — (11,369) — — (11,369)
GMWB hedging instruments — (15,370) (1,666) — (17,036)
Macro hedge program — — (84,445) — (84,445)
Total liabilities accounted for at fair value $ —|$ (27,311)| $ (86,111)| $ —1$ (113,422)

[1]  Excludes approximately $10.6 million of investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 (Fair Value
Measurements).

Valuation Techniques, Procedures and Controls

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

The fair value process is monitored by the Valuation Committee, 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 Investment 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 value of bonds and stocks in an active and orderly market (e.g., not distressed or forced liquidation) are determined by management using a "waterfall" approach
after considering the following pricing sources: quoted prices for identical assets or liabilities, prices from third-party pricing services, independent broker quotations, or

internal matrix pricing processes. Typical inputs used by these pricing sources include, but are not limited to, benchmark yields, reported trades, broker/dealer quotes,
issuer spreads, benchmark securities, bids, offers, and/or estimated cash flows, prepayment speeds, and default rates. Most bonds do not trade daily. Based on the
typical trading volumes and the lack of quoted market prices for bonds, third-party pricing services utilize matrix pricing to derive security prices. Matrix pricing relies on
securities' relationships to other benchmark quoted securities, which trade more frequently. Pricing services utilize recently reported trades of identical or similar securities
making adjustments through the reporting date based on the preceding outlined available market observable information. If there are no recently reported trades, the third-
party pricing services may develop a security price using expected future cash flows based upon collateral performance and discounted at an estimated market rate. Both

matrix pricing and discounted cash flow techniques develop prices by factoring in the time value for cash flows and risk, including liquidity and credit.

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

of these independent broker quotations are non-binding.

The Company 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 securities and open-ended mutual funds, valuations are based on observable inputs that reflect quoted

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

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

mid-market inputs that are predominantly observable in the market.

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

Level 2 The fair values of most of the Company’s Level 2 investments are determined by management after considering prices received from third-party pricing

services. These investments include most bonds and preferred stocks.

Asset-backed securities ("ABS"), CMBS, CDOs and residential mortgage-backed securities ("RMBS") - Primary inputs also include monthly payment
information, collateral performance, which varies by vintage year and includes delinquency rates, collateral valuation loss severity rates, collateral refinancing
assumptions, and credit default swap indices. ABS and RMBS prices also include estimates of the rate of future principal prepayments over the remaining

life of the securities. Such estimates are derived based on the characteristics of the underlying structure and prepayment speeds previously experienced at

the interest rate levels projected for the underlying collateral.

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

in emerging market economies.

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

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

Interest rate derivatives - Primary input is the swap yield curve.

Level 3

Most of the Company’s securities classified as Level 3 include less liquid securities such as lower quality ABS, CMBS, CDOs and RMBS primarily backed by

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

Separate Account assets

Separate Account assets are primarily invested in mutual funds but also have investments in bonds and stocks. Separate Account investments 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 measured at fair value using significant unobservable inputs (Level 3) for the quarter ended June

30, 2019:
Total Gains and
Beginning | Transfers | Transfers | (Losses) Included in: Ending
Balance into out of Net Balance
As of Prior Level 3 Level 3 Income | Surplus As of Current
(Amounts in thousands) Quarter End [2] [2] 1] Purchases | Sales | Settlements | Quarter End
Assets
All other corporate bonds — asset-backed |$ 341$ —|$ —|% —|$ 5($ —|$ —|$ (14)$ 25
Common stocks - unaffiliated 2,143 — — — — — (182) — 1,961
Total bonds and stocks 2,177 — — — 5 — (182) (14) 1,986
Derivatives
GMWB hedging instruments 7,261 — — —| 22,292 — — — 29,553
Macro hedge program 38,973 — — —| (28,947) 740 — — 10,766
Total derivatives [3] 46,234 — — — (6,655) 740 — — 40,319
Total assets $ 48411|$ —|$ —|$ —|$ (6,650)% 740 $ (182) $ (14) $ 42,305
[1]  Allamounts in this column are reported in net realized capital gains (losses). All amounts are before income taxes.
[2] Transfers in and/or (out) of Level 3 are primarily attributable to changes in the availability of market observable information and changes to the bond and stock carrying
value based on the lower of cost and market requirement.
[3] Derivative instruments are reported in this table on a net basis for asset/(liability) positions.

Other Fair Value Disclosures

Not applicable.

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

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

(Amounts in thousands)

June 30, 2019

Not
Practicable
Aggregate Admitted Net Asset (Carrying
Type of Financial Instrument Fair Value Value (Level 1) (Level 2) (Level 3) Value (NAV) Value)
Assets
Bonds - unaffiliated $ 523048413 4,734,886|% —|$ 5,060,965|% 169,519 | $ —|$ —
Preferred stocks - unaffiliated 2,347 2,323 — 2,347 — — —
Common stocks - unaffiliated 52,039 52,039 50,078 — 1,961 — —
Mortgage loans 841,605 811,103 — — 841,605 — —
Cash, cash equivalents and short-term
investments - unaffiliated 541,467 541,522 170,784 370,683 — — —
Derivative related assets 101,826 184,173 — (24,604), 126,430 — —
Contract loans 101,560 101,560 — — 101,560 — —
Surplus debentures 46,173 36,487 — 46,173 — — —
Low-income housing tax credits 355 355 — — 355 — —
Securities lending reinvested collateral assets 99,444 99,438 — 99,444 — — —
Separate Account assets [1] 27,059,649 27,059,649 27,059,649 — — — —
Total assets $ 34,076,949 |$ 33,623,535|$ 27,280,511|$ 5,555,008|% 1,241,430|$ —1|$ —
Liabilities
Liability for deposit-type contracts $  (468,954)|$  (468,954) $ —13 —|$  (468,954)|$ —13 —
Derivative related liabilities (112,200) (113,422) — (26,090), (86,110), — —
Separate Account liabilities (27,059,649)] (27,059,649)| (27,059,649) — — — —
Total liabilities $ (27,640,803)| $ (27,642,025)|$ (27,059,649) $ (26,090)|$  (555,064)| $ —1|$ —
[1] Excludes approximately $10.6 million, at June 30, 2019, of investment sales receivable net of investment purchases payable that are not subject to SSAP

No. 100.
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(Amounts in thousands)

December 31, 2018

Not
Practicable
Aggregate Admitted Net Asset (Carrying
Type of Financial Instrument Fair Value Value (Level 1) (Level 2) (Level 3) Value (NAV) Value)
Assets
Bonds - unaffiliated $ 5,010,093|$ 4,865,300 —|$ 4851531|% 158,562 | $ — —
Preferred stocks - unaffiliated 2,358 2,371 — 2,358 — — —
Common stocks - unaffiliated 65,016 65,016 61,607 — 3,409 — —
Mortgage loans 822,690 813,842 — — 822,690 — —
Cash, cash equivalents and short-term
investments - unaffiliated 411,663 411,559 271,049 140,614 — — —
Derivative related assets 237,982 320,583 — (37,999) 275,981 — —
Contract loans 102,625 102,625 — — 102,625 — —
Surplus debentures 43,174 36,592 — 43,174 — — —
Low-income housing tax credits 425 425 — — 425 — —
Securities lending reinvested collateral assets 101,529 101,550 — 101,529 — — —
Separate Account assets [1] 25,083,562 25,083,562 25,083,562 — — — —
Total assets $ 31,881,117|$ 31,803,425|$ 25416,218($ 5,101,207|$ 1,363,692 (% — —
Liabilities
Liability for deposit-type contracts $  (424720)$  (475,344) —19 —|$  (424,720)|$ — —
Derivative related liabilities (80,736), (80,422), — (25,501), (55,235), — —
Separate Account liabilities (25,083,562)] (25,083,562)] (25,083,562) — — — —
Total liabilities $ (25,589,018)| $ (25,639,328)[ $ (25,083,562)( $ (25,501)($  (479,955)| $ — —

[1]  Excludes approximately $10.6 million, at December 31, 2018, of investment sales receivable net of investment purchases payable that are not subject to SSAP

No. 100.

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

The amortized cost of short-term investments approximates fair value.

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

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

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

D.  AtJune 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 $130,069,317 and $73,653,500, respectively.

b.  For the periods ended June 30, 2019 and December 31, 2018, the total amount of reinsurance credit taken for this agreement was $164,644,705 and

$93,232,278, 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

Reserves as of December 31, 2018 were $4.9 million. As of June 30, 2019, $0.2 million has been paid for incurred claims and claim adjustment expenses attributable to
insured events of prior years. Reserves remaining for prior years are now $4.7 million as a result of re-estimation of unpaid claims and claim adjustment expenses
principally on Accident and Health lines of insurance. As a result, there has been a $0 million prior-year development from December 31, 2018 to June 30, 2019. The

change is generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or decreased, as additional information becomes

known regarding individual claims.
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Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

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

No significant change.

Note 32 - Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

No significant change.

Note 33 - Premium and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 - Separate Accounts

No significant change.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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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 INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL

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

as required by the Model Act?

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

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

reporting entity?

If yes, date of change:

Yes| ]
Yes|[ ]

Yes|[ ]

No[X]
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]
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10.1
10.2

1.1

11.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[ ] No[X]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[X] Nol[ ]

If yes, give full and complete information relating thereto:

The Company has $154.403.246 of cash and bonds pledged as collateral for derivative activity: $1.961,300 FHLB capital stock: and $10.603.686 of short term investments subject to
reverse repurchase agreements.

Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 23,057,364
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 10,079,824 10,159,778
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 10,079,824 $ 10,159,778
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 99,444,289
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 99,437,888
Total payable for securities lending reported on the liability page: $ 99,437,888

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 MetroTech Center, 16th Floor, Brooklyn, NY 11245
The Bank of New York Mellon 101 Barclay Street, 8 West, New York, NY 10286
Federal Home Loan Bank of Boston 800 Boylston St., Boston, MA 02199

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
17.3 Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? Yes[ ] No[X]

17.4 If yes, give full and complete information relating thereto:

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

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

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

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
105676 PGIM, Inc. 5439009SX8QJBZIGB87 SEC DS
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

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 orobligor 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[ ]
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GENERAL INTERROGATORIES (continued)

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

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

1.1 Long-term mortgages in good standing Amount
1A FaIM MOMGAQES. ....oeo et s bbb bbb bbb bbb bbb bbb e e bbb bbbttt sttt G
112 RESIHENTAI MOMGAGES. ... vverevereereeiieiseieisese st et s et s s ses s s e st s s b ee s e b s £ s eS8 s 4 e R s8R e Rt a bbbt G 35,733,517

1.13  Commercial mortgages. 775,369,770

811,103,287

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

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

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

IV T 10T = o (0PTSRS G

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

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

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

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

143  Commercial mortgages G

1.44  Total mortgages in process of foreclosure.... G 0
1.5 Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) oottt G 811,103,287
1.6 Long-term mortgages foreclosed, properties transferred to real estate in current quarter

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

1.62  Residential mortgages

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

2. Operating Percentages:

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

2.2 A&H cost containment percent

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

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

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

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

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

6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ | No[ ]
6.2 If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?
Date Qutstanding Lien Amount
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statementas of June 30, 2019 o the. T ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9
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
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Sttementas o ne 30, 201901 TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. AlADAMAL......coc e AL{...... L.
2. Alaska..... JAK L..|.
3. Arizona.... LAZ L....
4. Arkansas. AR L.
5. California .CA|... L.
6. Colorado..... COl..... L.
7. Connecticut. .CT|...... L.
8. DEIAWAIE. ..ottt s DE]|..... L.
9.  District of Columbia. .DC]|...... L.
10.  Florida.......cccrvvunnenes LFL L.
11, GBOIGiA.cueicrieeieieeereersreeeseessiseresessssesssessesssssssssssesense sl GA [ i L....
12. PP TPTPEYPTPTPRPTVPTPTPRPTPROTN o | IOPOON L....
13, 1dAN0. el D | e L...
14, MlNOIS....oocveieeceeeieeieeieeise e nissisesisessessssssesnsssssessesssssssesseal | cevna L...
15, INAIANA.....ceereeeecreeerneeeeseeseesssressssensseesssesssesnesnend N | s L...
16, JOWA...eoieeerereeeieiesenesessssienesssssesnsssssessssssnsea A | o L....
17, KANSAS.....iiiicieeeneiseeeeeeseesessssssesssesssnsssnsssessnnsne o KO | v L...
18, KENMUCKY ... ses KY[...... L....
19. Louisiana. LLAL L.
20. Maine...... ME][...... L..].
21.  Maryland......... MD{...... L.
22. Massachusetts.... MAT...... L..|.
23.  Michigan..... WM L....
24.  Minnesota... MNJ...... L.
25.  Mississippi... .MS...... L.|[.
26, MISSOUN.....cveveercreireiereeisiesessereseseesessessesessssssseessssessesseseneneesd MO [ i L.
27, MONEANA......ociieeieiec e MT|...... L..].
28. Nebraska .NE[...... L.
29. Nevada........ NV L..].
30. New Hampshire.. NH{...... L.
31.  New Jersey..... I\ L..[.
32.  New Mexico NM{...... L.
33, NEW YOrK..oooovcveveeicvceriecvereeeeeveseesessseessesessssseseseneneen s NY [N
34, North Carolina.........cccoveerevererierseseeniessssesessessessessesenennena NG [ e L
35.  North Dakota...
36, ONI0...uiiiecicie st
37, OKIANOMAL.......coocvieiiceceee e
38.  Oregon........
39. Pennsylvania..
40. Rhode Island..
41, South Carolina............cceuevivereirereieeeeee e SC|...... L.
42, SoUth DaKOta.......cceveerieririeieiesissse s isessssssesssssssssessenessOD [ evens
43. Tennessee......
44, Texas......
45.  Utah........
46, VEIMONL.......oeieivecieeieesie ettt s saenee
A7, VIFGINIA..cccieriecieiee st
48.  Washington. WA(....L..
49.  West Virginia... WVT..... L....
50.  Wisconsin.... LW L.
51.  Wyoming......... WY]...... L.
52.  American Samo: VASH L Neoo | oo [ e [ e | e
53.  Guam.............. GUI...... N...
54. Puerto Rico......... .PR{...... L.
55.  US Virgin Islands........ LV L.
56. Northern Mariana Islands WMP{...... N...
57.  Canada......ccoonrrrrnnnnee ..CAN|..... N...
58.  Aggregate Other Alien LOT [LXXX.. 0]..
59, SUBOAL....eieeeieee e XXX..
90. Reporting entity contributions for employee benefit plans.............. XXX e [ | e [
91. Dividends or refunds applied to purchase paid-up
additions and aNNUILIES..........c.evereeereriersnieeesesssesesessessssseeessens | oo XXXo | e 1,290 | ovoverrerererinninnns [ evrrressnsnsnienens | cevsssssnsnssesennns | e 1,290 | oo
92. Dividends or refunds applied to shorten endowment or
Premium Paying PEHOU........vwwererrerrrererrersesressesssseessssessssssessessnes XXXo | e [ o | v [ | oo (0]
93.  Premium or annuity considerations waived under disability
or other contract Provisions...............ccveveveveveeeereeeesie e XXX i 847,816 | ..cveveree. 3120 | oo 10,504 [ e | e 861,440
94.  Aggregate other amounts not allocable by State XXX | e (U1 [P 00 [0 | 0]..
95.  Totals (Direct BUSINESS).......ccrvrrerrerrererreenen. XXX e 387,905,601 | .........57,546,360 .460,762,875 | ...
96. Plus Reinsurance Assumed XXX e 37,411,737 |...........3,024,260 |. 42,523,460
97.  Totals (All BUSINESS).......curuurirriieiieiiciine et stssssssneens XXX | e 425,317,338 |......... 60,570,620 | ..............136,404 |.......17,261,973 | ......... 503,286,335 |....... 1,160,442
98. Less Reinsurance Ceded.........covmmmnminrininrinniessesesesessssssnenes XXX.. | 424,822,511 | ..oocvvnvnn 601,608 | |1 16,426,427 | ... 441,850,546 [...ccoovviiriirrnnnns
99. Totals (All Business) less Reinsurance Ceded............ccooevercnnnee. XXX i 494,827 | ......... 59,969,012 | ..............136,404 | ............835,546 | ........... 61,435,789 |....... 1,160,442
DETAILS OF WRITE-INS
58001, ZZZ Other AlIEN.......ovuveeereeeiesississieessiseissese e ssesssssessessns XXX | v, 1,078,087 | .oovvorveeverieriienis [ eerieeiesiesiissiissiienes | eevvesssssssssssssssssns | esissiinns 1,078,087 | ..oovrreerrrinnn.
58002. .o XXX
58003, .o XXX
58998. Summary of remaining write-ins for line 58 from overflow page.....| . XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... XXX,
9401. 0
9402. .0
9403. | XXX .0
9498. Summary of remaining write-ins for line 94 from overflow page.....[..XXX.. .0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX.. 0
(@)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG 52 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state .... 0 Q - Qualified - Qualified or accredited reinsurer 0
N - None of the above - Not allowed to write business in the state 5
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |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 LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

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




Sttementas o ne 30, 201901 TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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:

* 7115 3201949000002 = * 7115 320194470000 2 =
* 7115 3201936250000 2 = * 7115 3201944280000 2 =
* 7115 3201944520000 2 =«

* 7115320197000 00O0O0 2 =
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Staementas ofune 30, 201901e. TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year
2504. Accrued interest on derivatives in a liability POSIHION.............cciiiueiiiiieieiceie ettt ten s | sebessensesnsensensenes 3,411,023 | oo 771,067
2505. Provision for future dividends............cccovvviereiriiennnnn. .
2506. Interest on policy or contract funds due or accrued
2597. Summary of remaining WIE-INS FOr LINE 25.........cciiiiiiiiiieiiieciicctetetce ettt s bbb es st st bes s sesebssebesssnsessnsssesesnsesessnns | ererssssseseseseresnas
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Stterentas ot ure 0, 20190rne. TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAT..........cvvueieicreeeieieis ettt et bes et es st sse s sse s ssstenes | svsesssessessesstes s sessessesesssssesssssnsenee 0 [
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIION............overererirnrrrireresesrseie e B R
2.2 Additional investment made after acquisition. NNE
3. Current year change in encumbrances............. A B Y 4 B . "
4. Total gain (I0SS) ON AISPOSAIS........covueverieireiiicreieiee ettt bbb s bbbt s s b b st et ennaas
5. Deduct amounts received on disposals.............ccceereerieereininn
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current year's depreciation
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-T-8)........ccccrrerrirrieeiieiieeieieiesssessessssiesees | cressssse et ssssssns 0 | oo 0
10.  Deduct total NONAAMItEEA AMOUNTS..........ccciiiiiiiiieieiies ettt a b sse b s es s bbb s s sesesesessesesssnne | otsssesessssesessssesesessnsesessssesessnsesessssnsass | fesessssesessssesesssnsesassesessssnsesessnsesassnsas
11, Statement value at end of current period (Line 9 MINUS LINE 10).......iireiiiiieieiisiesersiessassesssesssessssssessessssessesssssssessessssassesss | soessssessessessssassessssassessassssessassssassens 0 ] oot 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PHiOr YEAI ..ot | coreeversssessesssese s 813,842,343 | ..o 464,659,032
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIEION............cceueiiieiiicicieiece ettt a bbb es s s st | sbessebessssssebessssesessnsnsasaes 30,099,138 | ..ooviieieeeeennd 696,921,727
2.2 Additional investment made after aCQUISIEION.............ccocuiueiciciiccs ettt ebnns | essesssssssess st s s aenas 27,160,130 | .oovevererieeiseeieinne 143,648,693
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 10,171 33,570
5. Unrealized valuation increase (decrease).
6. Total gain (I0SS) ON QISPOSAIS........cveiiuireireiiisiieieiseteie ittt bbbt s bbbttt s s st ss s ents | aesebsesnsessesse b st et b bbb s s st nts
7. Deduct amounts received 0N diSPOSAIS..........c.euierireeriereinreinieneineseereesessseeseinnens
8. Deduct amortization of premium and mortgage interest points and commitment fees.......... 11,492
9. Total foreign exchange change in book value/recorded investment excluding accrued INtErSt............ccoevvieieireveieicciiiciees | e
10. Deduct current year's other-than-temporary impairment rECOGNIZE..........c..ocueiieiiicice e | ctisaetesssesesssesessssesesssesesenseressssnserens | oo
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | oovovvrericiircrcscienians 811,103,287 | oo 813,842,343
12, TOtal VAIUGLION GIOWANCE. .........ucveeiieeirciiieieiseieee ettt ees s st e s s s s st eesessesesensess | 2esetastessessssansenssssssansessnsensessnssnsessnnans | absesossessessnsassessnssnsessnssnsessassnsassansesans
13, SUDLOAl (LINE 11 PIUS LINE 12)....vuiveiieieeieiie ettt sttt bbb bbbt bbb s s st b s s st s | snbsssasssessestenssessesssnsanes 811,103,287 | ..o 813,842,343
14. Deduct total NONAAMILEEA AMOUNTS..........ccciiiuiiicieisiie ettt a b s st s s sese b s s b s s sasesesnsesessssene | etsssesesssesessssesesessnsesessssesesnsesessssnsess | fesessssesessssesesssnsesssesessssnsesassnsesassnnas
15. Statement value at end of current period (LiNe 13 MINUS LINE 14).....c.iiiiiiiieiisiiseisiisissesisissiesessssessessssssssssesssssssessessnsenss | sressessssessessssassessssassenas 811,103,287 | oo 813,842,343
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAN........vuvureiierireieiessseississesestessss e ssssesessesssssssssessesssssssssessessanes | sessssssessessassssssessassnsnns 527,794,138 | oo 38,241,868
2. Cost of acquired:
2.1 Actual cost at time Of @CGUISIION. ...........c.iveveeiciieiecteie et e et b b s s sse s snaans | sessessesssestes e ssbes s s snsnd 4,524,693 | ..o 521,975,591
2.2 Additional investment made after @CQUISIION...........cccouiueiiiiveieiccscce ettt snaens | sbessesesssssaeb st es s enaesenaes 18,476,024 | ..o 94,295,626
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation INCrEASe (ECIEASE).........cueuiviieeieiiieie ettt bbb ss st b b s s ssnaans | evsessessssessesssesses s sssenes 25,644,954 | ..o 44,657,117
6. Total gain (I0SS) ON QISPOSAIS.........cvevevieciecieisiee ettt sttt s bbb e st s s st es s st nassaesssssssessssants | absessssssssssssssassessesastesesassensesssssnsasses | sesssessesesissessessnsssessesans 7,069,987
7. Deduct amounts reCeiVEd ON dISPOSAS............cevueiuruieiiieiiiieieie ittt et b s s st s s st ssessntes | essessessssessesesestes e snsenas 40,540,362 | ..ooovvereiereiisieine 171,674,924
8. Deduct amortization of premium and dePrECIAtON............ruieerirririerirririss st sessess st ss s s essenssssanes | ssssssssssnssessssssnssessassssssessnes 126,915 | oo 285,991
9. Total foreign exchange change in book/adiuStEd CAITYING VAIUE...............cciuiveiiciiiccrececete ettt aesaas | etssisaesesseses et st e st ebes s s bebessebessssnaets | ebessaebesssesesssssebesseses s e s b sasbeaesnas
10. Deduct current year's other-than-temporary impairment recognized 1,586,356 | c.oovoveerereeicead 6,485,136
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccvrerereerereriniiesiesessesessesenes | seevesissesessessseessssessenes 534,186,176 | ..vvcvevvererrerererereians 527,794,138
12, Deduct total NONAAMILEE BMOUNLS............cceiuiieeieiiieteieicieie ettt a e s st bbb s s b s bensessesss | stsstssessesssssssssssssssensessntensessessnsessesns | ebsssossessessssessessstenses et s tesessesensanseesns
13. Statement value at end of current period (Line 11 mMINUS LINE 12).......ccueveiiuiierisiiiiisieieisiesiesesesssessssssssssssssssssssssesssssnss | ssssesssssssesssssssessssnsenes 534,186,176 | ..o, 527,794,138
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEA..........ccvuevcvieeieeiee e essesesens | evreseesesseseesssesesseess 4,942,766,929 | ....cooveverreeienas 3,770,681,245
2. Cost of bonds and stocks aCqUIrEd...........ccueevrieieienisieesee s ..606,057,248 4,951,439,093
3. Accrual of discount.........cccoevrerrrrirnnenne ..2,881,977 ...6,925,441
4. Unrealized valuation increase (decrease). 5,446,803 | ..o (9,003,288)
5. Total gain (loss) on disposals...........ccccceuerrivererrirenenne ......6,694,330 249,313,447
6. Deduct consideration for bonds and stocks disposed of... ..756,733,365 4,007,888,559
7. Deduct amortization of premium.... e[ ,T48,533 | e 17,871,136
8. Total foreign exchange change in book/adjusted CarmyiNg VAIUE. ...........cceuririerrirerniierissessiseiessissesesssssssssessessesssssssssessessessns | sessssssesssssesssssssssessasssssnsseses (R ) (967,440)
9. Deduct current year's other-than-temporary impairment FeCOGNIZE............ouevreiieieieiesesie st sssssens | ensessessssessess s sesnes 205,696 | ..ooovvevreiiieieeeneieis 1,329,846
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees...........oueveveveriereereeiens | v 296,061 | oo 1,467,972
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10).........cccreurirrrerrinieiiesieesseseissienns | oo 4,799,407,281 | .ooovvervrriereireirnine 4,942,766,929
12. Deduct total NONAAMItIEA AMOUNLS............coiuiieiiiecieeicicee ettt bt b st b s s bsss | dstessessssssesssssssessesssssnans 2,678,110 | v 2,679,709
13. Statement value at end of current period (LiNe 11 MINUS LINE 12).....c.ieieiiiieiisiissieiisessieseesseessessssssssssesssssssssssssssessessssenss | srassessssessessssssessasanes 4,796,729,171 | oo 4,940,087,220




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

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

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 ():eevveereeereereereieeseieeesssseeee st ss st esesnens | erensesnsssnseeesnnes 3,224,923,523 | ..o 1,081,139,160 | ..oovvevrvrerereinnns 315,401,418 | oo (824,803,450) | ..vrvvverrreinens 3,224,923,523 | ..o 3,165,857,815 | oovvveeerrerrieineeeeneissseeeiennes | eererenneeneenseeeeens 3,248,112,105
2. NAIC 2 () eveereeeereeieirereieeseeseieeeeset et ses st ssstesseesesesnens | eresseesssesseeesanes 1,762,709,280 | ...ooovvvererririnnes 630,450,076 | ..coovovvreeiiinns 1,401,295,273 826,968,947 | ..coovvieerinne 1,762,709,280 | ...coovvvvernirnne 1,818,833,030 1,661,639,731
3. NAIC 3 (@)t snnns | esserntnns s e nnrennes 93,883,223 | ..o 10,656,950 | ..oovrveeerereireiriiinns 17,616,158 | oo (2,966,854) | ...ovorvreriririiriinnnns 93,883,223 | ..o 83,957,162 | ..o | e 75,344,865

NAIC 4 ().t esnsens | ansessessssessessssnsnssens 26,844,749 | ..o 2,185,781 | oo 3,506,257 | ..ooovreieiireeeeeene 408,556 | ..cvovererrrireireieinne 26,844,749 | ..o 25,932,829 | ..o | e 25,249,733

NAIC 5 () v veereeieereeeiecrieiseis sttt snsns | essessssessessesnsssnsessesnnees 839,315 | oot | ettt | eerereiner ettt (422,789) | ..o 839,315 | oo A16,525 | ..o | e 419,534

NAIC B ():.uvvereverrereeeieereiseierssseesee s sssses et sseesssssessessssessesessnsens | assesssssssessesssssssassans 10,403,974 | ..o ensissisnens | e YL [ 223,159 |t 10,403,974 | ..o, 10,626,559 | ..vvvivieiiisieiieiisisnerssississsnsenns | cesneesesneen s 44,247

TOtAl BONAS......ovveicrresscriessenssssssessssne s sssse s sssesssnssensssssnnnes | evssesssnsssssnssesnes 5,119,604,064 (592,431) | ovvvernirrirnirinens 5,119,604,064 | .....ccoorvviriinicns 5,105,623,920 | ...ooorirerniniisineseennisesieenas 0

PREFERRED STOCK

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

NAIC 2.ttt st | senesienest s st 2,387,120 | oot | e | e et (231151 2,347,120 | v 2,322,534 | oo | e 2,371,366
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, INAIC Btttk skt | 1R RR R | HERE SRR eS8 | RS R | 44t R ERE | e Rt | iR 0 [ coverreererereirseers e | et
130 INAIC Bt sttt | LR E Rt | HERE LR RE R f R eEE | eEERE LR | CEEE LR | SRRt | e 0 [ v e | e
14, Total Preferred SIOCK...........crivririiiiiireeieiseeiecseieessieesssineies | rteensenssss e 2347120 | oo 0 [ 0 e (24,586) | ....ovvvieririicrniins 2,347,120 | oo 2,322,534 | oo 0 e 2,371,366
15.  Total Bonds and Preferred SEOCK. ... ..o | snessessesnssssssenens 5,121,951,184 | oo 1,724,431,968 | ..o 1,737,819,680 | ...ovvviiiiiiniiicinins (617,017) ] oo 5,121,951,184 | .o 5,107,946,454 | ...cooviiiiiin [0 PR 5,013,181,581

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§.....88,469,879; NAIC 2§.....282,268,342; NAIC3§.......... 0; NAIC4S....... 0; NAIC5S.......... 0; NAIC6S.......... 0.




statementas of June 30, 2019 o the. T ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE 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........cvvrrrirrieiieereeeinees | e 65,499,640 |.......ccoorrrerne. 0,00 SN PO L I R 754,419 | oo 18,797
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.........cceviviiieieicteie ettt snaas | esesssessessssssessessssessessnea 63,799,451 | ooveeeeee e 122,315,648
2. Cost 0f Short-term INVESIMENS ACAUITED. .........cveveeicreieicteee ettt sae st s st s besasssssans | seesssssssssssssnsessessnsesses e senes 47,052,621 | ooocveeereeeeeeeinns 1,401,802,581
3. ACCIUAN OF GISCOUNL......o.eoiiii bbbt | erebine bbb bbb 51,192 | oo 82,546
4. Unrealized ValUuAtion INCTEASE (JECTEASE)...... v rurrereerrererrireetrsiseiseesesssseseessssessssssessessesssssssssessessesssssessessassssssessessasssessnss | sesessssssessesssssnssessessasssnssessassasssnssessessas | sressessassssssnssassassnsssessasssssnssessessnsnssnes
5. Total gain (I0SS) ON QISPOSAIS........c.ruiveirieriirireisiieiseissieise ettt b s ss st as s st es bt esse s sensenses | sesessesssessesssastesnsssessessnsessassessssessesnns | sessessessessssessessssessessesssassessnsantes 1,646
6. Deduct consideration reCEIVEd ON GISPOSAIS..........c..cucuiviiriiieiiieieiiteie ettt b bbb bbb ssassaes | saessssssessessssestes b esses e beees 45,396,314 | ..o 1,460,334,950
7. Deduct amortization Of PrEMIUM...........cccviveiieiieictiee et ettt et a e s st s bt s et s s b s ssesanes | sbessessesassessesssssssesses s sastes et tenes 7,309 | oo 68,020
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 (Line 10 MINUS LINE 11)....c.viveiiireiiiicteieieceesieesissiessssstesesessessesssssssasssnes | svsessssessesisssssesessonssssessnsans 65,499,640 | ...oocvvviveriiieee, 63,799,451

QsSl03
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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 983,162
6,601,600

3.14 Section 1, Column 18, PriOr YEAI.........ccvvvvererrrierreireiesiersesesseseseens (5,618,438) (5,618,438)

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. 983,162
6,601,560

3.24 Section 1, Column 19, PriOr YEAI.......cccvevvererrerrrreiieseiese e (5,618,398) (5,618,398)

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

(17,946,918)

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

Less:

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

422 AMOUNE TECOGNIZEU. ..o rrereerersessessessrssessessessreseesessrsen (24,554,103) (24,554,103)

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

240,161,339

2,592,768

(240,788,102)

41,383,964

(27,497,425)

(155,585)

59,994

70,751,802

70,751,802

15,663,348

800,000

(40)

6,607,185

(6,607,226)

16,463,348

16,463,348
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 1 12 13 14 15 16
NAIC NAIC
Designation Designation
or Other Notional Book/Adjusted Effective | Maturity Book/Adjusted or Other | Book/Adjusted
Number Description Description Amount Carrying Value | Fair Value Date Date Description Carrying Value |  Fair Value CUsSIP Description Description | Carrying Value | Fair Value
Replicated Assets Open
CDS: GOLDMAN SACHS GROUP (GS)
38141GH#4.. |BOND WITH CREDIT DEFAULT SWAP | 1Z......coocvee | o 3,838,772 | ........ 4,965,787 | ........ 5,517,080 |03/20/2019|06/20/2024 |REC 1.00% | 28,821 | oo 67,138 |64972F L2 0 [NEWYORKNY CITY MUNWTRFIN.. [1FE....ccccccc. | cvvuunes 4,936,966 | ........ 5,449,942
CDS: GOLDMAN SACHS GROUP (GS)
38141GH#4.. |BOND WITH CREDIT DEFAULT SWAP | 1Z......cooccee | o 3,661,228 | ... 4,534,123 | ........ 5,559,244 103/20/2019|06/20/2024 | REC 1.00% 702274 AW 1 |PASADENA CALIF PUB FING AUTH L. [ 1FE.....cccco | v 4,506,635
172967E@6. | BOND WITH CREDIT DEFAULT SWAP [1.....ccvvvirene | s 5,086,470 | ........ 5214422 | ... 5,240,424 103/20/2019|06/20/2024 | CDS: CITIGROUP INC (C) REC 1.00%. | .... 46634G AB 7 [JPMCC_09-IWST......cccoovvvermrermrermrermnennes | TFMuciiiins | e 5,125,657
172967E@6. | BOND WITH CREDIT DEFAULT SWAP [1.....covvvviee | vovnne 2,413,530 | ........ 2,259,353 | ........ 2,641,684 03/20/2019|06/20/2024 | CDS: CITIGROUP INC (C) REC 1.00%. 68389X BJ 3 |ORACLE CORPORATION.......cccooewrmune [ TFE i | o 2,217,234
PENDING..... [BOND WITH INTEREST RATE SWAP.. [1Z......cccocce | crvvin 799,138 | ..oveuee 819,722 | ........... 886,854 (06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. BRTDOH 9C 8 |ABU DHABI (EMIRATE OF)......c.cccouuuue. {1 ST IO 819,722
ALAMEDA CNTY CALIF JT PWRS
PENDING..... [BOND WITH INTEREST RATE SWAP.. [ 1Z......cccccce. | veven. 1,698,169 | ........ 2,343,873 | ........ 2,648,978 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 010831 BE 4 |AUTHLE {1 SN IO 2,343,873 | ........ 2,623,705
PENDING..... |BOND WITH INTEREST RATE SWAP.. [1Z....c.ccoucv | vrvenene 249,731 | v, 264,012 | ..cooeeee 296,480 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 037833 BW 9 |APPLE INC......ccoovvererirrrerrinerireereeninns (1 SIS 264,012 | ..cooenee 292,763
PENDING..... [BOND WITH INTEREST RATE SWAP.. [1Z.....ccccovce | crvvines 312,663 | ........... 311,880 | ..ccoouee. 337,039 (06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 037833 CD 0 [APPLE INC......cccovvvmrrrrrnnrnnennernirnens | IFE | 00000 311,880 | oo 332,386
PENDING..... |BOND WITH INTEREST RATE SWAP.. [ 1Z......cocccees | e 2,497,308 | ....... 2,552,226 | ........ 2,548,867 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29.... 29429E AH 4 |CGCMT_16-P4... ceenn2,511,702
PENDING..... [BOND WITH INTEREST RATE SWAP.. [1Z......cccovce | crvvine 998,923 | ........ 1,020,956 | ........ 1,019,774 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 29429E AJ 0 [CGCMT_16-P4........oocnvvrvirncrncrincrineene | ITFMuccis | 01,020,956 | ... 1,004,908
PENDING..... [BOND WITH INTEREST RATE SWAP.. | 1Z......cccccce. | vevene 2,492,313 | ........ 2,492,313 | ........ 2,665,858 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29.......ocoovevr | vorrnermernerrcrnens | corverinenene 37,091 |190760 HT 8 |COBB-MARIETTA GA COLISEUM & EX|1FE......c.ccc. | vounee. 2,492,313 | ........ 2,628,767
PENDING..... |BOND WITH INTEREST RATE SWAP.. [1Z......ccoucv | vrvenene 399,569 | ........... 374,307 | ........... 421,662 |06/06/2019{06/10/2029 | SWP: 2.13%(3ML) 06/10/29.......coovvvvs [ cevverrererernnereinnns | cvrerereeeanne 5,946 [P3143N AQ 7 |CODELCO INC.......coocoommrrmmririririniis TFE e | s 374,307 | ... 415,715
PENDING..... [BOND WITH INTEREST RATE SWAP.. [1Z.....ccccovce | crvvins 269,709 | ........... 291,221 | .. 322,945 (06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29........covovvvee [ crverermrierirnrirenis | v 4,014 [195325 BR 5 |COLOMBIA (REPUBLIC OF)................. 2FE | e 291,221 | .. 318,931
PENDING..... |BOND WITH INTEREST RATE SWAP.. [1Z......ccocce | worvenene 599,354 | ........... 593,877 | ..covvvenn. 670,307 {06/06/2019 [06/10/2029 | SWP: 2.13%(3ML) 06/10/29........ccvrvvee | ormeververirmerinerinns | coirneevinenens 8,920 [195325 CU 7 |COLOMBIA (REPUBLIC OF)........ccocc.... 2FE | v 593,877 | ..covvvenn. 661,387
PENDING..... [BOND WITH INTEREST RATE SWAP.. [ 1Z......cccccoee | vevene 6,038,490 | ........ 6,147,840 | ........ 6,364,049 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29........occorvver | verrerrrerrerrernens | crrverinenene 89,865 |12629N AH 8 |COMM_15-DC1.....cvevrrrrnrinirncineirnees TFMeccees | e 6,147,840 | ........ 6,274,184
COMMONWEALTH OF

PENDING..... [BOND WITH INTEREST RATE SWAP.. [1Z.....ccccovce | crvvies 344,628 | ........... 426,614 | ........... 458,973 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 57604T AD 8 |[MASSACHUSETS {11 S IO 426,614 | ........... 453,845
PENDING..... |BOND WITH INTEREST RATE SWAP.. [1Z......ccoccv | vrvenene 399,569 | ........... 409,435 | ........... 419,200 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 125958 BF 7 |CSAIL_17-C8......oevervrerrcrirncrirerrirerennne TFM.es | s 409,435 | ........... 413,253
PENDING.....|BOND WITH INTEREST RATE SWAP.. [ 1Z......cccccee | o 2,996,769 | ....... 3,062,824 | ........ 3,063,457 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 23312V AH 9 |DBJPM_16-C3.......ocvvvvrrrrererrerirenirnns M. | v 3,062,824 | ........ 3,018,858
PENDING..... |BOND WITH INTEREST RATE SWAP.. [1Z......ccoucver | worvenene 599,354 | ........... 612,621 | .......... 610,505 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29.... 23312V AJ 5 |DBJPM_16-C3...........c..... ....612,621 ...601,585
PENDING..... |BOND WITH INTEREST RATE SWAP.. [ 1Z......cocccece | vens 1,498,385 | ....... 1,489,541 | ........ 1,674,679 06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 29366M AA 6 |ENTERGY ARKANSAS LLC......ccccoovuwe [ TFE i | s 1,489,541 1,652,380
PENDING..... |BOND WITH INTEREST RATE SWAP.. [1Z......ccoccve | erveeene 299,677 | ovvevne 282,104 | ........... 321,035 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 26884T AN 2 |ERAC USA FINANCE LLC........ccocovvevees | 2FE i | e 282,104 | ........... 316,575
PENDING..... |BOND WITH INTEREST RATE SWAP.. [ 1Z......ccoevve | worvvnene 384,067 | ........... 453,013 | ........... 441,055 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 31410F  Z9 9 |FNMA 30YR....oovvrerrrrerceieeriennns | PSPPI ISP 453,013 | ........... 435,339
PENDING..... |BOND WITH INTEREST RATE SWAP.. [1Z......cccoee | e 1,118,891 | ........ 1,150,414 | ........ 1,231,469 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 31371K 7E 5 |FNMA 30YR....oivorecrecnceieceieens PSS I 1,150,414 | ........ 1,214,817
PENDING..... |BOND WITH INTEREST RATE SWAP.. [ 1Z......ccocev | wrvvnene 724,315 | ... 784,297 | ........... 797,366 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29.... 31402C PL 0 |FNMA 30YR... ....184,297 ...786,587
PENDING..... |BOND WITH INTEREST RATE SWAP.. [1Z......ccoccv | wrvenene 102,592 | ... 106,325 | ........... 116,297 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 31359S  J3 5 [FNMA_01-19.....coiieceecrireceiicninne 106,325 114,770
PENDING..... |BOND WITH INTEREST RATE SWAP.. [ 1Z......ccocvv | orvenene 104,630 | ........... 111,123 | e 114,086 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 31397L TB 5 |[FNMA_08-49........cccoorrrreeerirererrcnenns | PSSO I 111,123 | e 112,529
PENDING..... |BOND WITH INTEREST RATE SWAP.. [1Z......ccoecve. | wrvenene 246,007 | ........... 246,007 | ........... 253,268 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 38082 AA 7 |GLDN_16-2A-ABS.......ccouvrmmirrmirrinns (11 =S I 246,007 | ........... 249,607
PENDING.....|BOND WITH INTEREST RATE SWAP.. [ 1Z......ccccccee | e 1,187,061 | ........ 1,148,775 | ........ 1,199,610 (06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 38379R HG 1 |GNR_16-39......cccvvrerrrnerimrrrrererenrrenees | T | s 1,148,775 | ....... 1,181,945
PENDING..... |BOND WITH INTEREST RATE SWAP.. ....0,876,812 | ........ 6,895,217 | ........ 6,868,719 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29.... 38379U SR 8 |GNR_16-64........ceorverererrrncrernennneeees | e [ e 6,895,217 6,766,377
PENDING..... |BOND WITH INTEREST RATE SWAP.. [ 1Z......ccccccee | e 9,607,272 | ........ 9,461,824 | ........ 9,616,265 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 38379R LJ 0 |GNR_I7-T.ooerrncrerernenensnnnenees | oo [ s 9,461,824 | ....... 9,473,289
PENDING..... |BOND WITH INTEREST RATE SWAP.. [1Z......ccccoee | e 1,953,219 | ....... 1,918,613 | ........ 1,943,059 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 38380 HY 7 |GNR_A7-181. ..o PSSR I 1,918,613 | ....... 1,913,991




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

1'G0ISO

1 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 Amount Carrying Value | Fair Value Date Date Description Carrying Value |  Fair Value CUsSIP Description Description | Carrying Value | Fair Value
PENDING..... |BOND WITH INTEREST RATE SWAP.. 1,893,788 | ........ 1,866,601 1,887,310 (06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 38379U 6M 3 |GNR_17-28.......ccovverrrvcrrnrrnerenenrnenees | T [ s 1,866,601 | ........ 1,859,126
PENDING..... |BOND WITH INTEREST RATE SWAP.. 1,448,488 | ... 1,418,599 | ........ 1,442,535 06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 38379R QA 4 [GNR_17-35......oovrnrnrrnrenreneenneinnes | Tt | v 1,418,599 | ........ 1,420,979
PENDING..... |BOND WITH INTEREST RATE SWAP.. 1,434,129 | ........ 1,407,412 1,427,279 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 38379U 7H 3 |GNR_17-46......ccvvvevrrvcrrnrrnerrenrrene | T [ s 1,407,412
PENDING..... [BOND WITH INTEREST RATE SWAP.. 2,364,164 | ........ 2,312,328 2,342,421 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29.... 38379R VE 0 |GNR_17-50 B IO 2,312,328
PENDING..... |BOND WITH INTEREST RATE SWAP.. 7,515,929 | ........ 7,420,596 7,479,537 106/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 38379U 4D 5 |GNR_17-9.....ccvvrrrerrrncrrnrernerenennnenees | T | s 7,420,596
PENDING..... [BOND WITH INTEREST RATE SWAP.. 998,923 | ........ 1,014,896 1,077,255 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 36253B AU 7 [GSMS_14-GC22........ccovvvvvvrmvrnerrnernens | TFMucciiins | e 1,014,89% | ........ 1,062,389
PENDING..... |BOND WITH INTEREST RATE SWAP.. 695,623 | ........... 723,349 | ....co.... 749,990 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 42770R  AA 8 |HERO_14-1A-ABS.......cccocommvimevecvnercnne | TFE i | e 723,349 | ........... 739,638
PENDING..... [BOND WITH INTEREST RATE SWAP.. 761,783 | ........... 784,193 | ... 815,030 (06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 42770U AA 1 [HERO_15-2A- ABS.......oocoovvmmvmnvrnenns | TFE i | e 784,193 | ... 803,693
PENDING..... |BOND WITH INTEREST RATE SWAP.. 998,923 | ........ 1,021,001 1,029,432 06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29.... 46590M AW 0 |JPMCC_16-JP2 . 11,021,001 1,014,566
PENDING..... [BOND WITH INTEREST RATE SWAP.. 998,923 | ........ 1,020,881 1,019,129 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 46590M AV 2 [JPMCC_16-JP2........cccovvmuvmrrerrerreeenn | TFMucicns | e 1,020,881 1,004,263
PENDING..... |BOND WITH INTEREST RATE SWAP.. 344,628 | .......... 400,215 | ........... 424,777 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 491674 BG 1 |KENTUCKY UTILITIES CO......ccocoemevree | TFE i | e 400,215 | ........... 419,648
PENDING..... |BOND WITH INTEREST RATE SWAP..|1Z.............. 319,655 | ........... 347,397 | v 334,835 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 50076Q AE 6 |KRAFT FOODS GROUP INC........cocconee [ 2FE i | o 347,397 | oo 330,078
PENDING.....|BOND WITH INTEREST RATE SWAP..|1Z.............. 459,505 | .......... 463,457 | ........... 473,865 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 50185V AA 1 |LCCM_14-909.......ccccruvrrmerrmmmmmerermeronns | TFMucciiiii | s 463,457 | ........... 467,027
PENDING..... [BOND WITH INTEREST RATE SWAP.. | 1Z.............. 189,795 | ....cco.ue. 218,665 | ........... 229,030 (06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 546676 AU 1 [LOUISVILLE GAS & ELECTRIC CO...... [ 1FE .o | covrrenene 218,665 | ........... 226,205
PENDING.....|BOND WITH INTEREST RATE SWAP..|1Z.............. 199,785 | ........... 191,912 | oo 211,498 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 91086Q BB 3 |MEXICO (UNITED MEXICAN STATES) [2FE......cccc.. | woverennn. 191,912 | e 208,525
PENDING..... [BOND WITH INTEREST RATE SWAP.. | 1Z.............. 7,491,923 | ........ 7,453,772 8,081,171 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 61691N AE 5 [MSC_17-HR2.......ccovvvrevrerrerrerrerrenines | TFMucicnt | e 7,453,772 | ........ 7,969,675
PENDING.....|BOND WITH INTEREST RATE SWAP..|1Z.............. 239,742 | ... 260,682 | ........... 267,640 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 66989H AK 4 |NOVARTIS CAPITAL CORP.......ccccruveee | TFE i | o 260,682 | ........... 264,072
PENDING..... [BOND WITH INTEREST RATE SWAP.. | 1Z.............. 199,785 | ....cconue. 197,328 | ....coone. 222,489 (06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 698299 BB 9 [PANAMA (REPUBLIC OF)......covcerverrnen | 2FE i | e 197,328 | ...cconue. 219,515
PENDING..... |BOND WITH INTEREST RATE SWAP..|1Z.............. 399,569 | ........... 504,095 | ........... 549,365 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 698299 AW 4 |PANAMA (REPUBLIC OF).......ccoveveevenns | 2FE i | o 504,095 | ........... 543,418
PANAMA REPUBLIC OF
PENDING..... |BOND WITH INTEREST RATE SWAP.. 399,569 | ........... 421,481 | ........... 456,864 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29.... 698299 BG 8 |(GOVERNMENT) ..421,481 | ..........450,918
PENDING..... [BOND WITH INTEREST RATE SWAP.. 199,785 | ...cconue. 195,938 | .....c..... 249,930 (06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 69370P AC 5 |PERTAMINA PERSERO PT.............. 195,938 | ....cconue. 246,957
PENDING..... |BOND WITH INTEREST RATE SWAP.. 199,785 | ........... 200,842 | ........... 225,720 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 718286 BZ 9 |PHILIPPINES (REPUBLIC OF) 200,842 | ........... 222,747
PENDING..... [BOND WITH INTEREST RATE SWAP.. 1,218,686 | ........ 1,230,094 1,553,120 (06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 73358W EK 6 [PORTAUTHNY &N J..coovvvvervvrvernees | TFE | e 1,230,094 | ....... 1,534,984
PENDING..... |BOND WITH INTEREST RATE SWAP.. 399,569 | ........... 435,061 | ........... 463,869 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 74727P BB 6 |QATAR (STATE OF).....ovvvvrerrercrenne. 435,061 457,922
PENDING..... [BOND WITH INTEREST RATE SWAP.. 399,569 | ........... 401,048 | ........... 452,105 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29.... X7360W AV 4 |[ROMANIA (REPUBLIC OF)..... ....401,048 ...446,159
PENDING..... |BOND WITH INTEREST RATE SWAP.. 599,354 | ........... 638,330 | ...cooouun 690,133 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 80413T AL 3 |SAUDI ARABIA (KINGDOM OF) 638,330 681,214
PENDING..... [BOND WITH INTEREST RATE SWAP.. 199,785 | ...cconue. 197,291 | oo 205,989 (06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. M6320U AC 3 |SAUDI ARABIA (KINGDOM OF) 197,291 | e 203,016
PENDING..... |BOND WITH INTEREST RATE SWAP.. 451,441 | ........... 450,986 | ........... 466,452 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 83162C WX 7 |SBAP_15-20C.......cccmvrrrrerrrrerricrerrerinns 450,986 | ........... 459,734
PENDING..... |BOND WITH INTEREST RATE SWAP.. 1,198,708 | ........ 1,198,708 1,250,509 (06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 83162C A9 4 |SBAP_19-25B........cccconmvvvmrnmmeernnnrinennes | TFE i | s 1,198,708 1,232,669
PENDING..... |BOND WITH INTEREST RATE SWAP.. | 1,493,390 | e 1,462,272 | ........ 1,558,714 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29.... 89172E AE 4 |TPMT_16-1...cccovvrrrerriannns B I 1,462,272 1,536,489
PENDING..... |BOND WITH INTEREST RATE SWAP.. 6,592,892 | ........ 8,520,949 9,630,858 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 91324P BK 7 |UNITEDHEALTH GROUP INC..........c... [1FE i | s 8,520,949 9,632,742
PENDING..... |BOND WITH INTEREST RATE SWAP.. 998,923 | ........ 1,121,861 | ........ 1,237,967 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 915137 5R 0 |UNIVERSITY TEXUNIV REVS.........c... [1FE.iciiii | s 1,121,861 | ........ 1,223,101
PENDING.....|BOND WITH INTEREST RATE SWAP..|1Z.............. 199,785 | ........... 203,444 | ........... 219,140 |06/06/2019 [06/10/2029 | SWP: 2.13%(3ML) 06/10/29........ccorvvee | ormevermerirmerernernns | cerrnreirnenens 2,973 {917288 BK 7 |URUGUAY (ORIENTAL REPUBLIC OF)| 2FE.......cccc. | cooveerne 203,444 | ........... 216,167
VIRGINIA INTERNATIONAL

PENDING..... [BOND WITH INTEREST RATE SWAP.. | 1Z.............. 6,800,361 | ........ 6,800,361 | ........ 7,285,446 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29........ovovvee | cevvmrrrmrrnrrnerinees | cvirerirs 101,204 |92783# AB 2 |GATEWAYINC ~ |1FE.c| e 6,800,361 | ........ 7,184,242
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

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

PENDING..... |BOND WITH INTEREST RATE SWAP.. [1Z......ccocov | rvvnene 799,138 | ... 816,732 | ..ccevene. 810,108 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 95000G BA 1 |WFCM_16-BNKT.......coevvmevrrnerrmmrrrenes | TFMucci | s 816,732 | ..ccevone. 798,215

PENDING..... [BOND WITH INTEREST RATE SWAP.. [1Z......cccooce | crvvin 699,246 | ........... 630,682 | ........... 717,655 (06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 95000L BF 9 [WFCM_16-C33........ccovevmermerrerrerrencnes | TFMuccciciis | e 630,682 | ........... 707,249

PENDING..... |BOND WITH INTEREST RATE SWAP.. [1Z......cccccee | orens 1,997,846 | ........ 1,988,093 | ........ 2,051,223 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 95000H BL 5 |WFCM_16-LC24........ccooevvmevrvmrrirevcnne [ TFMuciii | s 1,988,093 | ........ 2,021,491

PENDING..... [BOND WITH INTEREST RATE SWAP.. B 1,398,492 | ........ 1,398,397 | ........ 1,497,906 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29.... 95001N BD 9 |WFCM_18-C45... B I 1,398,397 1,477,093
CDS: JP MORGAN CHASE (JPM) REC

46625H@L5. |BOND WITH CREDIT DEFAULT SWAP | 1....ccovvvvens | vevene 3,994,303 | ........ 4,612,410 | ........ 4,636,201 |03/20/2019|06/20/202411.00% | 81,387 | oo 117,258 |913017 BT 5 |UNITED TECHNOLOGIES CORP......... 2FE | e 4,531,022 | ........ 4,518,943
CDS: JP MORGAN CHASE (JPM) REC

46625H@L5. |BOND WITH CREDIT DEFAULT SWAP | 1....cccovvvvens | vevene 3,505,697 | ........ 3,640,185 | ........ 3,750,854 |03/20/2019|06/20/2024{1.00% | 71432 | ........... 102,914 |94989C AZ 4 |WFCM_15-C26.........oocervrererrerrrnrrrnrinens TFMeccvees | e 3,568,754 | ........ 3,647,940
CDS: MORGAN STANLEY (MS) REC

61747YM*3... |BOND WITH CREDIT DEFAULT SWAP | 1.....ccvcvcvene | vervnennn 775,695 | ........... 783,115 | v 858,500 (03/20/2019(06/20/2024(1.00% | 10,291 | v 15,671 [12634M AE 0 |CNOOC FINANCE 2015 USALLC........ {1 SN IO 772,825 | ..o 842,829
CDS: MORGAN STANLEY (MS) REC

61747YM*3... |BOND WITH CREDIT DEFAULT SWAP | 1....ccccvvvvenr | vevene 1,454,428 | ........ 1,509,282 | ........ 1,556,014 (03/20/2019(06/20/2024(1.00% | 19,295 | c.oovenene 29,384 |36253P AG 7 |GSMS_17-GSB......c.ovvervrererererirerirerirnees TFMeccees | e 1,489,987 | ........ 1,526,630
CDS: MORGAN STANLEY (MS) REC

61747YM*3... |BOND WITH CREDIT DEFAULT SWAP|1.....ooccvvve | vrvens 1,401,099 | ........ 1,406,769 | ........ 1,520,495 (03/20/2019(06/20/2024(1.00% | 18,588 | ..ocveueene 28,306 |52107Q AJ 4 |LAZARD GROUP LLC.......ccovvrvrererires {1 SN IS 1,388,181 | ........ 1,492,189
CDS: MORGAN STANLEY (MS) REC

61747YM*3... |BOND WITH CREDIT DEFAULT SWAP | 1....cccvcvcvene | vereennn 145443 | .......... 146,739 | .....c..... 160,018 |03/20/2019|06/20/2024{1.00% | 1,930 | oo 2,938 [760942 BB 7 |REPUBLICA ORIENT URUGUAY......... 2FE | e 144,809 | ........... 157,080
CDS: MORGAN STANLEY (MS) REC

61747YM*3... |BOND WITH CREDIT DEFAULT SWAP|{1.....ccccoovene | vereenne 387,847 | ........... 392,457 | ..o 430,592 |03/20/2019]06/20/2024{1.00% | 5145 | oo, 7,836 |80413T AH 2 |SAUDI ARABIA (KINGDOM OFj)............ {11 S IO 387,311 | v 422,757
CDS: MORGAN STANLEY (MS) REC

61747YM*3... |BOND WITH CREDIT DEFAULT SWAP | 1....ccccvvvvinr | vevene 3,083,387 | ........ 3,062,379 | ........ 3,186,665 |03/20/2019|06/20/2024{1.00% | 40,906 | ....coonc. 62,293 |89173U AC 1 | TPMT_ 174 TFMeces | e 3,021,473 | ....... 3,124,372
CDS: MORGAN STANLEY (MS) REC

61747YM*3...|BOND WITH CREDIT DEFAULT SWAP|1.....c.cccevene | covenees 252,101 | .o 247,826 | ........... 281,271 |03/20/2019|06/20/2024|1.00% | 3,345 | i, 5,093 1912810 SA 7 |TREASURY BOND.......cccoourmremmennirennes | ISR [PV 244482 | ... 276,178

9999999999, TOtaL.....o.iverrirerirreerii i ....135,885,771 | ...143,739,193 |..... XXX.oooo | e )30, S XXX covoereinerirseeiininen | e 439,511 | ........ 2,159,139 |....... D00, N R D00, TS [ XXX ....135,446,261 | ....141,580,054
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

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

Beginning INVENLOrY..........cccviviveieeicieeseceee e | seeveessssssesses s 8 | e 90,536,093 | ...ooovveierereiennns LI N 87,485,437 | oooveveeeeeeen 0 [ e (1 R 0 [ e {1 < T 90,536,093
Add: Opened or acquired transactions..............cccecvvveeerieies | covvveererseeesiiesenns 5 [ o 87,485,436 | ..coovvveriiiereiinns L P 103,110,925 [ ..ooeiieiicericeiiiees [ e siesessnesens | evessesesssssessssesesiseses | cresesesssiseses s ese st esestesessnetans | sresesesissresnsesesinnd [ I TR 190,596,361
Add: Increases in replication (synthetic asset)

transactions statement value..............cccoeveuriervereieiens | e XXX oevvvvievee | v 787,431 |.......... XXX oevevsieies e | v XXX etivevees e | v D0 GO TR R D0 GO IR 787,431
Less: Closed or disposed of transactions............cccceveeecnens | covveereneenenninnennns LT I 91,277,428 | oo L I 53,888,992 | ..o [ e | eseensiesesessssssesesnns | senesssiesesssene e sssesessssesesens | rersstesesssesesesssns 9 | e 145,166,420
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 XXX oevrirrinns | ovinnissieississieseesseessenns 46,095 |.......... XXX orvvnrenes | orerisiissssneississeeneens 821,599 |.......... XXX tiiiarens e snessisseensensssenss | oneneens XXX etrreriens | enrerisissssissssssssessissensssssiens | oneneens S O IO 867,694
ENding INVENTOMY......coiiiiciiiceieiitesiceiessiesissisrsssrensnssienes | eessesessssssssssssessssees I 87,485,437 | oo, X 135,885,771 | v 0 | oo (L P 0 | o (L 3 135,885,771




Stterentas ofure 0, 20190rne. TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 4. ..ottt ettt b st bttt ses e 70,751,802
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............c.cccoceeeieveeenierernerrerennen. 16,463,348
3. TOMAI (LINE 1 PIUS LINE 2).....veieeereireieeeeseieis st tsses ettt s s8££ 88245842 E 428828 E 842 £ s8££ 8 £ £ E bbbttt 87,215,150
4. PartD, SECHOn 1, COIUMN B........oiiuiiiiiiiie st 200,636,820
5. PartD, SECHON 1, COIUMN B.......ooveviriciices ettt bbb s bbb bbbt (113,421,670)
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 (10,373,405)
8. Part B, SECHON 1, COIUMN 13.....uioiceieces ettt ettt et s ettt s bt s b nans (1,276,993)
9. TOLAI (LINE 7 PIUS LINE 8)....vureueririeieseeie ettt st ess sttt s8££ 8 2 E £ s8££k E Rt (11,650,398)
10. Part D, SECHON 1, COIUMN ...ttt ettt a st e et ae e e et st ssant st s s sees s snsetessssnesssnantasanenen 101,826,263
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 (113,476,661)
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 27 117,599,423
14, Part B, SECtion 1, COIUMN 20..........cuiiiiiiiiriiini i 15,533,500
15, Part D, SECHON 1, COIUMN 11 ..ottt 133,132,923
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



Stterentas ofure 0, 20190rne. TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHIOF YEAN........vururirrierireieirsesressiseessressssissssessssssssssesessesssssnes | ssessssssssnssessssssssessassasssnssnses 140,884,395 | ..o 31,238,118
2. Cost of cash eqQUIVAIENES ACQUITEA............ccvueveeiiieie ettt sttt s bnans | ebsssssssssessssessesessesses s snsenan 2,781,395,486 | ....coovevrereiceeieea 4,361,963,251
3. ACCIUAL OF ISCOUNL. ... veveereeeeseeces ettt | bt see s sttt 2,284,256 | ..o 2,610,052
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.cvuiuieiriiriiriieieissie ettt ess ettt et s s sesse st s s st antessess | essessesastesesasses e sssses s st nsesse s st st es et (B | vt e 736
6. Deduct consideration received 0N ISPOSAIS............cccvieueiriireiriieesiceet et saebensens | sesesissesessteses e s ea e eee 2,555,998,301 | ..ooveveiiereeeceeee e 4,254,911,298
7. Deduct amOrtiZation Of PIEMIUM..........ccciveririeieiirseseieis s s ees s sse st ss st st st s st s s sents | £1essanssssessessessans e st ess st s s s est st s sessessansns | sbsessessssssssnssessansnssessensansanssnssantans 16,463
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).........cccceuererrirerierienieiieiin | covrrerieiiesesesesssesessesessesenas 368,565,767 | ...oveveererereiesee e 140,884,395
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).........ccciiiuiiiiieiiiceiiceeeeseessesreeseiensnens | ooreresisissesssscsesssessesenssesessnans 368,565,767 | .covveiveieeeeeeeeean 140,884,395

QSI08




1030

Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE A - PART 2

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

NONE




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY

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

2030

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
BHMOINWTS.......ooovrvrrires NEW YORK ..ottt NY. 05/10/2019.... | covvorrerrerceirieeriens BUBB0 [ couveereesriserisees et | et 6,236,128 | ............ . 17,273,348
BHMOJ5AM?... cer [ WASHINGTON. ...ttt [0 05/10/2019.... | covvoerereirerrseineiins 5.720 | .ocerrrinee 1,899,138 [ oottt | et 6,680,354
BHMOJEHH2........oooivcreriesis MULTI-CITY. MU 05/10/2019.... 1,500,691 | .o 4,013,347
BHMOLBBZS...........cconrvrrrirnenns MULTI-CITY. s MU 05/10/2019.... . . . ..6,235,061 |............ . 13,539,585
BHMOMB67U7.... MULTIECITY oottt MU oo 05/10/2019.... | covveerrerirerernerrennesesB:BB0 [ ottt | e 1,416,994 | ..o 3,721,387
BHM127TJ6 INEW YORK ..ottt bbb NY. 05/10/2019.... ..8,722,582 | ..o . 17,497,517
BHM1TM2KO........ MIAMI e I 1 06/03/2019.... . . . L8150 | 7,929,813
BHM1Z0940........c.ovveervrrrireenne DALLAS ...ttt X 04/08/2019.... | coveovvvrerirerinrrirnene 4340 | i, 4,300,000 | cvooveririiieei et | crbeseenei s 7,858,526
BHM1ZSGM1......... VALENCIA. ...ttt CA. 05/31/2019.... 3,750,000 | ..vvouverrirrernisiee ettt | e 6,104,651
BHMAZSZNS.........oovvereiriinris MOUNT PLEASANT ...ttt ess st SC. 06/20/2019.... . . 7,500,000 | voouveerireireiieiserieee ettt | seeseniens . 12,153,750
BHM1ZSZQ1........ RALEIGH. ...ttt b NG 06/13/2019.... | covvovererererirerrrirnnrnen3.880 | oo 7,200,000 | .vvouverrerrereeeieeriess st | seeseniees . 12,577,846
BHM20BA41......cooiiisci s RIVERSIDE. ...ttt CA. 05/23/2019.... 5,450,000 [ .euoiiteiieris it | rnesess s 8,992,500
0599999. Total - Mortgages in Good Standing - Commercial Mortgages - All Other.............. .. OO OSSP O SR PPRTRUPRUORT) YOI XXX...ooe SRR ....30,099,138 .. .. 25,926,468 | ..o 118,342,624
0899999. Total - Mortgages in Good Standing .. .. .. .. ettt ettt tentes  ssesiesessestessesetessensesesentessessensesensessesans | serenee XXX ooee Lot XXX s | s ....30,099,138 .. .. 25,926,468 | ..o 118,342,624
3399999, TOAl MOIGAGES. ........vvrecerreereeseeeeesiesieees e84t ees | eebiee b ettt | e D .0 GO ORRTIIND o0 SO O ....30,099,138 . . 25,926,468 | ......ocoorieiririreree e 118,342,624
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
BHMO3TLBA........ccoovevvcrine MULTI-CITY oo 07/01/2008.... | 04/01/2019.... | cevoervrrrrrrircnnne 51,060 |........ B TV DU (1 51,060 | covovvrerrereBT,060 [ oo | e | e 0
BHMOJBOA1 ATLANTA. ..o .101/14/2011.... | 04/01/2019.... | vevovvvvvvrerrerennn 21,510 | 21,510
BHMOLDBBO. MIRALOMA.......cooiinrirriseirenis .| 04/10/2012.... | 04/01/2019.. 16,165
BHMOM3437.... . .103/21/2012.... | 04/01/2019.... | «.ovvevvrvvrernn 953,250 | ... 953,250
BHM1KA3PS......cooooviiiniinns CHARLOTTE 02/01/2018.... | 05/01/2019.... | s.oovvvvnrnennen. 103,464 | ..o . 103,464 | ..o 103,464 [ i | s
0199999. Total - Mortgages Closed by Repayment... 1,145,448 0 i 0 (U R 0 .0 ....1,145,448 0 0
Mortgages With Partial Repayments
BHMO1LDVS.... .. | BALTIMORE........cooevrrmrirerirnns .| 11/15/2017.... | 06/01/2019.... | .. 70,420 . 70,420
BHMOINWT! o NEW YORK....cooiiieririineiienieenne .105/10/2019.... | 06/01/2019.. 1(985) | covvrienrineienis [ | e (985) | ot ...9,951
BHMO1VSST.... .| WASHINGTON......ccoovrvririrrirrinne .102/01/2018.... | 06/01/2019.... | .. 183,652 |........ 183,652
BHMO1WEB7... .. | NASSAU COUNTY .102/01/2018.... | 06/01/2019.... | .. 1677 | 111,677
BHM03Z7L4. ..|MULTI-CITY... .| 08/21/2008.... | 06/01/2019.. 97,160
BHMOJ5AMT.... .| WASHINGTON......ccoovrvrrrrrrirennne .105/10/2019.... [ 08/01/2019.... | covouverrrererrneinerrnnrineens | cvereseernsnisnnssensenes | eenensnseessessnnnens(T9) [ conerrnerierinennneinnens | seenerinnsinsnnennneens | vneesnenesenseensnenens(79) [ coneeverisensnsiinsiiens | cvveneiiissinns 3,779
BHMOJECEA.... .102/01/2011.... | 06/01/2019.... | .. 64,683
BHMOJEHH?2.... MULTI-CITY... .105/10/2019.... | 06/01/2019.... | ... . ceevtereeenssinsniens | e 2,835 o .
BHMOJEHZ2..........cocvevrnee. MULTI-CITY oo 04/14/2011.... | 06/01/2019.... | cevooevvrcvererirnene 42,227 |........ e e (U I 42,227 | v 42,227 | oo | e | e 0
BHMOJEJKS.......oeverrieianae MULTI-CITY oo 04/14/2011.... | 06/01/2019.... | coveeverrrrerircnnne 34,184 | ........ e s (1 34,184 | oo 34,184 | oot | e | s 0




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY

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

1'2030

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

BHMOJEJP2........ccoorvis SANTA BARBARA . . CA o | e 04/14/2011.... | 06/01/2019.... | .... ...19,568 | ...... 19,568 19,568 | ..o [ e
BHMOKTYD?.... IRVINE. ..o CA .| 09/28/2011.... | 06/01/2019.... 11,292
BHMOKTYF2.......cccoovviiniis NEWPORT BEACH . . CA. oo | e 02/01/2018.... | 06/01/2019.... | .... 91,698 | .oorirererern91,698 | oo [
BHMOKTYGO. e [IRVINE. .o CA oo | e 10/26/2011.... | 06/01/2019.... | .... 11,251 | e 11251 [ | s
BHMOL66Z8... o [IMULTICITY s MU | e 05/10/2019.... [ 08/01/2019.... [ ..ooovvvoreeereiimniieneiins | e [l 212) | i [ | e 212) | | v 11,848 | ool 11848 [ | s
BHMOLC8T7 .. |SAN BRUNO........ccoovviirinriinnis CA.ovvvcveies [ 12/09/2011.... | 06/01/2019.... | .... 104,798 | cocoivceer 104,798 | e | e
BHMOLKGS6.. ...|ENCINITAS....... .|02/16/2012.... | 06/01/2019.... 55,814
BHMOLZHT6 ... |CARLSBAD..........ccoounriinrianes 02/01/2018.... | 06/01/2019.... | .... 167,955 | ..o 167,955 | s | e
BHMOM2ANS <. |CHICAGO......cooovvverirerirerins I | s 04/24/2012.... | 06/01/2019.... | .... 46,367 | ..ooverrenne 48,367 | s | s | e 0
BHMOM2C06 wee |EVANSTON.....cvvrrirriirriinns I | s 04/05/2012.... | 06/01/2019.... | .... 57,253 | cioiiieeneenBT,283 [ s | e | i 0
BHMOM3UBO. ... | BELLEVUE.... WA e [ e 07/17/2012.... | 06/01/2019.... | .... 237,093 237,093 [ oo | e | e 0
BHMORMP52 ... [MULTI-CITY... MU | e 02/01/2018.... | 05/01/2019.... | .... 56,621 BB,621 | i [ | e 0
BHMOUAJES............ccoovvvrnnc MULTECITY s CA oo | e 09/05/2013.... | 06/01/2019.... 23,257 | ... 23,257 | ...... 23,257 [ oo | e | e 0
BHM10N625 IRVINE......oovorrirrieerieneieennes CA oo | e 02/01/2018.... | 06/01/2019.... | ......................265,189 | ...... 265,189 265,189 | ..o | e | e 0
BHM14TC62 SANTA CLARA.......cccovvarri CA oo | e 02/01/2018.... { 06/01/2019.... | .cccvooerrvrrnve.n. 94,484 | L. 94,484 | il 9AABA | i s | s 0
BHM1KA3P3 ... |CHARLOTTE......oocvvrarrirrnnnns NC.oovviiies | e 02/01/2018.... [ 06/01/2019.... | cccvvovvvrrirrrrnnnn 51,952 | e 51,952 | ivvieerereenB1,952 | i [ e | e 0
BHM1R1K02 <. [FORT WORTH......oovvviarriariiis L, SO O 02/01/2018.... { 06/01/2019.... | ...oocvvvvvvnnve 151,746 | oo 151,746 | ool IBTT46 | i [ e | e 0
BHMATLYFS8......oovvvieriis ARLINGTON........... L, T DR 06/28/2018.... [ 06/01/2019.... | .cccvoovvrvvvernn 50,864 | ... 50,864 | ovvverrrrenn 50,864 | oo [ e | e 0
BHM1UHQB3 o |HOUSTON......covvrrirrireciiins L, SO DO 04/27/2018.... | 06/01/2019.... | .... ...18,557 | ...... 18,557 | v 18,557 [ e | e | e 0
BHM1VMB76 <. | BALTIMORE........coooormrrirrinnne MD.vvin | e 08/29/2018.... | 05/01/2019.... | .... ..43370 | ... 43,370 | ... 43,370 [ coooevieriierrinnies | cerveieeesiesssiennins | e 0
BHMAWINJS........ccooociianes FLORISSANT.......coooviiiniiianiiseciinees MO....coooooens | s 07/20/2018.... | 06/01/2019.... | .coooovvievariinans 342,150 |...... 783 342,933 | ..o 342,933 | . | e | e 0
0299999. Total - Mortgages With Partial Repayments OO OO OO OO OO O OO PO O PP PO PO RO PRSPPI 2,505,280 0 | (605) 0 2,534,477 | .. 2,534 477 .0 0 [ oo 0
Mortgages Disposed
BHMO3TLB4 e [MULTICITY coeinenesennssssissssissseisssssssssssnnnees | MU s 07/01/2008.... | 04/22/12019.... | .... 25,002,997 |...... 0. 25,002,997 | ......... 25,002,997 | ..o | e | e 0
BHMO0JBOA1 o [ATLANTA e | OB [ 01/14/2011.... | 04/22/12019.... | .... 11,807,590 |...... (U ORI IS 11,807,590 | ......... 11,807,590 [ ..ooovveoeiieriiienens | e | oo 0
BHMOLDBBO.. o [MIRALOMA......coooivimrimnnrinnnnisnnisssnissssiseseissssinnnsens | CAiiiniiiiens | e 04/10/2012.... | 04/08/2019.... | .... ..8,382,614 | ...... 0. 8,382,614 | ........... 8,382,614 | ... [ e | e 0
BHMOM3437.. e [DALLAS .. | T [ o 03/21/2012.... | 04/03/2019.... | .... ..2,647,804 | ...... 0 [ 2,647,804 | ........... 2,847,804 | ... [ e | e 0
BHM1WHZ70......... VALENCIA.......coooviiiniiiiniiisnicisnicisnncssssisssicsssicsssicnsnees | CAuivicisniiss [, 10/15/2018.... { 05/31/2019.... | ccoovvevvsrrirnnes 2,726,221 | .o | | s | 0 | 2,726,221 | ........... 2,726,221 | ..o | e | s 0
0399999. Total - MOHGAgES DISPOSEA. ...t b ..50,567,226 (O 0 {0 0 [0 [0 | 50,567,226 | ......... 50,567,226 ...0 0 | i 0
0599999, TOtAl MOMGAGES. .........vvverevererrereieeieeseeseiee et ete | eest e it e b s es ettt 54,217,953 | ..ovoovvrrers (V) [ (605) (V) [ [0 OO (<102 oo I [P 54,247,150 | ......... 54,247,150 .0 [V 0
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BHM1J8 8K 6| AEA INVESTORS FUND VILP.......couiriirimirieririeiieisissessiesieseeesssissessesssensenes NEW YORK......vvvemrrierirrercriininne | CAPITAL CALL. .ottt enssensssssssnsennns | seessnenessens 05/23/2019.... 3 | s | e 2,973,132 4,146,700
BHM15W G6 0 |BLACKSTONE STRATEGIC CAPITAL HOLDI NEW YORK......oevmiinrinrireeineins | CAPITAL CALL. ..ottt sninnns | soeessnesssesens 05/17/2019.... | ccveorvrenne LT TN IO 64,149 14,027,000
BHMOMG 1V 9| CAPITAL PARTNERS INCOME FUND II LP GREENWICH.... .| CAPITAL CALL.....oovvrrvrerirrerirene 06/05/2019.... 3 202,535 947,222
BHMOZH 1W 1| GOLDMAN PETERSHILL I LP......coiiiiiiiiiieiseiise et ssessssens NEW YORK .| CAPITAL CALL.....cooorvriiriciinnins 04/29/2019.... 1,279,573 7,440,351
BHM1CV 9A 3 |GRIDIRON CAPITAL FUND Il LP........ NEW CANAAN.. .| CAPITAL CALL......coovrrvrerirrerireee 04/18/2019.... B | oo | e 3,835,413 8,892,929
BHMO3B AL 0| GRP I LP...ocooeiiiieciiit et LOS ANGELES. .| CAPITAL CALL.....covvrvriirineriniins 06/28/2019.... 1 34,931 5,586,807
BHM1AE FF 5| GSO CREDIT ALPHA FUND LP.......ccooviiiririreerriseieieessessesisseesssssssssesssesesesens NEW YORK......ovvvorrmeriererceiininne .| CAPITAL CALL.....cvvrevrrircircrieinnnas 05/07/2019.... | ccveoerenne LT ITOTRTINS U 90,776 9,477,517
BHM1JV YA  8|JUGGERNAUT CAPITAL PARTNERS Il LP......ccocovviiiiiiinricniisniierieceissisnieeiiens CHEVY CHASE. .| CAPITAL CALL.....cvvvririisriiciiniinns 05/17/2019.... 3 1,282,119 13,274
BHMOFS 8H 5|LINCOLNSHIRE EQUITY FUND IV LP NEW YORK .| CAPITAL CALL.....cvvrvieircircrieinins 04/01/2019.... 3 27,572 .146,558
BHM205 77 0|OAKTREE PORTS AMERICA FUND LP........ccoviiiiiiniieriiriiersicnes LOS ANGELES.........cccovurrirrnriniir .| CAPITAL CALL......overereriereireieieenns 05/1412019.... [ .evevverirrerns | v 4,524,693 238,141
BHMOME 7Y 2 |PARTHENON INVESTORS IV LP.......cvoriirieieicrinenienieseseessesienins BOSTON . | CAPITAL CALL......vvverrerrierrerris 04/02/2019.... 3 45,000 1,131,013
BHM1KE CC 4|RIVERSIDE MICRO CAP FUND IV LP.... BOSTON o | CAPITAL CALL......cooerrrririeireieieenn 04/01/2019.... | covveerieciiiens | o [ e 690,401 4,416,743
BHMOLT ZL 7|SILVER OAK SERVICE PARTNERS Il LP EVANSTON IL...... CAPITAL CALL......oovvererrierierris 06/05/2019.... K J U BV 3,150 796,112
BHMO033 G9 2|STEELRIVER INFRASTRUCTURE FUND NA......oooiiiiriiierieinisiersieesesssissnsenes SAN FRANCISCO. CA.... | CAPITAL CALL.....ccovvvririrrrrrrriririrnns 04/23/2019... [ .oevvvvererrerns [ erererreinsesieseeenines | cereeiees 46,885 .285,103
BHMOJB  5A 6| SUNTX CAPITAL PARTNERS Il......coouiieirinirierierireenssisesiesseeeseniseenns DALLAS TX.... |CAPITAL CALL.....ovoervrerrerrecrieirann 05/08/2019.... K2 OO SO 633,474
BHMOL1 V7 3 |VMG PARTNERS IILP...c.oovviriieriiieniicinninns SAN FRANCISCO. CA.... | CAPITAL CALL.....ccovvvrirrrrrrrrriririrnns 04/09/2019.... 3 | s | e 19,222 .830,178
BHM1DU 0C 9| VMG PARTNERS Il LP......cooiiiiiriiiisiissnissiinnes SAN FRANCISCO.......cooconirinrinns CA.... | CAPITAL CALL. ...ttt sssssnsnnns | sossnsssnssasens 04/05/2019.... 3 | s | e 118,128 2,650,494
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks = UN@ffiliated. ... i oo 4,524,693 11,346,460 | .oovooriiiiiciis 0 61,026,142
4499999, SUDEOLAL = UNAFAIIBIEA. ...ttt 8800 4488848 E 88888 AR E 0 LR E SRR 4R 4R £ 16 HE1EEE LR AR R E LR LR s 4,524,693 | ... 11,346,460 | ..ovovveiiriiiniinin 0 61,026,142
4699999, TOAIS........voevecieieieirctcietiei bttt b et b ee et bt es | e4seheteet s et h e h b e Rt h R s ts e bt E e i ebe e bt i essebeteet Sbethitheteet s et L ee e L e eb e b oL s et s h L oL b bt e L L e R b h L E e R L b E e E e E bR bbbttt 4,524,693 | .......cco.c... 11,346,460 | ...oooovvviriiiccin 0 61,026,142
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./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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BHM025 L7 6 |AEAINVESTORS 2006 FUND LP ... NEW YORK NY.. | VARIOUS 01/01/2019 [01/29/2019 | ...........66,309 | ..e00eies(36,184) | coooovevirriiens [ v [ e | e NE
BHMOKR 3A 1 |ARLINGTON CAPITAL PARTNERS Il LP ... |CHEVY CHASE. MD. | CAPITAL DISTRIBUTION...........couvverrrineen 02/01/2018 |04/03/2019 | .......3,118,404 | .......(780,554) | ....cevevvervrrcnnns [ omrrverrerrnrinns [ cvverrerinnniennis | eeerene(780,554) [ oo | v 2,337,850 | .....2,337,850 |...ccoevririrrrin
BHMO03J 4Q 2|BROOKSIDE MEZZANINE FUND I . | GREENWICH.... ...|CT.. | CAPITAL DISTRIBUTION. .| 05/06/2010 | 06/04/2019
BHMOLL V8 7 |CENTURY FOCUSED FUND Il LP. BOSTON... .|MA. [ CAPITAL DISTRIBUTION. 03/29/2018 | 05/09/2019 .(43,680)
BHM1AM CX 1 |DWH EQUITY INVESTORS LP ....| ST LOUIS MO. | CAPITAL DISTRIBUTION. ... |03/29/2018 [06/07/2019 | .......5,574,927 | ........(99,812) | covoevverineiienes | errrrmreneniineines [ evnerverinneirnenns | eeeeenene(99,812) | v | 1. 5,475,116 | ... 5,475,116 |.... ...(3,218,732)
BHMOZH 1W 1|GOLDMAN PETERSHILL Il LP. ... INEW YORK NY.. | CAPITAL DISTRIBUTION. ... |03/29/2018 [05/22/2019 | ..........298,821 | .....c...(24,879) | covooverrerrricnens v [ e | eerrnenee(24,879) [ | e 273,941 | Ll 273,941
BHMOKJ 87 1|GRIDIRON CAPITAL FUND Il LP.... ..|NEW CANAAN.. CT.. | CAPITAL CALL .103/29/2018 | 06/07/2019 | .........614,248 | .........(46,693) | ...ooeveerencrans | o | e | eereennn(86,693) | oo | e 484,168 | o 484,168
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB.A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

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

BHM1CV 9A 3 |GRIDIRON CAPITAL FUND Il LP......coovoerirrirniiireinns NEW CANAAN.......ccccounee CT.. | CAPITAL DISTRIBUTION........c.cevvuurrnneee 03/29/2018 | 06/07/2019 | .......... 961,012 | ....... (262,703) | ovoovercirerinees | e [ e | e (262,703) | cvvoovereirerinees | e 698,309 | ........ 698,309 | ...oovvurrieriieins | rerrerieriiennes | e 0| . (101,915)

BHM1AE FF 5|GSO CREDIT ALPHA FUND LP........ccoeveniviiiireiis NEW YORK......oocovernen. NY.. | CAPITAL DISTRIBUTION........c.covvvurrinecn 02/01/2018 [06/11/2019 | .........426,274 | ...cc.. 1516 | oo [ | e | v 71516 s | 000 497,790 | e 497,790 | oo [ e | cevveriennenend0 | e (23,136)

BHMO02K 5A 4|GSO SPECIAL SITUATIONS FUND.... ... INEW YORK... NY.. | CAPITAL DISTRIBUTION. ... | 06/01/2007 | 05/31/2019 | .........25,325 | .....cc..(20,142) | covvvooivirririns | e | e | eeeeeenn(20,142) [ o | i 5,182 | 5,182 | oo | e [0 [ s 21,579

BHMO2H UN 5|HIGHSTAR CAPITAL L.P. Il .... INEW YORK... NY.. | CAPITAL DISTRIBUTION. ... | 03/29/2018 [ 06/14/2019 | ......8,116,892 | ....covvvervrerrrns | cerrrerirmrenrninnnns | rvrrrenirnnenennes | erverireeenennnnnns | cvevverinennnen0 [ | v 8,116,892 | .....8,116,892 | ....oooovrvvrrvvrns | verrerrrmrrverrnnes | cvvervnrrinninen0 [ e 69,167

BHM1JV YA 8|JUGGERNAUT CAPITAL PARTNERS Il LP... .... | CHEVY CHASE. MD. | CAPITAL DISTRIBUTION. ... | 03/29/2018 | 06/28/2019 304,535 | ........ 304,535 |.... (13,276)

BHM1AK 95 0|LEXINGTON CAPITAL PARTNERS VIII LP ... INEW YORK NY.. | CAPITAL DISTRIBUTION. .| 03/29/2018 | 06/28/2019 678,507 | ........ 678,507 cevereeenne(7,550)

BHMOFS 8H 5[LINCOLNSHIRE EQUITY FUND IV LP.......cccocoornrrnnns NEW YORK......ccoovsvernnn. NY.. | CAPITAL DISTRIBUTION 02/01/2018 | 05/20/2019 | ...ooerr e 114,499 | i B874 | oo [ [ | ovvreeeeen 3,874 | s | v 118,173 | ........ 18,173 | oo [ v [ e | (30,375)

BHMOLU T1 5|MSOUTH EQUITY PARTNERS Il LP... ... | WILMINGTON... . |DIRECT WITH ISSUER.... ... | 03/29/2018 |06/30/2019 658,244 | ....... 658,244 | ....oovrerncns | e | 0 [,

BHMOME 7Y 2|PARTHENON INVESTORS IV LP. ... |BOSTON . | CAPITAL DISTRIBUTION. ... | 03/29/2018 | 04/02/2019 684,063 | ....... 684,063 | ....ooovvverienins | e | verreriiniennn0 [ 670,791

BHM025 L9 2|SAW MILL CAPITAL PARTNERS LP ... | BRIARCLIFF MANCR...... NY.. | CAPITAL DISTRIBUTION. ... | 03/29/2018 |05/10/2019 291,976 | ........ 291,976 | ..ovvecrerrrcnns | v | vverenriieneeen0 [ s 34,624

BHMOLT ZL 7|SILVER OAK SERVICE PARTNERS Il LP ... |EVANSTON......cocovviirrinne IL.... | CAPITAL DISTRIBUTION. ... | 03/01/2018 | 06/05/2019 165,775 | ........ 185,775 | .oooovvvivcicens [ v [ e | s (17,785)

BHM02C DX 3|SUMMER STREET CAPITAL Il LP ....|BUFFALO.. . .| CAPITAL DISTRIBUTION. ... | 03/29/2018 | 06/19/2019 | .......4,835,667 | .......(862,202) | ....ocverrerrrvenens | omrrrrerirnrernernns [ erverireeenernnnins | eerrene(862,202) [ oo | v 3,973,466 | .....3,973,466 | .....ccooovvrvmrins | e | e 0 [ i (709,066)
BHMOMD LK 8|SUMMER STREET CAPITAL Il LP..... ....|BUFFALO.. .. INY.. | CAPITAL DISTRIBUTION. . | 03/29/2018 | 06/25/2019 ..574,515 | ... 574,515 |.... oo 10,908
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........c.ccocovvininniniiniiiecscsicnsssiessscsnsnnenens | 028,045,536 | ....(2,926,438) | .ovvvvveveene0 | 0 | 0 ] 1(2,926,438) | o0 | 25,663,829 | ....25,663,829 ....(1,609,555)
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

BHM1S9 UL 7|PRETIUM RESIDENTIAL REAL ESTATE........cccooneen. I NEW YORK.....ovverrirnens I NY.. | CAPITAL DISTRIBUTION.........ooooiiernninns 03/01/2018 | 06/07/2019 | .......... 242,818 | ..o (9,480) [ ..oovvvvvvvrinnins | e e 233,337 PRRICKY A RN [N ISR 0 | e 7,638
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............ccoccouiiiniiniiiiiiiiiiniicniins 242,818 | ........... (9,480) 0 0 0 233,337 233,337 0 .0 0 | o 7,638
4499999. Subtotal - Unaffiliated...........cc....... N 28,288,354 | ...(2,935,918) 0 0 01]..(2935918) | ccoveorrennn0 | . 25,897,166 |....25,897,166 0 .0 0]...(1,601,917)
4899999, TOMAIS ...tk SehE LRt | o 28,288,354 | ...(2,935,918) 0 0 0 ]..(2,935918)| o0 | oo 25,897,166 |....25,897,166 0 .0 0| ...(1,601,917)
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
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......cotiiiieimrireinirisiniesiesieseseessssse st enssesens 04/09/2019........ BARCLAYS CAPITAL INC......oriuuriiimeiieriesiseeisssssesiessesesessssssesssesssensenens | corneesesssssssesssssssessesssssssssssssssesssens | sessseessenes 3,254,250 | ....coovennee 3,200,000 | .ooevoveririiirens 14,586
912828 M9 8 | TREASURY NOTE. ...ttt 06/27/2019........ OUTSIDE MANAGED ACCT ...ttt ssssssessssssesesienins | sebssssessssissssesssssassessessssens 18,684,910 ...18,800,000 | ..o 55,506
912828 W7 1 [TREASURY NOTE.. ..ot sseesssnsssssssens s sensssssssssnsssenssenes 04/09/2019........ MORGAN STANLEY & CO. LLC.....ccuiiiiiiiiiiniiieniesissinsssnissensssnsssessssessssesssssens | cornmessensssesssssssssssnssenssssssssnssssnsssnssene | serssesessenes 4,461,855 | oo 4,500,000 | ..o 2,874
0599999,  Total - BONAS = U.S. GOVEIMIMENL..........cuitieeieetiiiteiseietestetsetsesstsssessetssesssessessessssassessesssssssessess | sessessessssassessessessssassessesassassessessesassessessessesessessesassassessessessssassessesassessessessesassessetssssnsessessetsnsassessesssssssassessetansessessesinss  sesstessessessssansessessssnsas 26,401,016 26,500,000 | ..oooverecas 72,966
Bonds - All Other
29135L  AA 8 | ABU DHABI (EMIRATE OF).......ccimiiirimiiriniieeiesieissiesessseieniesnees D 06/25/2019........ VHOUS. ...t st | Hotbaess bbbttt | e ...805,650
BRTDOH 9C 8 | ABU DHABI (EMIRATE OF)......coosiiirniiirieiniieierneeseseseeessenees D 06/06/2019........ VMOUS. ...ttt | ceebanes et ...621,840
P14517  AA 7 |BANCO NACIONAL DE COMERCIO EXTERIO..... D 06/12/2019........ CAMBRIDGE INTERNATIONAL SECURITIES........ciirinrierniiceeriseissinernnses | sereiressssississsesssssesensssens ...203,750
09076A  AA 5 |BIOCEANICO SOVEREIGN CERTIFICATE....... . |D 05/17/2019 UBS SECURITIES LLC.....ooiiiiiisisiiessenissie it eissssessssisninens. | evssesssssessesssseessessasssenesenes ...234,641
P37466 AJ 1 |EMPRESA DE TRANSPORTE DE PASAJEROS.. .|D 04/23/2019........ | BANC OF AMERICA SECURITIES LLC ..212,400
Y2702W  AD 1 | GEORGIA (GOVERNMENT OF).....couivimiiiirrieriiiiesisiesiessssseessssssssessaesssseenenes D 06/26/2019 JP MORGAN SECURITIES LLC......oooiiiiiiiieisiiesieineisieiseiesiessssissesesieses | seessesesssssssssssesssssessseesenes ...211,500
501499 AB 3 |KUWAIT STATE OF (GOVERNMENT) .|D 06/25/2019........ HSBC SECURITIES (USA) INC.......coouiiiriiiniinsiesiciiesisseissiseiissiiesienens | corisinsissisissssisssesiseens ...213,500
91086Q BB 3 |MEXICO (UNITED MEXICAN STATES) D 06/26/2019........ VIOUS. ...ttt | ceebanes s ...309,760
91087B  AC 4 |MEXICO (UNITED MEXICAN STATES) (GO......... .|D 06/26/2019 VIHOUS. ..ottt enes | sebiiesb s ...624,280
698299 BG 8 | PANAMA REPUBLIC OF (GOVERNMENT)......ccoiiriieiniieieriieeniersesseiesisseessenees D 05/14/2019........ | Various ...633,200
74727P  BA 8 | QATAR (STATE OF) D 06/25/2019 VIHOUS. ...ttt enes | sebiiesb s ...635,958
74727P BB 6 | QATAR (STATE OF) D 06/25/2019........ VIOUS. ...ttt | seebanes et ...664,400
804137 AL 3 |SAUDI ARABIA (KINGDOM OF).. . |D 04/26/2019........ VIHOUS. 1.ttt | Hhtbaes et ...432,950
BRTPPB YW 5 [SAUDI ARABIA (KINGDOM OF).. . |D 06/25/2019 VMIOUS. ..ottt st s s s ssss s ssesssensssssssnsssssnsesans | soessesssssssassssssssansessnssnsnan 2,361,800 :
M6320U  AC 3 | SAUDI ARABIA (KINGDOM OF).. .|D 06/25/2019........ | Various ...400,480 ...400,000 | .o 2,375 |1FE..iiiererns
1099999.  Total - BONAS = All OtNET GOVEIMMENL. ... ...iveireeiisteerssie s sess s te s rsses st ess st et se fe1eesseE et o8 e 08 R £EE oL e 88 f 0 E R0 E S8 EE 810 E £ S R0 E R E £ E 80t enb bbbt es 8,566,109 8,265,000 | ..o 74,528 XXX oo
Bonds - U.S. Special R e and Special A
3132LA° K5 0 |FHLMC GOLD 30YR CASH ISSUANCE 04/10/2019........ CITIGROUP GLOBAL MARKETS, INC......ooeeeeeeeerevceeeeseeseeseieseesessssssessssseses | eeeesessssssssssssessssssssssssssssssssssssesssssssans | sorsesssssenes 4,279,710 | oo 4,083,815
3140FN  AS 3 [ FNMA B0YR....ciiiieieieitiisissisissss st en 04/01/2019........ VIHOUS. 1.t nsents | dbnbsessens st ses e en st nes (166,064) (161,423)
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSIMENES. .. ... . reeurerieietsieaeseuieestesaaiiss | fersesseesssasseessesesseseesessseseseesesssesesaeseeseeseeseseesesseeseeaeseeseeseesesaeseeseeaesseseeseesesaeseeseeseeseseesee et seteeteeseeseEseseeses et aetensessetsnts | sesetessessessnsantessessnsneas 4,113,647 3,922,392
Bonds - Industrial and Mi:
68245X  AC 3 1011778 BC UNLIMITED LIABILITY CO A, 05/15/2019........ VHOUS. ...ttt | cotbsees et ...228,154
00774C  AB 3 [AECOM.....coiiiiiiiiiicisieieie st 06/04/2019........ JP MORGAN SECURITIES LLC......ovriviriieieieiiseiesisisesssiessssiessesssssssssessssns | sessessesssssssssssssssssessessasens ...1563,838
009098  A* 5 |AIR CARGO LOGISTICS FT WORTH TX C 05/10/2019........ MESIROW FINANCIAL INC......coueviiitirriereiineiretiesiscee s sssisesessssesessessssesensens | evssessessessessssesessesssessessrenes 2,081,154
032177  AH 0 |AMSTED INDUSTRIES INCORPORATED 05/21/2019........ WELLS FARGO ADVISORS, LLC......ovviiriiiiieiieineieisisseesisissssssssssssnsenns | sovsessssssessssessesssseessessnes ...114,000
053773  BC 0 |AVIS BUDGET CAR RENTAL LLC.....cctviireiiireriniisensierssieee st 06/21/2019........ VHOUS. ...ttt nsenes | Hotbsessenb bbbt | ereeneenes ...213,803
06050T ML 3 |BANK OF AMERICA NA.......oiiiiiiiiriiiniiseisiesssie st ssssnen 05/20/2019........ BANC OF AMERICA SECURITIES LLC......coeviiieiniiiniisierisissssienssssessnis | oeesessssisssssssssssssssssssssessssssssessenns | sessesessnes 3,750,000
071734  AD 9 |BAUSCH HEALTH COMPANIES INC........ccoviuirrriernrineeeriserenieierineins C 05/09/2019........ GOLDMAN SACHS & CO LLC.....ciuiiiiiciirieinriscie i sisseesiesssnisssesinses | stbessessessesssessesssseesssssesssssssessssissesens | stbessessnsssesssssessssesessesssesesenn 32,000
91911K AN 2 |BAUSCH HEALTH COMPANIES INC....c..ovvvvriierieierinnisisienssiessenienes C 05/10/2019........ CREDIT SUISSE SECURITIES (USA) LLC......oviririerieiieieisnissienisisersieins | serseesessssissssssssssssssesssens ...163,200
05531G  AB 7 | BB&T CORP......cooiiririrciiiitierieteisti et 05/02/2019........ OUTSIDE MANAGED ACCT ......ooiiriirierierieeeiissiesisssessesisessesisssessssssesesienens | steseesessnsssessessssssasssessessnsens 1,526,925
085770  AA 3 |BERRY GLOBAL ESCROW CORPORATION 06/05/2019........ VIHOUS. .11ttt nssents | Hrnbessens ettt | nisensnnes ...257,555
09247X AP 6 | BLACKROCK INC.......ociuiiriiiiircininieieriseiesissi st 04/24/12019........ OUTSIDE MANAGED ACCT ......ooiitiirierinsiieesisiesisssessesesessesissssessssssesesienens | seiseesessnssssssssssessassessessnsenes 2,406,048 | ..oovoervnrnrrerienneeenni 2,400,000 [ Lo TFE. oo
103557  AA 2 [BOYNE USAINC......oiiiiiiiiritieiiesiesiesisesiss s 06/24/2019........ WELLS FARGO ADVISORS, LLC.......ccotiirieiiniiierierississiieiisssieissessnsins | seriesisssiessssississsssessenes 284645 | 0000226,000 | 2,822 |AFE.....ccoviiiiiiiinn
05565Q DT 2 |BP CAPITAL MARKETS PLC......... D 05/21/2019........ CREDIT SUISSE SECURITIES (USA) LLC......ovuiitiiieirireieinriesiseiseineieins | seiseeresississssssesssseeseesinsene 3,750,000 | ..oooverernrrierirerenireneenn3, 750,000 [ oo TFE. s
110122 CB 2 |BRISTOL-MYERS SQUIBB CO........cocovviirirrimieimiieiiesieeiesissesssisssiessssssenesesens 05/07/2019........ OUTSIDE MANAGED ACCT.......ciiiirriiieiriieiiesieesesissessssssssesssesssssssssens | orsissssessiesssesssessssssssssens 1,973,583 1,990,000 | ..ooovvvevriiieiseieiines 1FE i,
110122 CD 8 |BRISTOL-MYERS SQUIBB CO e 05/07/2019........ MORGAN STANLEY & CO. LLC......ouiiiiriiiiceiniiceinsiesesieeissiessesesiensessssssens | reesesssisssssssessasssessessssssessessssssesssenans | seeessessees 6,450,228 | .....ccoeouee. 6,505,000 | ...oovereerriiireninierinienes TFE. s
120111 BM 0 | BUILDING MATERIALS CORP OF AMERICA.........ccccoutuiieiinirieriieierisseis e 04/08/2019........ BARCLAYS CAPITAL INC.....ooviuiiiiiiirieriseissiessiiesiesssessesissssesssnssseness | soresssesssssssssssssssesssesssessssssssssssnsssens | covssessenns ...464,215 54,000 | 9,829 |3FE.....ccoviiiiiiinine
1248EP  CB 7 |CCO HOLDINGS LLC.... 06/27/2019........ VIHOUS. ...ttt | Shsebaesb bbb n bbbt nens | bbb 68,694 | ...cvvieeereerrerernereneennd87,000 | i 470 | 3FE. ..
12508E  AD 3 | CDK GLOBAL INC.......ooiieiiriiiirierieiseisse e 05/17/2019........ MIZUHO SECURITIES USA INC......o.couiiiiirniiiieiiieesisisssiesississsessessesisens | evssesssssessesssssessessssssesssessessssssessessens | sesssssessesssssssssesssessenssessessneses A1 | 4,000 | 20 [3FE..oiiiiien
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Showing all Long-Term Bonds and Stocks ACQUIRED During Current Quarter

SCHEDULE D - PART 3

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)
12513G  BA 6 |CDW LLC/ CDW FINANCE CORP..........ccovvierritirerieiciireieiseieniseissisiesesseseesneees 06/26/2019........ | Various ...202,353 193,000 258 [ 3FE...coiiiririeinns
150190 AC 0 [CEDAR FAIR LP.......cooiiiiiiriniineriesieseesissisesie s essssessesesnens 06/19/2019........ VMIOUS. ...ttt | ettt ...216,880 215,000 | oo AFE .o
808513 AZ 8 |CHARLES SCHWAB CORPORATION (THE). 06/27/2019........ OUTSIDE MANAGED ACCT ...ttt ssssssessssssesesienins | sebssssessssissssesssssassessessssens 1,807,113 1,650,000 | ..o 27,500 [1FE ..o
16411Q  AB 7 |CHENIERE ENERGY PARTNERS LP......... 06/17/2019........ VMIOUS. ...ttt | ceebanes e 2293116 | e 289,000 | e 2,830 [3FE....ccoviiiiinnnn
184496 AN 7 |CLEAN HARBORS INC........cocoovriniirirrrirnns 06/19/2019. VIHOUS. ...t enes | sebiiesb s ...270,729
20338Q AB 9 | COMMSCOPE FINANCE LLC s 04/05/2019........ | Various ...268,550
226373 AQ 1 |CRESTWOOD MIDSTREAM PARTNERS LP/CR...........cccvvunee. 04/12/2019 WELLS FARGO ADVISORS, LLC......oviiriiiiiiiieirierssisciesissississsssssesssienns | sovsississsessssssesesssseessessnes 283710 | 283,000 | e 1T BFE
237266  AH 4 | DARLING INGREDIENTS INC.......cooviriiiiniiiierieireieie s sssseessssssesenene 04/23/2019........ VMOUS. ...ttt | ceebanes et 99748 | 98,000 | 289 | SFE
233117V AH 0 |DCP MIDSTREAM OPERATING LP.......cccoviiiririiierinieensieissie s 05/08/2019........ CITIGROUP GLOBAL MARKETS, INC......coovvuriviiiririierisieesesisisesiessssssesenses | sesssesessssissssssssssssesessssens ....27,000 27,000 | coovvrrierieieereenis 1Z..........
254700  AJ 8 |DISCOVERY COMMUNICATIONS LLC 05/16/2019 JP MORGAN SECURITIES LLC......oomiiiiiiiieiniieeieineiseiseiesissssissesenienas | seesessesisssssssssesssssesnseesenes 2,465,234 2,586,000 | .ovvereerrreireieenns 17,159 | 2FE.....ovviviiee
254700 BG 3 |DISCOVERY COMMUNICATIONS LLC 05/16/2019......c. [ VAIIOUS. ...t 2,652,730 2,656,000 2FE...iiiierieinn
269330  AA 4 |E3_19-1-ABS....oiiieeeee 06/21/2019 NATIXIS SECURITIES AMERICA.........coiiieieieieireinieeisiseiseeessssssseesssisssnssnens | eessesesssesssesseessensssssessesasenes 2,699,918 | .o 2,700,000 | ..cooovvierriirineieines AFE e,
29365D  AA 7 |ENTERCOM MEDIA CORP........coovtiieriieriiieierisiesssisisesiesisens 06/10/2019........ VIHOUS. 1.ttt | Hhitbaess bbb ..270,321 ....265,000
P4001#  AA 8 |EOLICAMESA LA PAZ SDE RL DE CV....ovoiiiiericiisceeieiesseesiseseisese s D 05/31/2019........ JP MORGAN SECURITIES LLC......covuiiiiiiieiiniiesiseinesseiseiesissssissssesienas | sovseesesssssssssssessssssesesensenes ..118,236 ....118,236
356710  BJ 3 |FREEPORT-MCMORAN INC........oeoitiiiiirniriireriniisiesie s sssiessesssesssssesse s 04/25/2019 CITIGROUP GLOBAL MARKETS, INC.....coovvtriviiirirrierinieeiesisisesiessnssesenses | sesseesesssssssssnssssssssesesssenes ...557,545 591,000
377372 AN 7 | GLAXOSMITHKLINE CAPITAL PLC.......cooiiiiiriiirersiseieiisisesie e D 06/17/2019........ [ OUTSIDE MANAGED ACCT.......covmiiereiienriseiseieiesissiessessseseneenes 2,476,341 2,300,000
38869A AA 5 | GRAPHIC PACKAGING INTERNATIONAL CO..... 06/18/2019 VIHOUS. .11ttt | chtbaes et ...340,168
40010P  AA 6 | GRUBHUB HOLDINGS INC.......cccovrmrerireriirrirnrierseiseeereseiesseeseesenenenes 06/06/2019........ JP MORGAN SECURITIES LLC.......oomiiiiiiiieiniieriserneissiesisriessesssssssssenienans | seeseesesssssssssessessssssessessnsene ....14,000
410345 AL 6 |[HANESBRANDS INC s 06/19/2019........ CITIGROUP GLOBAL MARKETS, INC......coovvuriviiiririierinsiessesisisesisssssssesenses | sesseesessssisssnssessssssssessssens ....92,706
42704L  AA 2 |HERC HOLDINGS INC.......c.oveeviiirireierreineirenissieesesseessssessesesseessenenes 06/26/2019 VMOUS. ...ttt | ceebsnes et es ...230,003
432833  AE 1 |HILTON DOMESTIC OPERATING COMPANY. 06/17/2019........ | Various ...297,695
436440  AK 7 [HOLOGIC INC......cooiiieiieiireieresiseie et ensees 06/19/2019 VMOUS. ..ottt | cetbanes et es ...459,620
443628  AF 9 |HUDBAY MINERALS INC A 04/10/2019........ BARCLAYS CAPITAL INC.....ovtiviiiriiiiiseieinsisesesiessssseesssiessessssssssessessssins | esssessssssssessnssessesssssessnenes ...143,520
44421G AL 7 [HY_19-30HY oo 06/24/2019........ DEUTSCHE BANK SECURITIES INC.......cvuiieieierniinceerieiseiseiesissiesissinins | eveersssisessessssesessessessenenenes 4,636,140 E .
449638  AE 8 |IHO VERWALTUNGS GMBH........coviiiriiirirrieinirsiersssissesisesssssssensssenes D 05/22/2019........ CITIGROUP GLOBAL MARKETS, INC......coovviriviiirirrierinsieisesssisessssssssssesensns | sesseesessssssssssssssssessessssens ...400,000 +e400,000 .o BFE e
456837 AQ 6 [ING GROEP NV. D 04/08/2019........ [ OUTSIDE MANAGED ACCT.......coomiiernriienrirerneieiesissiessessesseneenes 1,601,296 .1,600,000 180 [1FE .
46647P  BD 7 | JPMORGAN CHASE & CO....cccouivuiiriiirieisissie st sssesssenes 04/29/2019........ OUTSIDE MANAGED ACCT.....ouiiririierinniseresisissiessssssssssessssssssesssssssssssesns | sesssssessssssssssssssasssesessassnes 3,630,000 3,630,000 | ..o AFE e,
526057  CV 4 |LENNAR CORPORATION........cocviurerinriiriniierrerireresiseeenieesesenenes 05/22/2019........ WELLS FARGO ADVISORS, LLC......oviiiiiieiiiiierirereeisriesiseiesisssessssssnienns | sossisessessessesssessessssesessessanes ,
548661 DS 3 |LOWES COS INC.....coovvvrireriiirirsieissieiessssissse s ssssesensssenes 04/08/2019........ VMIOUS. ...ttt nes | Shenieb ettt . 13,501,347 213,488,000 | oo 2,983 | 2FE......ccoverirrirerinnns
56585A BC 5 | MARATHON PETROLEUM CORP 05/22/2019........ EXCHANGE ..ottt ene | feesesee bbb st enis | orbsesseeseess e en s et 3,459,573 . 3,380,000 | .oooevrrerireriiinns 75,545 | 2FE.....oovvviivrrers
BHM1ZK  UE 0 [MARNAR_T9-TA = ABS.....oiiiiiiiiiiiiieiscieni st essnes 03/29/2019........ CANCELLED TRADE.........cotiitiriiieiesisisessiessssssssesssisssssssssssssesssssssssessns | sesssssessssssssosssssssssessessssns (6,750,000) | ..oovvnrerrieirerieisernienns (6,750,000) | ..voovvuererreeirsrieierinines AFE e,
BHM1ZK  UF 7 [MARNAR_T9-TA - ABS.....o ittt 03/29/2019........ CANCELLED TRADE.........cutitireieiicereriseiseisie st iesssssssssenssessssisseseninns | aesstssessnsssessesssssessesssessssssessessssssessnens | soressessces (10,000,000) | ...vvverrerecerericieeniennd (10,000,000) | ..eovorerrerererrereeireriennes TFE. s
56844A  AC 3 |[MARNR_19-1A-ABS.....c.ccoimrvvriirnrirernnis 04/01/2019........ CITIGROUP GLOBAL MARKETS INC.......covviriiiiiririierinnieisesssisessssssssesenses | sevseesesssssssssssssssssesesssens 10,000,000 ..10,000,000 | ...ocvuierieircreiriiineiercens AFE e,
57165P  AA 3 |MARRIOTT OWNERSHIP RESORTS INC.......coriiiiiiniiniirerieisnieiesissisesisessesssenenes 06/25/2019........ EXCHANGE ..ottt ens | etbessesb e s sttt nienine | sebsesinnenes ...462,396 458,000 | ..o 5,009 | 3FE.....ccoivrirrircrnn
576485 AE 6 | MATADOR RESOURCES CO......coceuriiiiiieiiisiesieissis s ssessessenes 05/03/2019........ VMIOUS. ...t nienen | Shenieb ettt ...332,889 330,000 | .o 2,235 |4FE......ccoverireiernns
585055 BT 2 |MEDTRONIC INC....ooiiiiiiiiciiiiienieieiieiessis st 04/17/2019........ VIHOUS. ...ttt | Hotbseei bbb 5,405,282 5,000,000 | .coovvrreieririiins 20,689 |1FE....ccomieiirircrs
58547D  AB 5 |MELCO RESORTS FINANCE LTD. D 04/25/2019........ BARCLAYS CAPITAL INC.....ovvuiiriiniieiieiserisisisesie s sssssesssessssns | ressssssssssssesssssessessssssnssssesssssessassns | sossessanenes ...199,500
55303X  AB 1 |[MGM GROWTH PROP OPERATING PARTNERS........cccocrirmiiiemrierenirererincesierennes | cevreeriennns 05/24/2019........ VIHOUS. ...ttt | Sbsebaenb bbb en bbbt nens | bbb 95,884
64110L AT 3 |NETFLIXINC............ 06/20/2019........ VMOUS. ..o enisenss | b | s ..213,497
64952W  CX 9 |NEW YORK LIFE GLOBAL FUNDING 06/13/2019........ OUTSIDE MANAGED ACCT ...ttt ssssisessssisssesssssssssssesins | stisssesssssssssnsssessssssessessssssesssesessnssens | soneeessenes 1,212,852
65548P  AF 3 [NORBORD INC......cooiiiiiiiicriniiisisiiesieses s ssssssessesssseans A 06/19/2019........ BANC OF AMERICA SECURITIES LLC.......cvuueiiriiirirriiiriniiiesiessiesisesisneies | cerieisisisessessisssesssessssssessssesssesssne | sooesssesssesssesssssssesssnssssessseness 18,000
629377  CC 4 |NRG ENERGY INC......coostiiririiriniierseiseieiseiesisenissiesiesi e 05/29/2019........ VIHOUS. ...t nenes | Hetbsesseni bbbt | eneenienes ..415,238
680665  AJ 5 | OLIN CORP......ovuuiiiiiiceititi bttt 05/03/2019........ VMIOUS. ..ot | et ...146,285
683715 AB 2 | OPEN TEXT CORPORATION........ 05/28/2019........ VHOUS. ...ttt | Hotbaeet bbbt ...135,955
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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)
70017W  AA 1 |PAIA_19-1A-ABS........ e 04/23/2019........ | JP MORGAN SECURITIES LLC.. . . e 5,000,000 . 5,000,000 e AFE. e
T0017W  AC 7 [PAIALIG-TA = ABS.....oviiiirieerieceteissise et sssesienes 04/23/2019........ JP MORGAN SECURITIES LLC.. . S R . 10,000,000 | ..oovvvevrvrirernnierireneeenns 10,000,000 [ oo AFE s
693475 AW 5 |PNC FINANCIAL SERVICES GROUP INC (.. s 04/16/2019........ OUTSIDE MANAGED ACCT ...ttt ssssiessesssssessesns | aesstssesssssessesssssesssssssssssssessessssssessnens | sonesessnes 798,720 | ovcernieneree800,000 | oo TFE. s
737446 AP 9 |POST HOLDINGS INC......vvvuirirririerrereiserieriesssesssesssssssseensnenes 06/24/2019........ MORGAN STANLEY & CO. LLC.. . crnrrnrnnns | s | s 0000 [ 140000 AFE .o
745867  AX 9 | PULTE GROUP INC.......ccomiriiiiiiieiisieeiserssiee e 06/19/2019. GOLDMAN SACHS & CO LLC . . o [ [ 20,979 | 26,0000 | 563

9129020 AC 9 |QWEST CORPORATION 06/06/2019........ [ VAFIOUS........crvrrirerirriiereeeisereiiseines s R RO 3,490

750236 AW 1 |RADIAN GROUP INC............... s 06/13/2019 RBC CAPITAL MARKETS, LLC . . crn | e | s 66,000 66,000 | ..o

76119L  AA 9 |RESIDEO FUNDING INC.......coiiiiiiiiiniieieinnisrieeeisese e essnes 06/20/2019........ STIFEL, NICOLAUS & COMPANY INCORPOR........cccotrieririiiireiiiienierssinens | serveeesississsessssssssesesisnenes ...213,200 0:205,000 | oo 1,849

78400V AN 4 [ S&P GLOBAL INC.......ovviririririiiieriniseissie e essssanes 05/02/2019........ VIHOUS. ...t enes | sebbiesb s 7,598,958 | ... .7,000,000 .148,550

785712 AG 5 | SABLE INTERNATIONAL FINANCE LTD............ . ..|D 04/12/2019 VMIOUS. ..ottt | seebanes e ...446,203

81211K  AX 8 | SEALED AIR CORPORATION........oevrivieriieiririererieines 05/06/2019........ [ VAFOUS. .....coorvrrireriiicierieieeinieinienes s ...298,931

82967N  BE 7 |SIRIUS XM RADIO INC..... 06/18/2019 JP MORGAN SECURITIES LLC.. . e | s | s 28,000

833636 AH 6 | SOCIEDAD QUIMICAY MINERA DE CHILE....... . . |D 05/02/2019........ VIHOUS. 1.ttt | Hhitbaess bbb ...402,068

853496 AC 1 |STANDARD INDUSTRIES INC (DELAWARE)........ccccvuvvirnrnnee . 05/14/2019........ VIOUS. ...ttt | ceebanes s 172,572

857477 BD 4 | STATE STREET CORP. s 06/06/2019 OUTSIDE MANAGED ACCT......oiiiiiiiiiiniissiiesiseissisississsissisessssssensiens | onsiasisessisssssssssissssssssas 1,093,190

87470L  AA 9 | TALLGRASS ENERGY PARTNERS LP. e 04/09/2019........ | GOLDMAN SACHS & CO LLC . . . ce ...370,800 360,000

879369  AF 3 | TELEFLEX INCORPORATED.........cocotimiiririiiirerisirisnsise st essssssssss s 04/09/2019 SUMRIDGE PARTNERS, LLC.. O N ...131,406 ....132,000

87299A  TE 4 |T-MOBILE USA INC.......coriiiiiininiienireisseerseieess e ssseesenienenes 06/05/2019........ HIMCO OPERATIONAL TRANSACTION.......ouviiiuriiireriririesisersessessesssseresines | rereessssssssessssssessesssssessessssssessessnssans | sessessssssessessssssessssssessessnenes ..181,000

87299A TL 8 |T-MOBILE USAINC... OSSPSR 06/05/2019........ HIMCO OPERATIONAL TRANSACTION . ceveries [ | s ..622,000

87299A  TT 1 |T-MOBILE USA INC......cooriiiiininrierirerreseesseieeess e siseeessenenes 06/05/2019 HIMCO OPERATIONAL TRANSACTION s | s | St ..679,000

88947E  AS 9 |TOLL BROTHERS FINANCE CORP SN 06/25/2019........ [ VAIIOUS......coorerrireriicieriseessnieiseienes ...193,530

893647  BE 6 | TRANSDIGM INC......coiiieiiicieierieisriesieiseis et nssssns | oessneseesenes 05/08/2019 BANC OF AMERICA SECURITIES LLC.......oviiriiierneineirerssieeiesieessierienins | eveersssssessessssesessesssssenerenes ...245,281

90139P  AB 5 |TWIN BROOK | - ONSHORE - ABS.............. BTN 04/25/2019........ DIRECT WITH ISSUER ...ttt enssssssenes | estsessssssssesssssessesssssessnenes . 12,475,000

90139Q AB 3 |TWIN BROOK Il - OFFSHORE - ABS.............. SR 04/25/2019........ DIRECT WITH ISSUER . e | . 12,025,000

90276Y  AF 0 [UBSCM_19-C16 IS.....ccoceiririirrirririeierniissiesieiss e sssiesesssessnsenes 03/28/2019........ CANCELLED TRADE.........cotiiireiiieiesisisessiessssiessesssissssesssssssssesssssssssessons | sssssssesssssssssosssssssssessessssnes . (7,426,052) | ..o

910047  AK 5 |UNITED CONTINENTAL HOLDINGS INC.. 06/05/2019........ [BARCLAYS CAPITAL INC.....cceviriiriiiieinrireresiseeesississsssie s ssssesessesesens e ...344,941

92840V AB 8 |VISTRA OPERATIONS COMPANY LLC . 05/29/2019........ VMIOUS. ...ttt nies | chenieb ettt ..329,814

92840V AF 9 |VISTRA OPERATIONS COMPANY LLC . 06/06/2019........ VHOUS. ..ot nsenes | Hetiaeesens sttt | eneeneenes ..147,919

94107  AA 1 |WASTE PRO USA INC . et | e 04/03/2019........ WELLS FARGO ADVISORS, LLC... . e | s | e 72,938

94988) 5V 5 |WELLS FARGO BANK NA . RO 05/15/2019........ WELLS FARGO ADVISORS, LLC... . e | s 5,000,000 . 5,000,000 | ..evoiereririererieieninis TFE s
983130 AV 7 | WYNN LAS VEGAS LLC / WYNN LAS VEGA......... .. 04/09/2019........ DEUTSCHE BANK SECURITIES INC s | e 201,503 | oo 201,000 | oo 1,228 [4FE......cooiiiviinns
3899999. Total - Bonds - Industrial and Miscellaneous.... et et ettt etetetuetesetaetetes et etesessetetes | tebersesesissesesessssesesssetessietesassteetessstetessesees st etetesasteteseAetet s aetes s setetesseaeteseseetetessetetesaneetennsetet s antesensetetesnsetesensstetes  onsetetesstetesisteteriseetaran . 119,826,082 | ...cocvvevereeceei 127,392,389 | ............. ...389,944 XXX.

Bonds - Bank Loans

02406M AP 2 | AMERICAN AXLE AND MANUFACTURING IN......ccovvuiiriirrinirniirierseieeseriseesenienees 04/03/2019........ VIHOUS. ...ttt sb e sents | Hoitbaee s e b b st e et bbb sttt | fiebeenb e bR bbbt n b b i | eebseRe R bbb n bbbt | seeseni et BFE e
05400K AE 0 |AVOLON TLB BORROWER 1 (US) LLC............. . 05/09/2019........ HIMCO OPERATIONAL TRANSACTION ettt | LA33498 | e IBABTT [ 2FE ..o
BHM20E EN 8 |BERRY GLOBAL GROUP INC.... . . 04/01/2019........ GOLDMAN SACHS & CO LLC . . [ 286,158 | oo 287,000 | e BFE e
15670B  AB 8 | CENTURYLINK INC.....oivriiriiriiriniieisisssiessssisssssie st sssssssssessnss | osssnnssesenes 04/01/2019........ BANC OF AMERICA SECURITIES LLC ettt | e eiens | e 7,877 | oo O TAT | i BFE e
BHM1z3 3U 2 |COMMSCOPE HOLDING CO INC . . . 04/25/2019........ VIHOUS. ...ttt sents | Hostbaee s e b b s bt e e bbb sttt | fieheeeb et bR bbb n b b i | eebieR e R bbb e n b | eesere bbb 12

32007U  BW 8 | FIRST DATA CORPORATION.......ccvtuivirririirmiieiiieiiesisssesissisesissssessesissessssens 05/29/2019........ VMOUS. ..ot | shnine s . .(18,564) . (18,610) | o SFE e
62937TN AW 7 [NRG ENERGY INC....c.oovviriiirernriniieriniseisiessiesiseiesissesseneenes 04/05/2019........ VIHOUS. ...ttt bsents | Hoitbaee s e b b st e bbb sttt | £iebeeeb bR bbb st b i | eebieRe bbb et | et ene e 2FE ..
C8000C AB 9 |PANTHER BF AGGREGATOR 2 LP... . C 05/07/2019........ VIIOUS. ...ttt | Hiie bbb | b i Lt | esb b | et SFE e
70215E AN 3 |PARTY CITY HOLDINGS INC.....covveitiririiiciiniiereniseeesiseiessssse s 05/22/2019........ DEUTSCHE BANK SECURITIES INC et | e | e 199,250 | o 200,000 | oo SFE. e
78466D  BF 0 | SS&C TECHNOLOGIES INC........coouieerieiiieriericisssissiie e seessesissessssesssienssenes 05/07/2019........ VIIOUS. ... | bbb | bt (328) | ovoveeierririrs (<728 N SFE i
95810D AR 2 | WESTERN DIGITAL CORPORATION . s 04/03/2019........ VIIOUS. 1ttt en et ents | Hoeeheeteet e s enE e E b etk en e nenb et | fehseneseeeEbeeE e eeE e b nE e n bt en ek nntes | enbehsenE e r ettt | e ene et 2FE .o
8299999, TOAl - BONGS = BANK LONS. ...tttk s oeksee s o8 h 088080 E R f 08 E o080 E R 8 E S8 H 080 E L EfE e EE R E R en b dbnt et ens ettt | ceenienienes LB97,891 | 702,184 | .o, 0 XXX.
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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)
8399997, TOtAl = BONGS = PAI 3.tttk bR b8 E R s fe18eEE L8 £EE S E R EE LR EE£EE R E oL L E LR LR E£EE e E LS L E LR E £ EE L E R E £ £E L L EE LR E s fherienE e 159,604,744 .166,781,965 ...543,401 XXX.
8399999, TOHAI - BOMMAS......oeeiiiiit itttk se oek8eEE e o0 E LR e f R E LR e e eEf SRR E R E LR E LR E AR E Rt ehebient ettt 159,604,744 166,781,965 ...543,401 XXX.
Common Stocks - Mutual Funds

26200Q 10 5 |DREYFUS INDEX.......ccccmirumirierirereiiesinissisesssesssesssenssesessssssssens 06/30/2019........ DIRECT WITH ISSUER........coieieiirierineieessinesisessssssenienes XXX [ Lo

416649 28 3 |HARTFORD DIVIDEND AND GROWTH-R4 06/30/2019 DIRECT WITH ISSUER XXX s Lo

354713 55 4 | FRANKLIN STRATEGIC 06/30/2019........ | DIRECT WITH ISSUER ..125.657 XXX [ .

416649 34 1 |HARTFORD HIGH YIELD FUND - R4 06/30/2019 DIRECT WITH ISSUER . .181.135 XXX s Lo

41664R 44 0 |HARTFORD MULTIASSET INCOME CL A......ocviiiiiiieinrirersniereenieseieie s 05/30/2019........ DIVIDEND REINVESTMENT .....cooviiiniinrirrieineieeieiseieesissesessennenes 8,883.650 XXX [ u

41664R 43 2 |HARTFORD MULTI ASSET INCOME CL C....oevvvirrrricirieiersniseesiesesesesssseessnes 05/30/2019........ DIVIDEND REINVESTMENT .....coviiririniiiereriisersierssiesessssesensesneees 2,357.970 XXX e u

41664R 42 4 |HARTFORD MULTI ASSET INCOME CL | 05/30/2019 DIVIDEND REINVESTMENT......cooviirniiiirrieineieeiersniesessssesesieenenes 3,079.730 XXX [ u

41664R 41 6 |HARTFORD MULTI ASSET INCOME CL R3..... 05/30/2019........ | DIVIDEND REINVESTMENT..... e 2,976.330 XXX [ u

41664R 39 0 |HARTFORD MULTI ASSET INCOME CL R4..... 05/30/2019 DIVIDEND REINVESTMENT......ccoiiirniirirerieineieeierssieeesiseeesinnenes 3,041.750 XXX [ u

41664R 38 2 |HARTFORD MULTI ASSET INCOME CLR5..... 05/30/2019........ DIVIDEND REINVESTMENT .....coviiririirieirerieisersierssiesessssisensseeees 3,095.850 XXX s U

41664R 37 4 |HARTFORD MULTIASSET INCOME CL Yoot 05/30/2019........ DIVIDEND REINVESTMENT......cooiiiriniiiireiieineieeierssieiesissesesiennenes 6,986.780 XXX [ u

416649 25 9 |HARTFORD TOTAL RETURN BOND FUND 06/30/2019 DIRECT WITH ISSUER .277.804 XXX [ Lo

552981 46 6 |MFS TOTAL RETURN FUND-R3 06/30/2019........ | DIRECT WITH ISSUER ..822.383 XXX s Lo

9299999,  Total - COMMON SIOCKS = MUIUAI FUNGS...........c.oviveeieeiieieieeiteieieteet ettt ettt ettt sttt et eesstens essessesssessessessessssessessesseessessessesassessessessesessessessesaesesseesessesessessesansessesses et aesessessee et essessesesensesses et sasessessesassessesssssnss  eesssessessessssensessesssssssassessesansessessessnsans | eressssesseas .298,905 XXX e 0 XXX.
9799997.  Total - COMMON SEOCKS = PA ...ttt oehs e EeEE e E e £ R Ef LR E e f SRR f £ E e 0 E SR EE SR E RS Ef SR80 eherientsen et ent s .298,905 XXX 0 XXX.
9799999, TOLAI = COMMON SEOCKS.........v.cvoieieeisetiteiteiciete ettt ettt st st s et essssessesseseessssessessesessesses | febsessesossessesssssessssessessesassessesssssesessessesassessessessessssassessssassessessessesassessessessesessessesansessessnssessssessessssssessessessnsansessessnsssse | siessessesssssssessessesnsns .298,905 XXX e 0 XXX.
9899999.  Total - Preferred @nd COMMON SHOCKS. ... ...ttt ettt ses st ee eekseesseE e es e e E e eEE SR8 E 08 SEE 0 E SR E £ 8L E RS0 E S0 E R bRt fbnbsentens et en bt sensnnsenene | cesensensenes .298,905 XXX 0 XXX.
9999999. Total - Bonds, Preferred and COMMON SHOCKS. ...ttt ettt oesesetes bbbtk E L8 f L0 f bbbkt es | eebbietbb st 159,903,648 XXX ...543,401 XXX.

(@)

For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....7.
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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 2,919 2,919 09/30/2036.

36200Q 3L 6 |GNMA 30YR.....cccooiimrrnrieiriniineiieenienns .. | 06/01/2019. | SCHEDULED REDEMPTION 295 02/01/2032.

36200R  YQ 9 [GNMA 30YR...cccomiririmrirerireriseerseinniins .. | 06/01/2019. | SCHEDULED REDEMPTION 186 01/01/2032.

362000 WJ 0 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 43 09/01/2031.

36200W CB 5 |[GNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION 824 01/01/2032.

36200X JF 7 |GNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION 153 12/01/2031.

36200X KN 8 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 797 01/01/2032.

36201A UL 0 |GNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 632 07/01/2032.

36201C 6E 9 |GNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION 163 03/01/2032.

36201C PY 4 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 191 0 01/01/2032.

36201F Q6 7 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 1,043 0 05/01/2032.

36201F UH 8 |GNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION 6,428 0 04/01/2032.

36201F UQ 8 |GNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 2,157 0 04/01/2032.

36201F UR 6 |GNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION 487 0 04/01/2032.

36201F X6 9 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 420 0 02/01/2032.

36201H WX 7 [GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 2,356 0 06/01/2032.

36201 F6 1 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 125 0 05/01/2032.

36201 FD 6 |GNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 4,910 0 04/01/2032.

36201L 7K 4 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 446 0 08/01/2032.

36201M  G8 9 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 1,184 0 06/01/2032.

36201M JU 7 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 752 0 07/01/2032.

36201M LH 3 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 503 0 08/01/2032.

36201T AM 9 |GNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 1,619 0 08/01/2032.

36203L CQ 3 |GNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION 542 0 09/01/2023.

362090 R8 9 |GNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION 13 0 09/01/2031.

36209R VG 5 [GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 127 0 08/01/2030.

36209Y X4 5 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 201 0 09/01/2031.

3620A1 X7 8 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 56 0 06/01/2039.

3620A8 LU 5 |GNMA 30Y .. | 06/01/2019. | SCHEDULED REDEMPTION... 2,328 0 08/01/2039.

3620A9 SH 5 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 1,750 0 09/01/2039.

3620AC 3Z 5 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 5,723 0 09/01/2039.

3620AC 4G 6 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 819 0 09/01/2039.

36211C  2S 0 |GNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION 180 0 07/01/2029.

36213D 3C 0 [GNMA 30Y! .. | 06/01/2019. | SCHEDULED REDEMPTION... Al 0 02/01/2032.

36213E AB 2 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 10,229 0 05/01/2032.

36213E SK 3 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 2,324 0 01/01/2032.

36213E  YS 9 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 760 0 04/01/2032.

362136 AL 5 |GNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 997 0 02/01/2032.

362136 TY 7 |GNMA 30V .. | 06/01/2019. | SCHEDULED REDEMPTION... 63 0 11/01/2031.

36213) V2 8 |GNMA 30YR... .| 06/01/2019. | SCHEDULED REDEMPTION 324 0 04/01/2032.
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36213N  LL 8 [GNMA 30YR...oooiiicieerireiiieeiseieiisnins .. | 06/01/2019. | SCHEDULED REDEMPTION......... 223 (1 7 112/01/2031. | 1.
362130 C9 9 |GNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 37 11/01/2031.
36213X  SB 1 |GNMA 30YR... .. |.. | 06/01/2019. | SCHEDULED REDEMPTION......... 2,637 04/01/2032.
36213X  T5 3 |GNMA 30YR....oooiriieercrierrerienieeeneeens .. | 06/01/2019. | SCHEDULED REDEMPTION......... 50 05/01/2032.
36213X  T6 1 |GNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... 693 05/01/2032.
36225B ND 6 |GNMA 30YR PLATINUM .. | 06/01/2019. | SCHEDULED REDEMPTION......... 3,347 05/01/2031.
362258 PM 4 |GNMA 30YR PLATINUM .. | 06/01/2019. | SCHEDULED REDEMPTION......... 17,166 09/01/2031.
361790 CA 8 |GNMA2 30YR .. |.. | 06/01/2019. | SCHEDULED REDEMPTION......... | . . . 38,505 09/01/2048.
361790 CB 6 [GNMA2 30YR.....coovuiiiriierieiieeiseieiis .. | 06/01/2019. | SCHEDULED REDEMPTION......... | coveuerererinrerneiinnies | vevirrens 256,867 | .......... 256,867 262,084 261,942 256,867 09/01/2048.
36202E AL 3 |GNMA2 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 18,988 09/01/2034.
36202F B4 7 |GNMA2 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 1,468 10/01/2039.
36202F DB 9 |GNMA2 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 5,349 12/01/2039.
36202F E6 9 |GNMA2 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 4,404 03/01/2040.
36202F EH 5 |GNMA2 30YR. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 74,308 02/01/2040.
36202F GW 0 | GNMA2 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 8,792 06/01/2040.
36202F KN 5 |GNMA2 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 188,726 09/01/2040.
36202F LP 9 | GNMA2 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 3,967 10/01/2040.
383790 2R 6 |GNR_16-178... ... | .. | 06/01/2019. | SCHEDULED REDEMPTION......... 4,289 08/01/2058.
38379R  HG 1 [GNR_16-39.....cirriirrierrieneieneiieseiens .. | 06/01/2019. | SCHEDULED REDEMPTION......... 9,799 01/01/2056.
38379U SR 8 |GNR_16-B4........coovrerrrcrierireenissienis .. | 06/01/2019. | SCHEDULED REDEMPTION......... 32,387 12/01/2057.
38379R  LJ 0 [GNR_17-1 .. | 06/01/2019. | SCHEDULED REDEMPTION......... 38,557 12/01/2058.
38380J EP 9 |GNR_17-169... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 15,291 01/01/2060.
38380 HY 7 |GNR_17-181... ... |.. | 06/01/2019. | SCHEDULED REDEMPTION......... 6,346 02/01/2059.
383800 GP 7 |GNR_17-185. ..o .. | 06/01/2019. | SCHEDULED REDEMPTION......... | coeoueverrrrrerirenireens 28,950 04/01/2059.
38379R MK 6 [GNR_17-23 .. | 06/01/2019. | SCHEDULED REDEMPTION......... 8,141 05/01/2059.
383790 6J 0 |GNR_17-24 .. | 06/01/2019. | SCHEDULED REDEMPTION......... 8,858 12/01/2056.
38379 6M 3 [GNR_17-28 .. | 06/01/2019. | SCHEDULED REDEMPTION......... 28,865 02/01/2057.
383790 7E 0 [GNR_17-30 .. | 06/01/2019. | SCHEDULED REDEMPTION......... 6,803 (U [ 80 | 08/01/2058.
38379R QA 4 [GNR_17-35 .. | 06/01/2019. | SCHEDULED REDEMPTION 17,587 0 208 | 05/01/2059.
383790 7H 3 |GNR_17-46. .. | 06/01/2019. | SCHEDULED REDEMPTION... 33,983 (U I 11/01/2057.
38379R VE 0 [GNR_17-50 ...|.. | 06/01/2019. | SCHEDULED REDEMPTION 83,601 0 989 |01/01/2057.
383790 4D 5 |GNR_17-9 .. | 06/01/2019. | SCHEDULED REDEMPTION 35,536 (U I 423 |09/01/2056.
383800 VN 5 |GNR_18-47 .o .. | 06/01/2019. | SCHEDULED REDEMPTION 22,154 0 288 | 09/01/2050.
38380J D5 4 |GNR_18-62 .. | 06/01/2019. | SCHEDULED REDEMPTION 50,757 (U I 719 | 05/01/2050.
83162C VWV 2 [SBAP_13-20J.. .. | 04/01/2019. | SCHEDULED REDEMPTION... ....19,289 19,289 0 338 | 10/01/2033.
83162C VX 8 [SBAP_13-20K .| 05/01/2019. | SCHEDULED REDEMPTION .566,355 562,450 0. 10,009 | 11/01/2033.
BANC OF AMERICA SECURITIES
83162C XE 8 [SBAP_15-20H.....ccccuiricricririreniscineii . 105/1512019. [LLC s | e 914,531 | .......... 910,973 | ......... 914,674 914161 | oo [ v [P0 RN I (P20 913,960 571 571 | e 20,931 | 08/01/2035. | 1FE............
BANC OF AMERICA SECURITIES
83162C XG 3 [SBAP_15-201.....coiiirieiicrierirceieeieenns L 104/10/2019.[LLC e | e 2,876,889 | ... 2,875,092 | ....... 2,875,092 | ..ocoonnee 2,875,002 | covoovvveerierinns [ e | e | e 0 { o | s 2,875,092 | ..ooovvrerincis | e 1,797 | oo 1,797 | ... 53,395 |09/01/2035. | 1FE............
BANC OF AMERICA SECURITIES
83162C XL 2 |SBAP_15-20L ..o . 105/1512019. [LLC e | e 2,401,675 | ....... 2,396,433 | ....... 2,402,237 | .ovovnne 2,401,587 | oo | s (7)) N I (X7 2,401,053 e | 622 622 | ... 31,725 | 12/01/2035. | 1FE............
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83162C YE 7 [SBAP_16-20L ... .. | 05/15/2019. | OPPENHEIMER & CO., INC......ccc. | coornrremeimeinerirnein | v 4,916,497 | ....... 4,900,990 | ....... 4,900,990 | ..ccovvnce 4,900,990 | ..oocvorrerieiinns [ e | e | e 0 { o | s 4,900,990 | .ooovvvrcrririns | e 15,507 | .oeveeee 15,507 | ....... 64,651 | 12/01/2036. | 1FE............
BANC OF AMERICA SECURITIES
83162C YG 2 [SBAP_17-20A ... . 105/1512019. [LLC e | e 15,129,650 | ..... 15,106,046 | ..... 15,106,046 | ......... 15,106,046 | ....oooveocirveis | e | e | v (V1 [OOSR 15,106,046 | .....oovvvcrreens | crrne 23,603 | ........ 23,603 | ... 381,977 |01/01/2037. [ 1FE............
FTN FINANCIAL SECURITIES
83162C ZU 0 [SBAP_18-201....ccniirricircrierireireeineenns . 105/15/2019.|CORP. | | 02,644738 | ...2,542,731 | ... 2,542,731 | ..o 2,542,731 | oo [ e | e | e 0 { oo | s 2,542,731 | oo | e 102,007 | ....... 102,007 | ....... 62,154 | 09/01/2038.
83162C ZW 6 |SBAP_18-20J-1 ... .. | 04/01/2019. | SCHEDULED REDEMPTION......... | cevvereveeverneeserienens | veverreen. 87,867 | i .87,867 | oo 87,867 | .oovvreerrnnes 87,867 | ..ooverrercirins [ e 87,867 0| 1,512 {10/01/2038.
83162C ZX 4 [SBAP_18-25D .. | 04/01/2019. | SCHEDULED REDEMPTION......... cevenennneesennnsenens | oveennrnenn88,673 | 85,673 | i 65,673 | .oovvvrirnn 65,673 | .oooevererireeirinns [ e 65,673 0| e 1,164 | 10/01/2043.
83162C A8 6 |SBAP_19-20B .. | 05/15/2019. | MORGAN STANLEY & CO. LLC.... | ... +0..3,000,000 | ....... 3,000,000 | .cooorvrerrrerireeereeens [SSSTURPUSTROIRR ESURPPOURIURPORPOON | I BUSPSORTRRPORTIR ISP 3,000,000 | ..oourerrrrenes | s 81,914 | ... 81,914 | ... 26,352 | 02/01/2039.
912810 SE 9 | TREASURY BOND.. .. | 04/30/2019. | MORGAN STANLEY & CO. LLC.... | .cccocovurvirurrririnnes | ...10,883,984 | ... 10,000,000 | ..... 10,782,422 (5,112) | cooevvvenenns [ errrrrnne(5,112) | oo | s 10,777,310 | .ovvovvevicreens | e 106,674 | ...... 106,674 | ..... 155,698 | 11/15/2048.
912810 SF 6 | TREASURY BOND.. .. | .. | 04/03/2019. | BARCLAYS CAPITAL INC.............. OO I 3,038,672 | ...... 3,000,000 | ... 2,950,664 87 (RSSO IS 2,950,751 | oo | e 87,921 | .o 87,921 | ....... 11,934 | 02/15/2049.
912828 6F 2 | TREASURY NOTE......ocosvimmriniiierierireens .. | 05/02/2019. | BARCLAYS CAPITAL INC......oovvvee | covrrrimeinerieeirneens | cvvns 2,007,188 | ....... 2,000,000 | ....... 1,984,453 | ..o 333 | | e 333 | | s 1,984,786 | ...coovvercrnns [ v 22,402 | ......... 22,402 | ......... 8,696 | 02/28/2026.
912828 M9 8 | TREASURY NOTE .. | 06/17/2019. | OUTSIDE MANAGED ACCT........... ceeveriseeeennsnens | e 6,316,911 ..6,365,000 | ....... 6,295,609 | ...oorvvrrieririreii [ e | e 2,976 | oo | e 2,976 | s | e 6,298,585 | ..o | e 18,326 | ........ 18,326 | ....... 50,008 | 11/30/2020.
912828 ST 8 | TREASURY NOTE v | . [ 04/30/2019. [MATURED.........cooomiriirinrirnriines JOOOR IO 215,000 | ..........215,000 213,723 214,926 74 . 215,000 0| e 1,344 | 04/30/2019.
912828 TC 4 |TREASURY NOTE.....ccovveirrrerierinceienns .. | 06/30/2019. [ MATURED........covvuerimrerieirinnnins | cevvmerssessesesneeinnens | veverneens 965,000 | .......... 965,000 | ......... 950,374 963,253 | oo | e UTAT | e LTAT [ 965,000 (U 06/30/2019.
CITIGROUP GLOBAL MARKETS,
912828 W7 1 | TREASURY NOTE . [04/16/2019.[INC e | e 3,158,375 ..3,200,000 3,172,875 | oo 84 | oo | e84 | | s 3,172,959 | oo | v (14,584) | ....... (14,584) | ......... 3,158 | 03/31/2024.
912828 XS 4 |TREASURY NOTE ... | .. 1 05/31/2019. [MATURED.........coconvriniriiniinninnnes [ 130,000 | ..........130,000 | ..........129,736 129,943 57 |... 57 ... 130,000 0 817 | 05/31/2019.
0599999. Total - Bonds - U.S. Government OO OO OO PO PO PP PP PO PPPSPPRPPPPTOPRPORPOO ISR 60,529,516 | ..... 59,455,756 | ..... 60,084,389 | ......... 31,921,062 | .oooovvinninnn 0] (24,331) | oo (V)] I (24,331) [ oo 0] s 60,082,754 |...ccoovrnnd 0 ... 446,761 | ...... 446,761 | ..... 905,900 XXX
Bonds - All Other Government
P3772N  HK 1 |COLOMBIA (REPUBLIC OF)........ccccovurnnee D| 06/25/2019. | BNP PARIBAS SECURITIES CORP| ........cccmervmrrnerins | cerreinne 796,160 | .......... 800,000 | ......... 781,200 T87,639 | oo | e LT T B 1,358 [ oeeerierieees | v 788,998 | ..oovovvrvereies | e 7,162 | oo 7,162 | ....... 16,450 | 03/15/2023.
CAMBRIDGE INTERNATIONAL
219868 BS 4 |CORPORACION ANDINA DE FOMENTO. |D|04/30/2019. |SECURITIES | | crree 2,355,254 | ....... 2,271,000 | ....... 2,059,388 | ........... 2,184,365 | ..oovvverrerins | e 7736 | oo | e 7736 | oo | v 2,192,101 | oo | e 163,153 | ...... 163,153 | ....... 37,811 | 06/15/2022.
V25125 BD 2 [COTE D IVOIRE (REPUBLIC OF)... ...| D| 06/30/2019. | SCHEDULED REDEMPTION......... 27,500 | ..o0eern27,500 | .. 26,986 | oo 27,085 | oo | e 435 27,500 (V1 I 791 | 12/31/2032.
M52168 AF 4 |DUBAI GOVT INTL BONDS.... ... | D | 05/24/2019. | GOLDMAN SACHS & CO LLC. ..630,750 521,462 587 522,049 e 108,701 | .......108,701 | .. 01/30/2043.
91086Q BB 3 |MEXICO (UNITED MEXICAN STATES)..... | D| 04/29/2019. | GOLDMAN SACHS & CO LLC....... ...98,850 | ..........100,000 | ............96,400 | ....cccevrrnees 96,432 | ..o | e 24 96,456 2,3% | e 2,394 | ... 3,074 | 03/08/2044.
MEXICO (UNITED MEXICAN STATES)
91087B AE 0 |(GO D| 06/04/2019. [ MORGAN STANLEY & CO. LLC.... | ceovvrverrvrvererrvninns | vevvnis 199,100 | .......... 200,000 | .......... 193,820 .194,200 231 [ [ 231 | e | e 194,431 | oo | e 4,669 | ... 4,669 | ... 6,771 | 01/11/2028.| 2FE............
BANC OF AMERICA SECURITIES
715638 AU 6 |PERU (THE REPUBLIC OF)......ccocovvivrenns D|04/29/2019. [LLC e | oo 147422 | .......... 110,000 | .......... 146,410 44282 | i | e (G LC) T RS I (LG RN IR 143,816 | oo | e 3,606 | ... 3,606 | ... 4,543 | 03/14/2037. | 2FE............
706451 BG 5 |PETROLEOS MEXICANOS........cccoomurvnner D | 06/26/2019. | VAHOUS........cuvveerrrnerereererineineriens | cereeiseissessisssnensns | cerneenn 849,291 | ......... 930,000 | ....... 1,136,875 | ........... 1,103,774 | oo | e [I10K ) OO PO [RI10K) T SO IR 1,100,371 [ .o ..(251,080) | ...... (251,080) | ....... 32,722 | 06/15/2035. | 2FE............
BANC OF AMERICA SECURITIES
731011 AT 9 | POLAND (REPUBLIC OF)... D|05/17/2019.|LLC e | e 2,134,265 1,980,137 | ccvovnee. 2,043,515 | oo | oo 5703 | i | e 5703 | s | e 2,049,218 03/17/2023. | 1FE..
731011 AU 6 |POLAND (REPUBLIC OF)... . | D|05/17/2019. | JP MORGAN SECURITIES LLC... .179,384 173,686 174,003 174,051 04/06/2026.
857524 AB 8 | POLAND (REPUBLIC OF)... D| 05/17/2019. | JP MORGAN SECURITIES LLC..... [ c.cveveveerserranrirseris | weernernnn90,355 | ...........85,000 | ...........96,135 | .oovorirrns 90,845 | ..oocveerencinens | eerrreeneen(BTT) [ coererrncne | evveriineen(BTT) [ | e, 90,168 03/23/2022.
857524 AC 6 |POLAND (REPUBLIC OF) D| 05/17/2019. | JP MORGAN SECURITIES LLC..... | ... . .163,766 163,134 01/22/2024. | 1FE..
760942 BB 7 |REPUBLICA ORIENT URUGUAY... D| 06/25/2019. | BNP PARIBAS SECURITIES CORP| ... | ...64,830 cerrnennn:04,030 | i 63,293 | .o | errennennn{156) | i | i (156) | o [ i XY I 1,693 | oo 1,693 | .o 1,750 | 10/27/2027.
1099999. Total - Bonds - All Other Government OO PP PO O PO OO PO PP PSP PP PPP PO OPOPOPPPSPPPPOPPPTOPRPOORPY IVPPOON 7,736,694 | ......7,623,500 | ....... 7,442,292 | ........... 7,594,642 | ..ooovvninnnnn 0] 10,787 | i [ i 10,787 |0 [ s 7,605,430 | ..o 0 ... 131,264 | ....... 131,264 | ... 184,491 XXX
Bonds - U.S. Political Subdivisions of States
736688 FN 7 |PORTLAND ORE CMNTY COLLEGE........ | . | 06/03/2019. | CALL TRANSACTION.......covcvurvnns | corverirnrinriiinninnins | covvninns 285,000 | .......... 285,000 285,000 285,000 | oo i | e | 0 [ 285,000 [ 6,854 | 06/01/2027. | 1FE............
2499999. Total - Bonds - U.S. Political SUbGIVISIONS Of STAEES. ......ruuirriiiiis crriirissiiiisiisssiess st 285,000 | .......... 285,000 285,000 .285,000 0 0 0 (] I 0 285,000 0 0 0 | e 6,854 XXX XXX

Bonds - U.S. Special Revenue and Special A
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CALIFORNIA STWIDE TXBL PENS

130911 XH 8 [AMBAC .. | 06/03/2019. | CALL TRANSACTION........evvreveres | crvrrrimnrinerireniieens | cviens 1,170,000 | ....... 1,170,000 | ....... 1,170,000 | ........... 1,170,000 [ ..o | e 20 e | s 1,170,000 . (I - 34,492 | 06/01/2024.

312966 GP 3 |FGOLD 15YR....ccooririeieirerieeiieeiieeieens .. | 04/01/2019. | MATURED 77 77 76 7 .0 77 . (U 1 |04/01/2019.

312967 T2 8 |FGOLD 15YR ...|.. | 04/01/2019. | SCHEDULED REDEMPTION .0 160 06/01/2019.

312967 TX 0 |FGOLD 15YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION 0 751 07/01/2019.

312967 U4 2 |FGOLD 15YR .. | 06/01/2019. [ VArIOUS.......ccouerrmrveerierirererceieinne .0 1,232 06/01/2019.

312967 WF 5 |FGOLD 15YR .. | 06/01/2019. | Various .0 960 06/01/2019.

312967 YK 2 |FGOLD 15YR .. | 06/01/2019. | Various .0 230 06/01/2019.

312968 KE 9 |FGOLD 15YR .. | 06/01/2019. | SCHEDULED REDEMPTION .0 554 07/01/2019.

312968 NT 3 |FGOLD 15YR.. .. | 05/01/2019. | SCHEDULED REDEMPTION... 0 734 07/01/2019.

31288F 6X 7 |FGOLD 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 34 03/01/2033.

3128KR  WQ 3 |FGOLD 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 43,588 10/01/2036.

31292G Y5 9 |FGOLD 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 478 03/01/2029.

31292H 4H 4 |FGOLD 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 12,672 12/01/2033.

31292H SQ 8 |FGOLD 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION... 761 11/01/2032.

31296J TJ 5 |FGOLD 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 5,604 06/01/2033.

31296M 2N 8 |FGOLD 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 27,366 . 09/01/2033.

31296P TL 6 |FGOLD 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 4,156 . 0 10/01/2033.

31296S AC 0 |FGOLD 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 105 . 0 01/01/2034.

312960 EU 1 |FGOLD 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION... 173 . 0 .5 03/01/2034.

31297A  3S 1 |FGOLD 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 10,819 . 0 257 | 06/01/2034.

31297A 3T 9 |FGOLD 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 89,435 . 0| e 2,216 | 06/01/2034.

31297A  5J 9 |FGOLD 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 8,477 . 0 200 |06/01/2034.

31297A 5K 6 |FGOLD 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 8,913 . 0 211 | 06/01/2034.

31297B AM 4 |FGOLD 30YR ...|..|06/01/2019. | SCHEDULED REDEMPTION 4,320 . (V1 I 102 | 06/01/2034.

31298F  JL 7 |FGOLD 30YR....ccsiveerrerrnrnieeirenineensninns .. | 06/01/2019. | SCHEDULED REDEMPTION 69 . (1 2 | 01/01/2031.

3128L0 YL 0 |FGOLD 30YR ALT-A .. | 06/01/2019. | SCHEDULED REDEMPTION 55 0 11/01/2037.

31283H QX 6 |FGOLD 30YR GIANT .. | 06/01/2019. | SCHEDULED REDEMPTION 257 0 03/01/2032.

31283H UA 1 [FGOLD 30YR GIANT .. | 06/01/2019. | SCHEDULED REDEMPTION 563 . 0 12/01/2032.

31283H XH 3 |FGOLD 30YR GIANT ... | .| 06/01/2019. | SCHEDULED REDEMPTION 152 . 0 06/01/2033.

31283H Y5 8 |FGOLD 30YR GIANT.....ccovirimrricrirerirnes .. | 06/01/2019. | SCHEDULED REDEMPTION 18,224 0 12/01/2033.

3128M5 LF 5 |FGOLD 30YR GIANT. .. | 06/01/2019. | SCHEDULED REDEMPTION 3,816 0 12/01/2037.

3128M7 BX 3 |FGOLD 30YR GIANT. .. | 06/01/2019. | SCHEDULED REDEMPTION 2,802 . 0].. 12/01/2038.

3128JR LE 4 |FHLMC 1YR CMT ARM... .. | 06/01/2019. | SCHEDULED REDEMPTION . 147,215 . 0| 3,318 | 04/01/2034.

3132WP LD 7 |FHLMC GOLD 30YR ...|.. | 06/01/2019. | SCHEDULED REDEMPTION......... . 91,087 | .c0eiin90,162 | oo 90,182 | .ovvrverierirnns 91,087 . 0| 1,580 |07/01/2047.

3132XX MY 2 |FHLMC GOLD 30YR......osvverrirerierirrirnnns .. | 06/01/2019. | SCHEDULED REDEMPTION......... | ceveeererneernmeiserinnes | verernenn 108,203 | oo 108,203 | .......... 107,070 .107,100 108,203 . 0 03/01/2048.

3132Y1 UJ 5 |FHLMC GOLD 30YR.....ccocovuveerernreiiririninne .. | 06/01/2019. | SCHEDULED REDEMPTION......... cevvrereresenennnennns | e 172,480 | 172,480 | e 179,002 178,814 172,480 . 0 08/01/2048.

3132LA K5 0 |FHLMC GOLD 30YR CASH ISSUANCE.... |.. | 06/01/2019. | SCHEDULED REDEMPTION......... 5,335 [ oo 5,090 . 0. . 10/01/2048.

31335B BR 6 |FHLMC GOLD 30YR GIANT... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 40,158 . 0 575 | 01/01/2047.

3133TH A5 6 |FHLMC_2104 ...|.. | 06/01/2019. | SCHEDULED REDEMPTION......... 55,479 . 0| e 1,592 |12/01/2028.

3137AJ  MF 8 | FHMS_KO16.......ccooeriierirircieeineriens .. | 06/01/2019. | SCHEDULED REDEMPTION......... 32,413 . (U IR 483 [ 10/01/2021. [ ..o
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31362J UN 3 |FN6/12 11TH COFI ARM.......ccecovmrrrrrins .. | 06/01/2019. | SCHEDULED REDEMPTION......c.. | ceveervrnrrrmeeneirannes | cvrrirnerinenenn3T | i 3T3 | 364 | e 3B7 [ s | v i | v [ 373 (1 7 1 06/01/2028. | 1.....ccovvvenee
3136AE X6 9 |FNA_13-M2 .. | 06/01/2019. | SCHEDULED REDEMPTION......... 95,824 01/01/2023.
31418M VX 7 |FNMA 15YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 3,661 02/01/2024.
314187  XF 9 |FNMA 15YR ..o .1 06/01/2019. | SCHEDULED REDEMPTION......... | cevvevrvrreremrenrrinnnns | wevrrrverirenenn 28T [ e8| 263 | 263 [ | e (12) [ | e (12) [ 251 05/01/2025.
314180 2M 5 |FNMA 15YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 2,303 06/01/2025.
31419A BJ 5 |FNMA 15YR... .. | 06/30/12019. [ VarIOUS.........orvvereeerirerirerircrieinne 50,650 06/01/2025.
31419A HL 4 |FNMA 15YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 1,763 08/01/2025.
313710 L4 4 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 45 06/01/2030.
313710 XA 7 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION.......c.. | ceveerervermneeneinnees | cvrrireniennsenn235 [ 235 | e 281 | 248 [ | e (13) [ | s (13) [ 235 (1 8 | 03/01/2031.
31371K  7E 5 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 46,777 0 07/01/2033.
31371K HY 0 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 988 0 01/01/2032.
31371L CD 9 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 368 0 09/01/2033.
31371L DH 9 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 6,516 0 10/01/2033.
313828 GP 0 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION.......c.. | ceveuervrererererneernnens | covvrrrernenensB60 | o860 | o884 | 725 [ | e (64) [ | e (B4) s 660 0 04/01/2029.
31383P  2X 3 |FNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 381 09/01/2029.
31383R  FV 9 |[FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 119 08/01/2029.
31383W X7 1 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 35 11/01/2029.
31385) GG 7 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 1,997 06/01/2032.
31386E C4 8 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... 409 04/01/2031.
31386H MR 9 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 8 01/01/2031.
31386M ZB 9 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 876 10/01/2030.
31386P UJ 0 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 37 01/01/2031.
31386R KK 4 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 422 . 02/01/2031.
31389C Q8 5 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... 225 (1 7 | 12/01/2031.
3138A2 BL 2 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 9,448 0 12/01/2040.
3138A4 4H 5 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 20,308 0 02/01/2041.
3138AK  SA 8 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 2,325 0 08/01/2041.
3138AR X3 3 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 3,748 0 09/01/2041.
3138AS RZ 7 |FNMA 30YR... ++ | 06/30/2019. [ VNIOUS.......coveveererererineierirnniiernnrnne [ rnnvrinsrnninennnnnens | eveerennnne(8168) [ vt [ | cvvenenns 8,891,613 | ..ocvvvviirine .(8,113) (GR)) [— (53) 09/01/2041.
3138AV P74 |FNMA 30YR.. .. | 06/30/2019. | Various..... 137,253 129,014 0 10/01/2041.
3138EG EW 0 |FNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 24,416 0 11/01/2040.
3138EG GC 2 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 108,767 0 01/01/2041.
31390K CM 8 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 2,604 0 06/01/2032.
31390K WQ 7 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 736 0 08/01/2032.
31390P GK 7 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION... 1,392 0 08/01/2032.
313910  J2 2 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 283 0 01/01/2033.
31391W  5H 0 [FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 475 0 04/01/2033.
314000 PF 0 |FNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 107 0 05/01/2033.
314000 SJ 9 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 163 0 02/01/2033.
31400Q TN 3 |FNMA 30YR.. .| 06/01/2019. | SCHEDULED REDEMPTION 1,046 0 04/01/2033.
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31400R  NT 4 [FNMA 30YR ..o .| 06/01/2019. | SCHEDULED REDEMPTION 435 02/01/2033. | 1...oovvvrienee
31400T B2 2 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 133 05/01/2033.
31401B NS 0 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 1,070 04/01/2033.
31401N  4U 0 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 3,764 09/01/2033.
31402C PL 0 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 50,639 11/01/2033.
31402C U6 7 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 418 03/01/2034.
31402E AQ 1 |FNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION 930 07/01/2033.
31402K CE 2 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 155 08/01/2033.
31403F JW 5 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 6,387 10/01/2033.
31404M 6Q 6 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 3,778 06/01/2034.
31405A TY 9 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 852 06/01/2034.
31405D D4 6 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 92 07/01/2034.
31408E G5 5 |FNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION 2,428 01/01/2036.
31410F Z9 9 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 21,113 03/01/2037.
31412N  SL 1 [FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 15,681 12/01/2038.
314130 TQ 2 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 52,030 12/01/2037.
31416B  VH 8 |FNMA 30YR.. .. | 06/01/2019. | SCHEDULED REDEMPTION 1,754 12/01/2034.
31418M A2 8 |FNMA 30YR... .. | 06/01/2019. | SCHEDULED REDEMPTION 2,328 08/01/2037.
3138ER CX 6 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 9,148 09/01/2046.
3138ES AV 0 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 7,828 02/01/2047.
3138W5 KA 5 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 852 03/01/2043.
3138W6 GB 6 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 1,517 05/01/2043.
3138WJ AU 2 [FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 26,314 10/01/2046.
3138WJ UL 0 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 24,578 01/01/2047.
3138WM XK 2 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 2,327 03/01/2043.
3138WP G2 4 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 6,639 04/01/2043.
3138WQ A2 8 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 1,086 05/01/2043.
3138WQ AY 8 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 3,209 05/01/2043.
3138WT RV 0 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 1,043 06/01/2043.
3138WT US 3 [FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION... 3,012 04/01/2043.
3138X1 UK 0 [FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 19,066 08/01/2043.
3138X2 RR 7 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 2,784 08/01/2043.
3138X2  YC 2 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 610 07/01/2043.
3138X3 2Q 4 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 4,977 10/01/2043.
3138X6 Y5 8 [FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION... 405,964 11/01/2043.
3138X9 A8 2 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 19,249 10/01/2043.
3138XF  C4 5 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 21,225 04/01/2044.
31402R UN 7 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 1,147 02/01/2035.
3140F5 CT 8 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION 1,093 12/01/2046.
3140F9 VX 0 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION... 21,128 01/01/2047.
3140FN AS 3 |FNMA 30YR .| 06/01/2019. | SCHEDULED REDEMPTION 178,485 07/01/2047.




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY

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

9'603D

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. Change in | 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)
3140GX BT 7 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... 73,960 . 0 110172047 [ 1.
31410L VC 3 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... 195,889 . 0 01/01/2047.
31417E  ZA 2 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... 422 . 0 02/01/2043.
31417F VB 1 |FNMA 30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... 7,237 . 0 03/01/2043.
31417G TQ 9 |FNMA30YR .. | 06/01/2019. | SCHEDULED REDEMPTION......... 563 . 0 06/01/2043.
314106 NB 5 |FNMA 30YR 10/20 INT FIRST.........cccounuee .. | 06/01/2019. | SCHEDULED REDEMPTION......... 41,442 . 0 10/01/2037.
313598 J3 5 |FNMA_01-19... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 10,032 . 0 05/01/2031.
313598 JT 8 |FNMA_01-5 ...| .. | 06/01/2019. | SCHEDULED REDEMPTION......... 1,789 . 0 03/01/2031.
31392C KP 8 [FNMA_02-15. ..o .. | 06/25/2019. | SCHEDULED REDEMPTION......... 10,883 . 0 04/25/2032.
31392F P9 2 |FNMA_02-82... .. | 06/25/2019. | SCHEDULED REDEMPTION......... 10,354 . 0 12/25/2032.
31394A E2 8 |FNMA_04-69... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 13,604 . 0 05/01/2033.
31396X QJ 6 |FNMA_07-89... .. | 06/25/2019. | SCHEDULED REDEMPTION......... 12,163 . 0 09/25/2037.
31397L TB 5 |FNMA_08-49... .| 06/01/2019. | SCHEDULED REDEMPTION......... 22,252 . 0 04/01/2038.
MERRILL LYNCH, PIERCE,
60636A MS 9 |MISSOURI ST HEALTH & EDL FACS....... .. | 04/30/2019. | FENNER & SMI FSOTSTORRTRRRPTORN PP 1,454,002 | ....... 1,670,000 | ....... 1,670,000 ...1,670,000 .(215,998) | ...... (215,998) | ....... 32,496 | 09/15/2051.
73474T AP 5 |PORT MORROW ORE TRANSMISSION F | .. | 06/27/2019. | VANOUS.........vvemererererrerrnirrereerinens ceevireneeeeeesennens | e 103,157 | wovrvenee 105,000 ...105,203 105,180 . (2,023) | ..ovvne (2,023) | ......... 2,587 | 09/01/2036.
3137G0 AL 3 |STACR_14-DN1 .|.. | 06/25/2019. | SCHEDULED REDEMPTION......... 59,061 . 0| e 1,331 | 02/25/2024.
3137G0  FT 1 |STACR_15-DNA2.... .. | .. | 06/25/2019. | SCHEDULED REDEMPTION......... 87,294 . 0| 2,138 | 12/25/2027.
3137G0 GT 0 |STACR_15-DNA3.......ovvirirricrieiieniis .. | 06/25/2019. | SCHEDULED REDEMPTION......... 83,985 . [ 2,150 | 04/25/2028.
UNIVERSITY OF SOUTHERN
914886 AB 2 |CALIFORNIA .. | 06/27/2019. | Various. <v......600,000 .600,000 600,000 N (13,452)] ........ (13,452) | ....... 13,341 | 10/01/2039.
3199999. Total - Bonds - U.S. Special Revenue and Special A MES. v | oeeen0,288,198 | ..0..6,622,618 | ..o 6,590,639 | ......... 15,313,215 .0 6,514,685 0 ]...(231,526)| ...... (231,526) | .....254,974 XXX
Bonds - Industrial and Miscellaneous
68245X AC 3 | 1011778 BC UNLIMITED LIABILITY CO.... | A| 06/20/2019. | VANOUS.........cvvemrrererercerersrerserinens JOOOR IO . 228,154 | ..o 228,224 I I 7,979 05/15/2024.
04542B LY 6 |ABFC_05-WF1...ooiieiiiinniieiseierenieins .. | 06/25/2019. | SCHEDULED REDEMPTION......... | .54, . .54, 925 | e 539 | A, 54,392 11/25/2034.
04541G  LJ 9 |ABSHE_04-HE6. .. | 06/25/2019. | SCHEDULED REDEMPTION......... 139,010 09/25/2034.
04541G  QC 9 |ABSHE_05-HE2.. .. | 06/25/2019. | SCHEDULED REDEMPTION... 20,074 02/25/2035.
04541G TM 4 |ABSHE_05-HES. .. | 06/25/2019. | SCHEDULED REDEMPTION......... 20,591 07/25/2035.
004421 MF 7 |ACE_05-HE2... .. | 06/25/2019. | SCHEDULED REDEMPTION......... 24,076 04/25/2035.
009690 AA 8 |AJAXM_17-B.. .. | 06/25/2019. | SCHEDULED REDEMPTION......... | . . . ....84,656 84,656 . 09/25/2056.
001546 AT 7 |AK STEEL CORPORATION.... .. | 05/28/2019. [ VariOUS.........ceveurverrierireririeieiane v | e 161, . , w173, .168,025 166,478 I I (4,533) 07/15/2023.
01185* AA 3 |ALASKA VENTURESLLC... . | 06/30/2019. | SCHEDULED REDEMPTION .118,588 118,588 06/30/2033.
ALLISON TRANSMISSION HOLDINGS BANC OF AMERICA SECURITIES
019736 AE 7 [INC .. | 05/22/2019. | LLC 255,960 .255,840 255,797 I I (8,447) | ..cevnc (8,447) | .....c.. 7,839 | 10/01/2027.
36186C BY 8 [ALLY FINANCIAL INC.....cccoervrrrrrvirrirnns .. | 04/29/2019. | VarIOUS......ccovevrrerereriersirrierinnins . M . 591,980 .304,138 589,446 I 48,879 | ........ 48,879 | ....... 19,733 | 11/01/2031.
00164V AD 5 |AMC NETWORKS INC.... .. | 04/24/2019. | WELLS FARGO ADVISORS, LLC.. | .coeovvvrrerrreirnerinnies | cevireens 202,190 | .......... 200,000 | ......... 198,060 198,127 I I 4,063 | ........... 4,063 | ......... 5,694 | 04/01/2024.
03065F AE 2 |AMCAR_17-1 . | 04/17/2019. | BNP PARIBAS SECURITIES CORP| .....ccvvverrerrrinnns | ceeee 19,937,810 | ..... 20,038,000 | ..... 19,845,447 | ..o [ v | 3141 | s 83141 | i | e 19,888,588 | ......overrreens | crrre 49,222 | ... 49,222 | ... 158,746 | 02/18/2022.
AMERICAN AXLE & MANUFACTURING
02406P AY 6 |INC .. | 04/08/2019. | BARCLAYS CAPITAL INC.... ..341,550 .245,000 342,045 | ..o e (495) | oo (495) | e 12,279 | 03/15/2026.
030728 XD 2 |AMSI_04-R12......coveirirrirerinrincrierireenns .. | 06/25/2019. | SCHEDULED REDEMPTION......... | ... [ROOR IO 8,876 | .o 8,876 | 18,569 | i 8,657 | .o 8,876 1 UTRSTRTRRRTIORS ISVPUOPRRRRRTON | I IO 141 | 01/25/2035.
030728 QC 2 |AMSI_04-R3......cooomiriririririsnirerirerienes .. | 06/25/2019. | SCHEDULED REDEMPTION......... | cevvrreverrereeenrinens | vrerenens 19,305 | ...........19,305 | ............18,485 | ..ccovvirinn 18,672 | .o 19,305 . 0 300 | 05/25/2034.
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030728 RX 5 |AMSI_04-R5......covvriirieireriinriseiierienes .. | 06/25/2019. | SCHEDULED REDEMPTION......c. | covvreernneernerineinnens | evereenns 34,882 | ..o 34,882 | .........31,028 | oo 32,524 34,882 0 573 | 07/25/2034. | 1FM...........
030728 SM 8 |AMSI_04-R6.... .. | 06/25/2019. | SCHEDULED REDEMPTION......... ...53,378 53,378 | 53779 | 53,499 53,378 0 | 1,182 | 07/25/2034. | 1FM...........
030728 ZY 4 |AMSI_05-R3.... .. | 06/25/2019. | SCHEDULED REDEMPTION......... veee | vevrenn.855,447 | ..........855,447 .836,865 855,447 0. 13,311 | 05/25/2035. | 1FM...........
032177 AH 0 |AMSTED INDUSTRIES INCORPORATED | .. | 05/22/2019. | WELLS FARGO ADVISORS, LLC.. | .c.oovvvrevirrernrernins | vevircens 115,425 | ..coooee. 114,000 | cooovee 114,000 | oo [ e [ | e | e | e | v 114,000 | oo | v 1,425 | ........... 1,425 | .o 07/01/2027. | 1Z..............
ANHEUSER-BUSCH COMPANIES / CREDIT SUISSE SECURITIES
03522A AF 7 |ANHEUSE . 105/08/2019. [ (USA)LLC | | e 7,677,303 | ...... 7,540,000 | ....... 7,523,065 | ...ccoone. 7,523,104 | oo [ v 109 | i | v 109 | | s 7,623,213 | oo | e 154,090 | ....... 154,090 02/01/2046.
03463V AA 3 |AOMT_18-2. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 893,902 .893,916 894,065 0 07/03/2048.
03463V AB 1 |AOMT_18-2. .. | 06/01/2019. | SCHEDULED REDEMPTION......... cevvneninneesensssnnnns | eenenn 111,188 | 711,188 | 711,181 711,183 711,188 0 07/03/2048.
03464N  AA 0 |AOMT_18-3. .. | 06/01/2019. | SCHEDULED REDEMPTION . 289,820 .289,820 289,822 0 09/01/2048.
03464N AB 8 |AOMT_18-3. .| 06/01/2019. | SCHEDULED REDEMPTION ..229,442 229,439 .229,440 229,442 0 09/01/2048.
ARDAGH PACKAGING FINANCE JANE STREET EXECUTION
03969A AH 3 |PLC/ARDAG D|04/23/2019.| SERVICESLLC | | cervennns 201,428 | .......... 200,000 201,756 .201,291 201,127 301 301 | 4,111 | 05/15/2023.
ARDAGH PACKAGING FINANCE CREDIT SUISSE SECURITIES
03969A AJ 9 |PLC/ARDAG D| 04/25/2019. | (USA) LLC ..394,763 391,125 209,392 | oo | e 1,226) | o [ 1,226) | i | v 389,291 | .o [ e 5472 | v 5472 | ....... 12,385 | 05/15/2024.
042856  AA 2 |ARRW_18-T. .o .. | 06/01/2019. | SCHEDULED REDEMPTION......... 793,895 | ........793,895 | ......... 793,878 793,882 793,895 0. 14,192 | 04/01/2048.
042856 AB 0 |ARRW_18-1 .. | 06/01/2019. | SCHEDULED REDEMPTION......... ..421,070 ...421,065 421,067 421,070 0| 8,033 | 04/01/2048.
044209 AM 6 |ASHLANDLLC.... .. | 05/30/2019. | GOLDMAN SACHS & CO LLC....... v | e 174,075 W ABABBB | s | e | i3 | e | 3 | e | e 164,590 | .ovoovverviricii | o 9,485 | .o 9,485 | ......... 6,239 | 05/15/2043.
06406H CU 1 |BANK OF NEW YORK MELLON CORP.....[.. |05/15/2019. [MATURED..........ccocoviummmrrmrrmerreens | erveerrermnnmnnenireninee | wverenees 300,000 299,418 .299,955 300,000 0 | 3,300 | 05/15/2019.
CREDIT SUISSE SECURITIES
071734 AD 9 |BAUSCH HEALTH COMPANIES INC........ C|05/10/2019.| (USA)LLC [ | cerenen 32,040 | i 32,000 32,000 | oo 32,000 40 40 [ 01/15/2028. | 1Z..............
05531F  AB 9 |BB&T CORP.......coovvverrrirrriicerienniinenes .. | 04/30/2019. | MATURED........cocmmrimmrrmrinnrrneinns | svisrivnsiisninsnineens | 2000:2,500,000 | ........ 2,500,000 | ....... 2,974,925 2,500,000 (O - 85,625 |04/30/2019.
075887 BW 8 |BECTON DICKINSON AND COMPANY.... |.. | 06/05/2019. | TENDER TRANSACTION.......cccoce. | veurmervrmmrrmerrerrneens | 21,622,814 | oo 1,566,000 | ....... 1,543,309 | oo 1,545,169 | oo | e 901 | |90 [ | i 1,546,070 | ..oooovererinns | crrs 76,744 | ......... 76,744 | ....... 28,810 | 06/06/2027.
BANC OF AMERICA SECURITIES
095370 AD 4 |BLUE CUBE SPINCO INC......cccovurernrernen L 1042212019. [LLC e | e 94,931 | oo 83,000 | ..ovovrnees 98,958 | oooervrirnnes 95,140 | ..ovcvervrrvcrnens | e (1,387) [ o e (1,357) [ o | e, 93,783 | oo [ e 1,148 | e 1,148 | ...ooco 4,358 | 10/15/2025. | 3FE............
BRANCH BANKING AND TRUST
07330N AL 9 [COMPANY .. | 05/10/2019. | MATURED... e OO I 3,800,000 | ....... 3,800,000 | ....... 3,796,542 | ...ccoouc. 3,800,000 0 .. 27,550 | 05/10/2019.
073879 NZ 7 |BSABS_04-HET1.....covrivvrriririeinircirnns .. | 06/25/2019. | SCHEDULED REDEMPTION......... cetrn | 111,495 99,834 .107,750 111,495 0 [ 2,109 |12/25/2034.
BUILDING MATERIALS CORP OF
120111 BM 0 |AMERICA . | 06/26/2019. [ VAIIOUS........courvverveerieriererininnins | cerinerienienissneinnnes | vevereens 799,173 | oo 775,000 | ......... 777,318 232,342 | e [ ireinennnd(326) | e | erreineennd(326) | e | i 776,444 | ..o | v 22,729 | ......... 22,729 | ....... 23,027 | 11/15/2024. | 3FE............
131347  CK 0 |CALPINE CORP.......ccoovrmrirrerrrinerieriinens .. | 04/24/12019. | RBC CAPITAL MARKETS, LLC...... | ccvevvvrerireeirscriinnes | cevereens 201,000 | .......... 200,000 | ......... 190,261 J47.598 | oo | 808 | i [ 808 | e | i 190,875 | oveoevverrrrenns | e 10,125 | ..cooeee 10,125 | ......... 4,229 | 06/01/2026. | 3FE............
CANADIAN IMPERIAL BANK OF
136055 AA 8 |COMMERCE - ABS A | 04/10/2019. | SCHEDULED REDEMPTION......... SEUTOTORPORTOOROPOORN NSO 237,891 ....237,891 240,053 .239,966 237,891 04/10/2032.
140420 NK 2 |CAPITAL ONE BANK USANA.........ccouvvene .. | 05/06/2019. | CALL TRANSACTION........coccovrnene v | +r....6,600,000 | .......6,600,000 | ....... 6,570,552 | ........... 6,597,066 6,599,447 06/05/2019.
143436 AL 7 |CARMIKE CINEMAS INC........cocomvrrnrrrnnee .. | 04/25/2019. | CALL TRANSACTION......convvvrrine | cervmrrrnerierirneniinees | cevereens 295735 | ..cco.n. 283,000 295,028 292,460 | coovveerinrnne | e (1,165) | s [ (1,165) | s | i 291,295 06/15/2023.
144531 BC 3 |CARR_O05-NC1.... .. | 06/25/2019. | SCHEDULED REDEMPTION......... ...124,089 126,217 128,777 02/25/2035.
144531 CZ 1 |CARR_05-NC3.... .. | 06/25/2019. | SCHEDULED REDEMPTION......... cevenenneenenensnnens | overennen 85,985 | 45,985 | i 44,433 | L 45,101 45,985 (U I 706 | 06/25/2035.
12523@ AA 9 |CCTUGSLLC.....oovrrrrrrerirerceiens .. | 06/30/2019. | SCHEDULED REDEMPTION......... .111,666 112,870 0| 3,431 | 09/30/2030.
CCO HOLDINGS LLC/CCO HOLDINGS
1248EP BM 4 |CAPI .. | 05/30/12019. [ VarIOUS........cocvvereeerirerirecerceieinne 1,030,193 | ... 1,023,441 02/15/2026.
12513G BA 6 |CDW LLC/CDW FINANCE CORP. ... | .. | 04/123/2019. | MORGAN STANLEY & CO. LLC.. 195,731 195,721 12/01/2024.
12527G AF 0 |CF INDUSTRIES INC .. | 06/10/2019. [ VArIOUS.........oevvereeerirerirererceieinne | . ceennnn. 184,300 .185,356 185,623 03/15/2034.
15723R AA 2 |CFX ESCROW CORP.........coovvrrirerinrinnas o+ 1 05/21/2019. [ VANIOUS.......coouevrrrenerrerierirneeiseins | cevveeeneninseisseennnes | eereneenn 194,619 | 10010 725,000 | oo 739,231 | oevereneeneeneninnns | eeveneinennennns | eevnernenens(TA2) | o | v (TA2) | e | v 738,489 02/15/2024.
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BANC OF AMERICA SECURITIES
15723R  AC 8 |CFX ESCROW CORP .. | 04/26/2019. | LLC 104,000 | .o 104,000 . 6,240 | ....ooee 6,240 | ......... 1,565 |02/15/2026.
161571 GN 8 |CHAIT_14-A5 .. | 04/15/2019. | SCHEDULED REDEMPTION......... 3,062,518 | ........... 3,061,139 | oo 3,055,000 . 0 ... 28,826 | 04/15/2021.
163851 AE 8 |CHEMOURS COMPANY. .. | 04/22/2019. | JP MORGAN SECURITIES LLC..... | ... 95,750 | covouvererierirerireenns 95,844 I I 4,456 | ... 4,456 | ......... 2,374 | 05/15/2027.
12542R F@ 4 |CHSINC SERIES L. .1 06/09/2019. |MATURED..........ccoovemmrrimmrrinenninns | covreiereneirssesnsnnnens | 00....6,000,000 | ......6,000,000 | ....... 6,000,000 6,000,000 0 ... 122,400 | 06/09/2019.
CITIGROUP GLOBAL MARKETS,
125581 GQ 5 [CIT GROUP INC......cooovrrvrririrciiseiseii .. | 04/17/2019. | INC .259,000 313,682 I 15,233 | oo 15,233 | ....... 10,772 | 08/15/2022.
12559Q AA 0 |CITM_07-1...ccriirririrs .. | 06/25/2019. | SCHEDULED REDEMPTION......... - 170,130 170,894 . 0 | 3,111 | 10/25/2037.
18538R  AH 6 |CLEARWATER PAPER CORP.... o+ [ 05/17/2019. [ VAIIOUS.......oouvvreerierierirneeinsnins | ceveeeesneeiesiseiinnees | eevereeens 106,598 117,649 117,668 I (11,070) | ....... (11,070) | ......... 5,069 | 02/01/2025.
17307G  JJ 8 |CMLTI_04-OPT1 ... | .. | 04/30/2019. | Various. v | 008,156,378 | . 108,150,480 | ..o 8,150,480 | ...ovevvrrirnenns 8,150,480 . 5,897 | .o 5897 | ... 93,070 | 10/25/2034.
19687T AC 0 |COLT_17-1.civiriiicenne .. | 05/01/2019. | SCHEDULED REDEMPTION......co. | ceveuerererrreerneiinnies | vevireens 442235 | .......... 442235 | .......... 442,228 A42,228 | oo [ T | | e | 442,235 . 0| e 5,370 | 05/03/2047.
19687T AD 8 |COLT_17-1.ccviiriricenne .. | 05/01/2019. | SCHEDULED REDEMPTION......... 2,205,000 2,205,000 2,204,985 | ...........2,204,987 2,205,000 . (I — 39,000 | 05/03/2047.
19687V AA 9 |COLT_18-2...cccvvrvnrrrnns .. | 06/01/2019. | SCHEDULED REDEMPTION......... cervreeneeensnsnnns | v 1,065,783 | ....... 1,065,783 | ....... 1,065,770 | ..coevrer. 1,065,770 | oo | e 13 s e 13 i | e 1,065,783 . 0. 17,750 | 07/03/2048.
12596D AA 4 |COLT_18-3....cccvivurcnnne .. | 06/01/2019. | SCHEDULED REDEMPTION......... [SSTTTRRRROT I 1,003,405 ..1,003,405 | ....... 1,003,402 | ........... 1,003,402 [ ..o | i3 [ | i3 [ | e 1,003,405 . (I - 17,675 | 10/02/2048.
12596D AB 2 |COLT_18-3...cccccvvrvirns .. | 06/01/2019. | SCHEDULED REDEMPTION......... RPN T 250,714 | ..........250,714 250,711 .250,711 3. | 250,714 . (I 4,501 | 10/02/2048.
19688A AA 4 |COLT_18-4....cccccvvirrnne .. | 06/01/2019. | SCHEDULED REDEMPTION......... | coeeeveumermeriereieens | cveene 1,300,936 | ....... 1,300,936 | ....... 1,300,915 | ........... 1,300,915 [ ..ooovveririens | e 21 | s [ e 21 [ s | e 1,300,936 . 0. 24,848 | 12/01/2048.
19687X AC 1 |COLT_19-T i .. | 06/01/2019. | SCHEDULED REDEMPTION......c.. [ ovvrrrerermrrerinnnnirs | v 643,908 | .......... 643,908 | .......... 643,908 [ ..vovvreiererininnies | e | e | e | e {1 [T 643,908 . 0. 10,256 | 03/01/2049.
BANC OF AMERICA SECURITIES
20030N BU 4 |COMCAST CORPORATION........c.coevuumnee . 105/08/2019.[LLC e | o 7,765,975 | ....... 8,750,000 | ....... 7,665,156 | ...ooone 7,683,928 | ...oovvvrirerns | e 7,550 | oo | v 7,550 | coveervererins | s 7,691,478 | oo | s 74497 | ... 74,497 | ... 243,785 | 07/15/2046.
BANC OF AMERICA SECURITIES
20030N CE 9 |COMCAST CORPORATION... .. | 05/08/2019. | LLC FSOTSTOORRTRRTRRPOORN PP 3,117,803 | ....... 3,206,000 | ....... 3,007,565 ...3,010,660 3,011,752 I 106,051 11/01/2049.
12591K AK 1 |COMM_13-CR12 .. | 04/25/2019. | CANTOR FITZGERALD & CO........ reeeerineeesiesnens | e 1543477 | ....... 1,500,000 | ....... 1,503,750 | .ooveeeerra 1,502,215 | oo | e (138) | i | e (134) [ | e 1,502,081 [ .oovoreereriens | crrns 41,396 10/01/2046.
12625K AD 7 |COMM_13-CR8... .. | 04/01/2019. | SCHEDULED REDEMPTION......... . 06/01/2046.
208251 AE 8 |CONOCOINC..... .. | 05/09/2019. | OUTSIDE MANAGED ACCT. e 461,643 | .. 04/15/2029.
210518 CL 8 |CONSUMERS ENERGY CO... .. | .. | 05/29/2019. | CALL TRANSACTION.......corvvvrnecs 4,998,334 | ..o [ e 1,666 | ........... 1,666 | ..... 310,051 | 04/15/2020.
210518 CZ 7 |CONSUMERS ENERGY COMPANY......... .. | 04/29/2019. | JEFFERIES & CO. INC.........ccccouue. 3,176,497 .| ..-(289,617)] ...... (289,617) | ....... 73,956 | 08/15/2046.
12636A AB 0 |CPS_16-C .. | 04/15/2019. | SCHEDULED REDEMPTION......... 40,301 . (I I 83 | 09/15/2020.
12594T AC 7 |CPS_17-Aiiicis .. | 04/30/2019. | CANTOR FITZGERALD & CO........ [T I 340,956 .339,976 339,982 . 975 975 | o 4,283 | 12/15/2022.
22411X AB 0 |CPS_18-D .. | 04/17/2019. | RBC CAPITAL MARKETS, LLC ,588,150 | .. ...7,519,036 LT.519,231 [ [ 68,919 | ......... 68,919 | ....... 95,769 | 11/15/2022.
13057A  AF 9 |CRART_14-4u ..o .. | 05/15/2019. | SCHEDULED REDEMPTION......... ceeeteriseesesnennens | e 800,000 | ..........800,000 .800,906 800,000 . 0. 11,867 |09/15/2021.
22546Q AN 7 |CREDIT SUISSE NEW YORK NY.............. .. | 05/28/2019. | MATURED........cvvurrrierimrrircrirenins | ceernerimerinesienienens | eveens 8,550,000 | ....... 8,550,000 8,550,000 . (I - 98,325 | 05/28/2019.
22576C C# 6 |CRESCENT POINT ENERGY CORP......... A|05/22/2019. | MATURED... | OO I 5,000,000 | ....... 5,000,000 5,000,000 . [ - 84,750 | 05/22/2019.
126307 AH 0 |CSC HOLDINGS LLC......ccovveurrrrrirerirns .. | 04/05/2019. [ VAIIOUS.........ourvemrveerierirereriniiniens | ceveeerienienirnneinnnes | cevereens 107,331 | v 105,000 104,485 . 2,846 | ........... 2,846 | ......... 1,960 |06/01/2024.
CITIGROUP GLOBAL MARKETS,
64072T AC 9 |CSC HOLDINGS LLC......cccovvvvrrinrricrirns . | 04/2412019.[INC e | e 212,692 | .......... 200,000 206,250 205,855 | ...ovvverrieiines [ e (<725 1 ORI I [(<725) IR 205,532 I I 7,160 | v 7,160 | ....... 10,342 | 10/15/2025.
CREDIT SUISSE SECURITIES
126650 CZ 1 |CVSHEALTH CORP.....ccconvremriinirircrirnns . [04/30/2019. [ (USA)LLC e | e 4,930,900 | ....... 5,000,000 | ....... 5,154,862 | ........... 5,154,862 | ...oovveriniins | crreriienns (848) | v | s (848) | ..vevvirrirane 5,154,015 | (223,115) ] ... (223,115) | ..... 152,201 | 03/25/2048.
126659 AA 9 |CVS PASSTHROUGH TRUST - ABS........ .. | 06/10/2019. | SCHEDULED REDEMPTION......... 44,976 . 0| e 1,775 | 07/10/2031.
12665U AA 2 |CVS PASSTHROUGH TRUST - ABS........ .. | 06/10/2019. | SCHEDULED REDEMPTION......... 58,057 . 0 | 1,290 {01/10/2036.
126670 EK 0 [CWL_05-12.. ..o .. | 06/25/2019. | SCHEDULED REDEMPTION......... 74,020 . 0| e 1,074 | 02/25/2036.
126673 R2 0 |CWL_05-4 .. | 04/30/12019. [ VarIOUS.........oevvureeerierirerercriseiane 2,561,341 I 16,975 | ..cooeee 16,975 | ....... 30,755 | 10/25/2035.




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY

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

6'5030

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)
152314 NB 2 |CXHE_05-B......cocvoiieeiricciseeiieeiis .. | 06/25/2019. | SCHEDULED REDEMPTION......cc. | ceveuererermnrirneeinnees | cevireens 147,894 | ......... 147,894 | .......... 136,571 A43,190 | oo [ e 4704 | s [ v 4704 | 147,894 0| e 2,129 | 03/25/2035. | 1FM...........
CITIGROUP GLOBAL MARKETS,
23311V AH 0 |DCP MIDSTREAM OPERATING LP.......... . 105/08/2019.[INC s | e 27,101 | oo 27,000 27,000 | oo [ e | cereseessneenees | s | s (V1 IO ISV 27,000 | .ooovrerrerrnins | s 101 | e 101 | o 05/15/2029. | 1Z..............
MARKET AXESS TRADING
24702R  AF 8 |DELL INC....ccoooeririiirieieieiiesieeieeieenas . [ 04/17/2019. [PLATFORM | | s 49,894 | ............ 50,000 | .ocoornees 50,850 | civerrrerenBOTT8 | o | vveiireinnenna(B) s | e (B) [ e | s 50,772 | oo [ i (C16:)) — (C1£:)] 1,688 | 04/15/2038.
25470X  AY 1 |DISH DBS CORP.......cccovrverimrircrirrireenns .. | 04/18/2019. | BARCLAYS CAPITAL INC.....ccoovvve | corrrerrrerercrisninens | rvverenens 91,250 | .....oce. 100,000 | ..covvenee 102,458 | ...oeeee0rn 102,036 | coooverrercrrins | eeverrrererenn(88) | oo | verrerirnersenn(88) | o [ v 101,971 | oo | v (10,721) | ........ (10,721) | ...vve. 6,286 | 07/01/2026.
260543 CG 6 |DOW CHEMICAL COMPANY (THE .. | 06/05/2019. | RBC CAPITAL MARKETS, LLC...... v | 106,411,658 | .......6,723,000 | ....... 6,252,686 | ......ee...8,261,896 | ..ovorirvcrien | e 894 | [ 494 | | 6,266,390 | ...cooovrrnrinns | cenee 145,268 | ... 145,268 | ..... 165,040 | 11/15/2042.
24380T AC 0 |DRMT_17-1A .. | 06/01/2019. | SCHEDULED REDEMPTION......... 42,012 0 690 | 12/02/2046.
24381C AB 8 |DRMT_17-2A. .. | 06/01/2019. | SCHEDULED REDEMPTION......... cevenennneesenensinnns | overernenn 95,748 | i 95,748 | i 95, TAT | 95,748 95,748 0| e 1,188 | 06/01/2047.
24381C AC 6 |DRMT_17-2A.. ... | .. | 06/01/2019. | SCHEDULED REDEMPTION......... e | . 133,789 | 133,789 0| 1,725 | 06/01/2047.
24381H  AA 9 |DRMT_18-2A ... .. | 06/01/2019. | SCHEDULED REDEMPTION......co. | ceveumrererrneirnerinnees | cevireens 526,332 | .......... 526,332 | .......... 526,326 526,327 {20 ORI IR {530 [ 526,332 0| e 8,792 | 04/01/2058.
278058 AK 8 |EATON CORP.......cocoormreeerrircrinerineriens .. | 06/15/2019. | MATURED........cvvvuirmerinerrerincens | ceerneeisernerieneseens | eveend 6,684,000 | ....... 6,684,000 | ....... 6,865,243 | ........... 6,745,993 | oo | v (61,993) | .vvvevercerees | evereens (61,993) | vovrerrirenne 6,684,000 0 ... 296,603 | 06/15/2019.
CAMBRIDGE INTERNATIONAL
P36020 AA 6 .|D[05/03/2019. [SECURITIES | | e 519,375 | ..........500,000 535,625 S1L813 | [ vereee(1,959) | v [ 1,959) | oo | v 509,853 | ..ocveerrrrerrnes | e 9,522 | v 9,522 | ....... 22,813 | 01/15/2021.
292505 AH 7 |ENCANA CORPORATION.. .| A]05/15/2019. [ MATURED.........ccovommrvinrrirnnririnns | ceveinneiisneiinsesinns | ever 2,833,000 ..2,833,000 | ....... 2,762,107 | ..ccovouee 2,824,337 | oo, 2,833,000 0. 92,073 | 05/15/2019.
BANC OF AMERICA SECURITIES
29273A  AA 4 |ENERGIZER SPINCO INC......ccocmvrrrrrinnns . 1 04/0412019. [LLC e | s 278,600 | ......... 280,000 265,300 [ ..o | e | e 328 e | e 325 i | e 265,625 | ..coovreeeiiins | e 12,975 | e 12,975 | ........ 4,834 | 06/15/2025.
26875P AD 3 |EOG RESOURCES INC .. [ 06/01/2019. | MATURED.......ocvvvrirmerimerinerineins | ceernerimernenieneneens | evenene 1,591,000 | ....... 1,591,000 | ....... 1,588,073 . ...1,591,000 06/01/2019.
302182 AE 0 |EXPRESS SCRIPTSINC.... ... | . | 06/15/2019. | MATURED... ,000,000 | .......1,000,000 ,010,215 | .. ..1,000,000 06/15/2019.
33843M AA 1 |FCAT_16-1 .. | 05/15/2019. | SCHEDULED REDEMPTION......... JESSUTRRON ISR 8,655 | ..ovvernene 8,655 | ..vvrernns 8,710 | oo 6,894 8,655 12/15/2020.
CITIGROUP GLOBAL MARKETS,
33843Q AE 4 |FCAT_17-1 . [04/30/2019.[INC s | e 502,051 | .......... 500,000 | ......... 499,918 499,963 0 TR IR /A0 TR ISR 499,970 | ..o | e 2,081 | oo 2,081 | ........ 6,127 | 05/15/2023.
32027N LA 7 |FFML_04-FF7 .. | 06/25/2019. | SCHEDULED REDEMPTION......... 48,389 (0 [ PR 768 | 09/25/2034.
32027N  TA 9 |FFML_05-FFH1... .. | .. | 06/25/2019. | SCHEDULED REDEMPTION......... | . 65,031 0 991 | 06/25/2036.
32027N XD 8 |FFML_O05-FFH4.......c.ccoiviiciiriiiee .. | 06/25/2019. | SCHEDULED REDEMPTION......... [ ovverevrvrnverervnnnns | vrverereneeh 249 | iiiiiinnn,249 | i b,010 | o127 | | v 123 [ | 123 [, 4,249 (0] IO 66 | 12/25/2035.
320276 AB 4 |FFML_06-FF9. .. | 06/25/2019. | SCHEDULED REDEMPTION......... 36,513 (U I 451 | 06/25/2036.
32058L AF 4 |FIAOT_15-1 .. | .. | 04/30/2019. | CANTOR FITZGERALD & CO........ oo | 002,434,936 | .......2,430,000 | ....... 2,426,634 | ... . 2,429,621 5315 | e 5315 | ... 33,199 | 01/18/2022.
31677Q BB 4 |FIFTH THIRD BANK.....cccoovirierirerirrcrieens .. | 04/25/2019. | MATURED........coccosurmerrmrrimenrneenns | seenerirssrnenneenneens | 21,700,000 | ......1,700,000 | ....... 1,714,705 | ........... 1,701,010 [ .o | e (G0 [0) ) O R (G V[0) ) O I 1,700,000 0. 20,188 | 04/25/2019.
SUNTRUST ROBINSON
32008D AA 4 |FIRST DATA CORPORATION ... | .. | 04/22/2019. | HUMPHREY, INC. cevenernseesesensnnns | e 189,579 | ..., 185,000 | ..o 179,681 | ovvveeerieis 179,955 01/15/2024.
34407D AC 3 |FLY LEASING LTD .. | D| 04/22/2019. | MORGAN STANLEY & CO. LLC.... |... 200,500 .200,402 200,372 10/15/2024.
31659T DV 4 |FMIC_05-2....cccovvvvrrurnnne .. | 06/25/2019. | SCHEDULED REDEMPTION......... | ceveeevrmerrmeenernnnes | errireneen 17,128 | 17,128 | 012,979 | e 14,963 | ..o 17,128 0 225 | 12/25/2035.
34528F AC 2 |FORDO_18-A .. | 06/17/2019. | SCHEDULED REDEMPTION......... .751,605 751,605 0 [ 9,152 | 02/15/2021.
35671D AZ 8 |FREEPORT-MCMORAN INC.. .. | 05/08/2019. [ VarIOUS.........ouevvmrerericrirerirneerneinne v | 1,741,053 | 1......1,753,000 | .......1,645,109 | .......... 1,662,381 | ..cevveerercnes | e 8,421 | oo | crrerrnenndB,821 | | s 1,668,801 [ ...covvrrcrinnes 03/15/2023.
30280@ AA 4 |FR-ENCLAVELLC - ABS .. | 04/07/2019. | SCHEDULED REDEMPTION......... cvrensee | 33,228 | 033,225 | 133,225 | 33,225 | v [ e 33,225 09/30/2033.
36254M AC 2 |GMCAR_17-3A ..|..| 06/17/2019. | SCHEDULED REDEMPTION......... .806,529 99 806,628 09/16/2020.
38218G 0 |GOODG_18-1-ABS.......cccourrerimrrreriranens C| 06/15/2019. | SCHEDULED REDEMPTION......... [ ccoovvverireriririiiiinns .218,683 23 218,706 10/15/2053.
38218D AA 7 |GOODG_19-1A - ABS. .. | 06/15/2019. | SCHEDULED REDEMPTION......... 52 171,739 10/15/2054.
40010P 6 | GRUBHUB HOLDINGS INC.... .. | 06/07/2019. | JP MORGAN SECURITIES LLC..... | cccovrvmerrerrvrernrens | v 14,158 | 14,000 | 14,000 | oo [ e | eevvenisninnenens | veveseennnienns | eoerernenneninnensQ [ v | veeneninnis 14,000 | ..coovrrrrrns 07/01/2027.
362334 EC 4 |GSAMP_06-NC1 .. | 06/25/2019. | SCHEDULED REDEMPTION......... cevenennneesennnsnnns | e 16,164 | 16,164 | 14,042 | 15,140 [ | 1,024 16,164 02/25/2036.
36192L AC 9 |GSMS_12-SHOP IS... .| 06/01/2019. | SCHEDULED REDEMPTION......... cevvnerinsenesennnnens | e | e | e 1,995,861 | 53,121 [ | e (53,121) 06/01/2031.
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36253G AK 8 |GSMS_14-GC24........cccoovviirrnrrrcrierirnenns .. | 06/06/2019. | BARCLAYS CAPITAL INC......covvvee | corrrrrmeineiineiirneins | cvvens 3,566,377 | ....... 3,487,500 | ....... 3,562,124 | ........... 3,553,800 | .coovvvcrierins | e (4,627) | oo [ v (G724 ) R I 3,549,174 | oo | s 17,204 | ........ 17,204 | ...... 83,467 |09/01/2047. [ 1FM...........
410345 AL 6 |HANESBRANDS INC.......ccoovmmrermrerririiinnne .. | 04/23/2019. | MORGAN STANLEY & CO. LLC.... | cceeovvvrrerirvrerncrnnnns | vevereens 199,606 | .......... 200,000 | ......... 191,840 192,182 275 | e | e 275 | v | v 192,457 | oo | v 7,149 | e 7,149 | ......... 4,333 | 05/15/2026. | 3FE............
BANC OF AMERICA SECURITIES
404119 BR 9 |HCAINC .. | 05/09/2019. | LLC ..209,500 201,250 .201,188 201,127 02/01/2025.
404121 AJ 4 |HCAINC.... .. | 05/22/2019. | BARCLAYS CAPITAL INC.... ..421,000 .407,541 09/01/2028.
40415R AS 4 |HD SUPPLY INC .. | 05/01/2019. | MORGAN STANLEY & CO. LLC.... | ... .185,370 185,347 10/15/2026.
437084 JU 1 |HEAT_05-2.....cccconvrunnn. .. | 06/25/2019. | SCHEDULED REDEMPTION......... 112 07/25/2035.
437084 ND 4 |HEAT_05-6......ccccoeuumneen. .. | 06/25/2019. | SCHEDULED REDEMPTION......... e | 11,315 (O I 12/25/2035.
427700  AA 1 |HERO_15-2A- ABS........ccovvvrmerreriniirneens .. | 06/20/2019. | SCHEDULED REDEMPTION.......c.. | ceveererrerrmrinrinnees | errrerrnn29,883 | 029,883 | 1iiri0r30,518 | i 30,775 [ e | vvvreeeennn(892) [ s | e (174 29,883 0 619 |09/20/2040.
HILTON DOMESTIC OPERATING
432833 AB 7 |COMPANY oo [ 0612712019, [ VAIIOUS.......ooovvreeerierierireeisnins | cevveeesesiesesseiinnnes | oevereeens 373,199 | o 369,000 | .......... 358,220 .359,100 T28 | e | s Y72 R IO 359,829 | ..oveverviians | e 13,371 | oo 13,371 | ... 12,628 |09/01/2024. | 3FE............
HILTON WORLDWIDE FINANCE LLC / BANC OF AMERICA SECURITIES
432891 AH 2 |HIL . 105/2212019. [LLC s | e 206,025 | .......... 205,000 202,276 202,297 A25 | | i 125 | o | e 202,422 | oo | s 3,603 | oo 3,603 | ......... 6,136 | 04/01/2025. | 3FE............
43789A AA 2 |HOF_18-1 .. | 06/01/2019. | SCHEDULED REDEMPTION......... | cevvurevrrerireerserinnens | vevereens 172,525 | ..cooeeee 172,525 | ..oooone. 172,524 172,524 L[ ST IS LI IR 172,525 0| 3,114 | 06/01/2048. | 1FM...........
BANC OF AMERICA SECURITIES
436440 AK 7 |HOLOGIC INC......ccvorvirierierererieniieinns L 104/23/2019. [LLC s | e 65,753 | .ovvernnn 66,000 | ............ 61,745 | oo 61,843 | oo | s L1 I T U 161 | o [ v 62,004 | ..o | e 3,749 | e 3,749 | ..o 1,524 |10/15/2025. | 3FE............
HUDSON TRANSMISSION PARTNERS
44416 AB 2 |LLC .. | 05/31/2019. | SCHEDULED REDEMPTION......... ceevnernneesneennnnens | e 23,796 | i 23,756 | 23,429 | e 23,439 23,756 0 525 | 05/31/2033.
444454 AD 4 |HUGHES SATELLITE SYSTEMS CORP... |.. | 04/24/2019. | MORGAN STANLEY & CO. LLC.... |... 90,138 | e | e | BT | | i BT [ | s 190,594 | ..o | v 15,037 | oo 15,037 | ......... 7,922 | 08/01/2026.
456606 HU 9 |INABS_05-C......covvrmrrrrircercrisrinerienieees .. | 06/25/2019. | SCHEDULED REDEMPTION......... 124,364 132,549 0 | 1,932 | 10/25/2035.
47788E AA 6 [JDOT_18-B-ABS... .. | 05/15/2019. | SCHEDULED REDEMPTION......... .658,455 658,455 0. 2,207 |08/15/2019.
475795 AC 4 | JELD-WEN INC . [ 05/03/2019. [ VarIOUS.......convemrrrrirerireeerenieinns 112,176 112,290 (2,465) | .......... (2,465) | ......... 2,089 | 12/15/2025.
US BANCORP INVESTMENTS,
24422E  SL 4 | JOHN DEERE CAPITAL CORP................. . 1042912019 [INC. s | e 276,067 | .......... 275,000 274,654 274885 | oo [ e 1T | e 17 | | v 274,902 | ..o | s 1,165 | oo 1,165 | .covvnee 5,069 | 03/04/2021.
JOHNSON CONTROLS INTERNATIONAL
478375 AN 8 |PLC C| 05/17/2019. | TENDER TRANSACTION.......cocoes [ rormrrrmerreririeerieninns | wveens 5,942,114 | ....... 6,011,000 | ....... 6,067,866 | ........... 6,067,552 | .cooovvvrerirernns [ v (138) | o | v (134) | e | e 6,067,418 | ..ovvvrrerirenne ..(125,304) | ...... (125,304) | .....260,351 | 07/02/2064.
46625M CY 3 |JPMCC_01-CIB2 IS.... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 6,599 | oo 04/01/2035.
46625M AN 9 | JPMCC_01-CIBC .. | 06/01/2019. | SCHEDULED REDEMPTION... . . 15,794 | ... ...12,333 26,058 03/01/2033.
46625Y JM 6 |JPMCC_05-CB11.... .. | 06/01/2019. | SCHEDULED REDEMPTION......... v | e 493, . , cerenn 492, 493,045 493,217 08/01/2037.
46639G AF 3 |JPMMT_13-1... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 79,750 03/01/2043.
466396 AG 1 |JPMMT_13-1... .. | 06/01/2019. | SCHEDULED REDEMPTION......... 45517 03/01/2043.
46639G AH 9 |JPMMT_13-1 .. | 06/01/2019. | SCHEDULED REDEMPTION 39,801 03/01/2043.
46643D BF 3 |JPMMT_14-OAK4.... .. | 06/01/2019. | SCHEDULED REDEMPTION 9,136 09/01/2044.
46625H HL 7 |JPMORGAN CHASE & CO. v | -+ | 04/23/2019. | MATURED........coovverenrrirerinrinn 6,000,000 04/23/2019.
485260 BL 6 |KANSAS GAS AND ELECTRIC CO........... .. | 06/15/2019. | MATURED........cocomurirmririririririnnns 3,945,000 06/15/2019.
525221 EM 5 |LXS_05-TN.....ccocvvrrnrrrnnns .. | 06/25/2019. | SCHEDULED REDEMPTION......... ...32,950 32,950 12/25/2035.
56585A AR 3 |MARATHON PETROLEUM CORP............. .. | 05/22/2019. | EXCHANGE 459,573 | .......3,380,000 | .......3,465,100 | ........... 3,462,986 3,459,573 12/15/2026.
57164P AA 4 |MARRIOTT OWNERSHIP RESORTS INC. | .. | 06/25/2019. | EXCHANGE..... 462,396 .329,325 462,396 04/15/2023.
58772R  AC 8 [MBART_18-T...ccoiiirivrrireririnieiininniis .. | 06/17/2019. | SCHEDULED REDEMPTION......... verernnn. 594,714 594,714 594,714 04/15/2021.
59980M AC 5 |MCMLT_18-2 o[+ [05/0172019. [ VATIOUS.......ccouvecricrireireriseiineiins | ceeereniseissesissiseens | cvveand 6,095,584 6,002,686 | ........... 6,006,434 ...6,008,421 05/01/2058.
58547D AA 7 |MELCO RESORTS FINANCE LTD.. . | D[ 04/29/2019. [ VANIOUS........courveerreerirerirrirrrinniins | cervverienirsnisnseinnnns | vevereeens 399,100 ...400,000 .400,000 400,000 | ...oooeverrirens | e (900) | evvovvrne (900) | .o 7,692 | 06/06/2025.
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ROBERT W. BAIRD & CO.
588056 AU 5 |MERCER INTERNATIONAL INC . 04/23/2019. | INCORPORATED cevvrerneresnsensennns | e 160,875 | ... 156,000 | oo 158,801 .158,051 157,856 | .ovovvercercries | v 3,019 | o 3,019 | ... 7,436 | 02/01/2024.
59010Q AB 2 |MERLIN ENTERTAINMENTS PLC.. .. | D| 04/23/2019. | BARCLAYS CAPITAL INC.............. 202,500 .202,348 202,266 06/15/2026.
61913P AS 1 |MHL_05-1 .. | 06/25/2019. | SCHEDULED REDEMPTION......... ..10,093 | ............10,093 | oo 9,399 | oo 9,488 10,093 02/25/2035.
60040# AA 0 |MILLENNIUM PIPELINE CO LLC. .. | 06/30/2019. | SCHEDULED REDEMPTION... ..163,180 163,180 .163,180 163,180 06/30/2027.
60040# AB 8 |MILLENNIUM PIPELINE COLLC.... . | 06/30/2019. | SCHEDULED REDEMPTION......... ceevnerinneesneensninens | cvererneeen 31,007 | v 37,857 | i 37,657 | oo 37,657 37,657 06/30/2032.
MOMENTIVE PERFORMANCE HIMCO OPERATIONAL
553ESC BC 7 |MATERIALS IN .. [ 06/21/2019. [TRANSACTION | v | v 636,000 L 574 10/15/2020. [ 6*...............
MOMENTIVE PERFORMANCE HIMCO OPERATIONAL
608ESC BA 6 |MATERIALSIN . 105/17/2019. [ TRANSACTION | | v 11,324 | ......... 377,000 | coooveeererierinee | e | e | e | | om0 [ |, 10/15/2020. [ 6*...............
MPT OPERATING PARTNERSHIP LP / JANE STREET EXECUTION
553420 AG 9 [MPT .. | 04/23/2019. [ SERVICESLLC | | e 148,144 | .......... 145,000 | ..coovenee 150,800 J49,866 | ..o [ s 285) | s | e 245) | e | 149,621 08/01/2026.
61764X BP 9 |MSBAM_15-C21.. .. | 04/25/2019. | MESIROW FINANCIAL INC........... FSOTSTORRTRRRPTORN PP 1,506,855 | ....... 1,500,000 | ....... 1,576,992 | ........... 1,557,967 | .ooovvvvevcrrrnnns | ereenene(2,822) [ oo [ evriinencnd(2,822) [ oo | v 1,555,145 03/01/2048.
65479G AC 3 |NAROT_18-B .. | 06/17/2019. | SCHEDULED REDEMPTION... . . 258,845 .258,845 258,845 07/15/2021.
P7077@ AH 7 |NASSAU AIRPORT DEVELOPMENT CO.. | D| 06/30/2019. | SCHEDULED REDEMPTION......... e | - . 90,000 | ..ocornennad 90,000 | oo 90,000 90,000 03/31/2035.
63938C AD 0 |NAVIENT CORP. .. | 04/18/2019. | GOLDMAN SACHS & CO LLC....... veve | eeeennnn. 566, . ,000 | oo 541,846 540,237 539,983 26,262 26,262 | ....... 26,435 | 07/26/2021.
63938C AF 5 |NAVIENT CORP. .. | 04/18/2019. | GOLDMAN SACHS & CO LLC....... [ S . 525,691 | ..o [ verrnnennniieni | eevnnerenns(688) [ | vreraeieennn(688) [ o | e 525,003 06/15/2022.
64352V LL 3 |NCHET_05-3 .. | 06/25/2019. | SCHEDULED REDEMPTION......... ...80,265 | ............80,265 | ............72,234 | ...ccoovvrnnnee 76,384 80,265 07/25/2035.
64110L AN 6 |NETFLIXINC.. .. | 05/16/2019. | MORGAN STANLEY & CO. LLC.. 181,411 170,666 171,231 11/15/2026.
64110L AQ 9 |NETFLIXINC .. | 04/26/2019. | EXCHANGE.........c.coocvnvrrniricrirnns .194,801 194,806 11/15/2028.
013104 AC 8 |NEW ALBERTSONSINC.... .. | 04/22/2019. | WELLS FARGO ADVISORS, LLC.. | ... . 100,214 | oo | e (T) e | evvvereieenieene(7) e | v 100,207 06/15/2026.
65548P AF 3 |NORBORD INC A | 06/20/2019. | CANTOR FITZGERALD & CO........ | ..18,203 | .. . rererneenee 18,000 [ oo 18,000 07/15/2027.
65557C AL 7 |NORDEA BANK AB........cccooormrrimmrirnrirneens D 04/04/2019. | MATURED...........ovvurremneineinniinnne [ eormeineeinsiseiseniinns | veeens 1,000,000 | ....... 1,000,000 | ....... 1,012,540 | .......... 1,000,728 | ...covvvvvvrrvnis | evrrrrerae(T28) [ | vveirenrae(T28) [ e | i 1,000,000 04/04/2019.
CITIGROUP GLOBAL MARKETS,
670001 AA 4 |NOVELIS CORP......ccocosrrermrirrrrnnireirinirenns .| 06/06/2019.[INC e | 000ee257,500 | 100000250,000 | 249,688 | s e [ e 18 L [ 18 [ [ e 249,706 | ..oooovveercirins | v 7,79 | ... 7,79 | ... 12,804 |08/15/2024.
64829L AA 6 |NRZT_16-4 .. | 06/01/2019. | SCHEDULED REDEMPTION......... 63,008 0| e 1,084 | 11/01/2056.
64829 AA 1 |NRZT_17-1A.. .. | 06/01/2019. | SCHEDULED REDEMPTION......... 185,080 (V1 I 3,510 | 02/01/2057.
64829N AA 2 |NRZT_17-4. .. [ 05/01/2019. [ VarIOUS.......coouevrmrererierirecereerseinne cevenerseenenennnnens | e 1,651,347 | 1..1,606,071 | ......1,609,145 | ..........1,609,078 | ...ooovirrrvrrneer | cvvrverennn(154) [ o | i (154) [ | e 1,608,924 | ..o | v 42,423 | ... 42,423 | ... 26,587 | 05/01/2057.
64830G AB 2 |NRZT_18-1. ... | .. | 06/01/2019. | SCHEDULED REDEMPTION......... 22,774 (0 [ OO 432 | 12/01/2057.
64828C  AY 5 [NRZT_18-2..cccrvrrcriericereniseierieeinens .. | 06/01/2019. | SCHEDULED REDEMPTION......... 40,368 0 810 |02/01/2058.
N6510* AF 2 |NUTRECO HOLDING NV.......cccovrvrirernnens D | 04/08/2019. [ MATURED........ooooviriierneirernninnns | cerrvereresisserennninns | eees 10,000,000 | ..... 10,000,000 | .....10,000,000 | .........10,000,000 | ....ccceorrrrvrer | crrerrmrrivmrerine | vevrrerveninnee | cevveerreneineend0 | e | v 10,000,000 01... 411,000 | 04/08/2019.
67740Q AF 3 |OHIO NATIONAL FINANCIAL SERVICES I .. | 05/10/2019. | CALL TRANSACTION.. cereeeineeesinnnens | e 4,506,053 | ....... 4,357,000 | .......4,508,582 | ......c.i,382,709 | ..ovovirverrens | vereenena(8,714) [ [ (B,714) [ | e 4,375,995 | ..ovvevrrens | s (18,995) | ........ (18,995) | .....295,648 | 04/30/2020.
67777L AC 7 |OI EUROPEAN GROUP BV 05/07/2019. | VaMOUS.........ocvveurirerirrernirrieeriens 448,528 | ..o | e 1550 | i [ 1,550 | | i 450,078 | ...oovvvrvrrenns | e 15,612 | .ocveeee 15,612 | ....... 11,887 |03/15/2023.
68389F JY 1 |OOMLT_05-5 .. | 06/25/2019. | SCHEDULED REDEMPTION......... cevenennneenenensnnens | overneennD1,248 | 51,248 | i 44,682 | 48,333 51,248 (U [ 740 | 12/25/2035.
737446  AK 0 |POST HOLDINGS INC.... .. | 04/10/2019. [ VarIOUS.........orvvurveerierireriieieiane 122,973 .123,319 08/15/2026.
737446 AP 9 |POST HOLDINGS INC .. | 06/25/2019. | CANTOR FITZGERALD & CO.. ....14,000 12/15/2029.
70069F CW 5 |PPSI_04-MHQ1 . | 05/28/2019. | SCHEDULED REDEMPTION......... 104 22,437 12/25/2034.
74022D AJ 9 |PRECISION DRILLING CORP.... 04/23/2019. | SCOTIA CAPITAL (USA) INC......... 207,248 .141,008 B34 | i [ B34 | i 208,136 11/15/2024.
69700P AA 0 |PSTAT_18-5A - ABS . | 04/22/2019. | SCHEDULED REDEMPTION......... cevvrererennnennnnns | e 811781 | 611781 | L 611,781 611,781 611,781 0| 7,418 | 01/20/2027.
BANC OF AMERICA SECURITIES
74736K  AE 1 |QORVO INC.....covvoririrreririeierierieeienes . 105/2012019. [LLC e | e 230,063 | .......... 225,000 229,503 | ... | e | s (174 N I (152) | vverrereereenen | e 229,351 | oo | e T12 | s 712 | 4,366 | 07/15/2026. | 3FE............
750236 AW 1 |RADIAN GROUP INC......cccoovverrririrrneris .. | 06/17/2019. | RBC CAPITAL MARKETS, LLC...... | ceceveevveerneerineirnens | s 66,495 | ............ 66,000 66,000 | ..ooevrrrrrirerinrines | e | e | e | s (V1 [OOSR 66,000 | ..eoreoeerenis | s 495 | e 495 | . 03/15/2027. | 3FE............
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76112B VS 6 |RAMP_05-EFC2........ccovvnrirrirririincris .. | 06/25/2019. | SCHEDULED REDEMPTION......cc. | ceveuerererrnrirneiianies | cevireens 709,922 | .......... 709,922 897,203 | .o | e 12,720 [ oo | e 12,720 | .o 709,922 0 07/25/2035.
76113A AG 6 |RASC_06-KS1. .. | 06/25/2019. | SCHEDULED REDEMPTION......... ..20,722 | .. ..20,722 ...19,875 20,722 0 02/25/2036.
75406W AD 3 |RASC_06-KS6. .. | .| 06/25/2019. | SCHEDULED REDEMPTION......... | ..53,441 | .. ..53,441 ....49,877 . . . . 53,441 0 08/25/2036.
767201 AL 0 |RIO TINTO FINANCE (USA) LIMITED....... D 05/09/2019. | VAHOUS.......courveurremrirerereesieiseinnens [ eoerrinersesesseesesins | eoneens 1,207,487 | ....... 1,025,000 | .......1,005,433 | ........... 1,008,033 [ ..o | e 150 | oo | e 150 | coveerrrerireres | e 1,008,184 | ..o | e 199,303 | ....... 199,303 11/02/2040.
77340R  AM 9 |ROCKIES EXPRESS PIPELINE LLC... .. | 04/11/2019. | CANTOR FITZGERALD & CO........ ..155,531 141,000 A51,898 | oo | v (T2) [ | e (T2) e | v 151,824 | oo | v 3,708 | ... 3,708 04/15/2040.
81376E AC 9 |SABR_06-NC2 ... | .| 06/25/2019. | SCHEDULED REDEMPTION......... . ..18,282 | .. ..18,282 18,282 0 03/25/2036.
797440 BL 7 |SANDIEGO GAS & ELECTRIC................. .. | 05/30/2019. | OUTSIDE MANAGED ACCT........... FSOTTRSTRRTRRPTORN PO 2,096,872 | ....... 1,864,000 21,962,941 | | e 133,931 | ....... 133,931 05/15/2040.
80556X 5 |SAST_06-2.......ccovvrvmrrrrrirnes .. | 04/30/12019. [ VarIOUS........coevverveerierirerircrieiane [T I 1,044,078 | ....... 1,053,984 . 1,015,629 | o | v 28,450 | ......... 28,450 09/25/2036. .
L8038* AA 4 |SBM BALEIA AZUL SARL.......ccoevvmrrinrinne D| 06/15/2019. | SCHEDULED REDEMPTION......... [ cooveeereeririiniieniins | corereinne 167,400 | .coveeeee 167,400 .166,750 167,400 0 09/15/2027. | 3...ccvvvrrvnnee
81745J 6 |SEMT_13-11... .. | 06/01/2019. | SCHEDULED REDEMPTION......... cevvnerneenssennnnens | o AT | i LT | e 8775 | 6,847 7117 0 09/01/2043. | 1FM..........
81746N CB 2 |SEMT_16-3 ... | .. | 06/01/2019. | SCHEDULED REDEMPTION......... 4,182 0 11/01/2046. | 1FM...........
81746N  CC 0 [SEMT_16-3.....cvuuirrrrrerierierereniseineni .. | 06/01/2019. | SCHEDULED REDEMPTION......... 3,159 0 11/01/2046. | 1FM...........
SEAPORT GLOBAL SECURITIES
78412F AU 8 |SESILLC....ccoourmurrnnee .. | 04/25/2019. | LLC .388,919 387,819 ..(109,382) | ...... (109,382) 09/15/2024.
82967N AU 2 [SIRIUS XM RADIO INC... .. | 04/22/2019. | MORGAN STANLEY & CO. LLC.... .257,903 ..346,177 e 14,323 ..14,323 04/15/2025.
82967N AY 4 [SIRIUS XM RADIO INC... .. | 04/22/2019. | MORGAN STANLEY & CO. LLC.... | .ccovevrverrvrersreinens | verreer.501,875 | .........500,000 | .......... 482,848 | ...ccooovrrviriririrnnnne 484,113 | oo | e 17,762 17,762 08/01/2022.
82967N  BE 7 |SIRIUS XM RADIO INC... .. | 06/18/2019. | JP MORGAN SECURITIES LLC..... | ccoovvrrverrnrrsrinnies | cerrererrni28,070 | 1i00r000.28,000 | oo 28,000 | oo 28,000 70 70 07/15/2024.
83421# AA 1 |SOLGENLLC - ABS . | 06/30/2019. | SCHEDULED REDEMPTION......... .155,082 155,082 0 09/30/2036.
R8047# AA 3 |SOLVEIG GAS NORWAY AS 06/30/2019. | SCHEDULED REDEMPTION .516,600 516,600 0 12/30/2027.
842400 FP 3 |SOUTHERN CALIFORNIA EDISON .. | 04/24/2019. | OUTSIDE MANAGED ACCT. ...3,392,952 13,393,232 | v | e 423263 | ....... 423,263 03/15/2040.
84519% AG 9 |SOUTHWEST POWER POOL INC .. | 06/30/2019. | SCHEDULED REDEMPTION 75,000 75,000 0 09/30/2024.
84860Y AA 6 |SPMF_14-2A .. | 06/01/2019. | SCHEDULED REDEMPTION | . . . v 12,848 | 12,800 12,779 0 03/01/2041.
858119 AZ 3 |STEEL DYNAMICS INC.. . | 04/22/2019. | UBS SECURITIES LLC.................. [ . rerneeendB1,255 | s | e [ e (891) | e | e (391) | i | e 436,864 | ..oooovieieis | e 5,035 | oo 5,035 04/15/2023.
STONEHENGE CAPITAL FUND
86203# AA 8 |CONNECTICU .. | 06/15/2019. | SCHEDULED REDEMPTION......... [ vvererrerrvrinnrnniinins | vevveereriens 1126 | oo 1126 | e 1126 | oo 1126 | oo | e | e | e {11 1,126 (0] IO 45 | 12/15/2025.
STONEHENGE CAPITAL FUND NEVADA
86198 AA 9 |FUN .. | 04/30/2019. | SCHEDULED REDEMPTION.......c. [ vvverevrmrvrennierinnes | crrvrerenns 41,587 | o 41,587 | oo 41,587 | oo A1,587 | o [ e [ e | e {01 41,587 0 [ 1,181 | 01/31/2020.
867914 BG 7 |SUNTRUST BANKS INC.......cocorvurrerirnens .. 1 05/01/2019. | MATURED.......ocvvuirmerinernerineins | seerseeisessnesssseseens | cveens 2,000,000 | ........ 2,000,000 | ....... 2,024,480 | ....oo..c.. 2,001,732 | covoverrerirerine | e (1,732) | oo [ v [AIE72] I—— 2,000,000 0. 25,000 |05/01/2019.
84751P ET 2 |SURF_05-BC1 .. | 06/25/2019. | SCHEDULED REDEMPTION......... cvrennnesenn | 92,338 | 52,338 [ 52,338 | 52,338 | o [ e 52,338 0 887 | 12/25/2035.
89238T AC 7 |TAOT_18-B .| 06/17/2019. | SCHEDULED REDEMPTION......... 563,336 563,336 (O — 6,890 | 03/15/2021.
TARGA RESOURCES PARTNERS
87612B AP 7 |LP/TARGA .. | 04/17/2019. | BARCLAYS CAPITAL INC......ovvvvs | cervrmerrerienerneninnies | vevereens 357,000 | .......... 357,000 339,346 | ..o 910 | e | e 910 [ ceoeererreriiees | v 340,255 | ..o | e 16,745 | ......... 16,745 | ........ 6,617 | 11/15/2023.
CITIGROUP GLOBAL MARKETS,
364725 BC 4 |TEGNAINC....ccooimririncerreiseeiseisenies .1 042212019.[INC s | e 157,016 | .....eec..153,000 | .ooreen 152,798 | i BT,041 | s [ verieeenenn(32) | s | eervrrieennnnn(32) | e [ v 152,966 | ...oovvvrrirnnne 09/15/2024.
88031V AA 7 | TENASKA GATEWAY PARTNERS LTD.... |.. | 06/30/2019. | SCHEDULED REDEMPTION......... ...94,004 94,094 12/30/2023.
87264A AU 9 |T-MOBILE USAINC.... ...|.. | 04/18/2019. | GOLDMAN SACHS & CO LLC. ..100,625 02/01/2026.
891730 AC 1 |TPMT_17-4 .. | 06/01/2019. | SCHEDULED REDEMPTION......... 0 0 06/01/2057.
89417E AF 6 |TRAVELERS CO INC.....cccosvrvrrrirerinrirns .. [ 06/02/12019. [ MATURED........covvrerimrierineinnnins | ceremeesensseesseniinnes | eoves 11,800,000 | .....11,800,000 | .....13,195,104 | ........ 11,884,312 | .ooovvrvrrrvrrne | ceereene(B4,312) | oo | eerreeena(84,312) | s | i 11,800,000 06/02/2019.
TRI-STATE GEN AND TRANS ASSOC.
89566E A* 9 |INC .. | 04/08/2019. | MATURED........cvcomirmmrimrinerineinns | seerseeimesnenseneseens | eveeens 1,714,286 | ....... 1,714,286 | ....... 1,714,286 | ........... 174,286 | oo | e [ v | s (V1 [T IS 1,714,286 0. 51,428 | 04/08/2019. [1..c.cvvvvnveen.
TRITON CONTAINER INTERNATIONAL
89675* AN 7 |LTD .. | 04/30/2019. | SCHEDULED REDEMPTION......c.. | ceveuervrerrreernceianees | cevereens 600,000 | .......... 600,000 | ......... 600,000 800,000 | cooouereirrines [ e | e | e (V1 [ 600,000 0. 18,210 | 04/30/2020. | 2..........conc.
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TRITON CONTAINER INTERNATIONAL
89675* AQ 0 |LTD .. | 04/30/2019. | SCHEDULED REDEMPTION......... ..257,143 257,143 .257,143 257,143 . 0| 7,869 | 04/30/2020.
90139P AB 5 |TWIN BROOK | - ONSHORE - ABS........... .. [ 06/19/2019. [ VariOUS.........ocvvureericrirecirseirseinae v | 2000n989,328 | ..........989,328 | .......... 989,328 | ... 989,328 04/25/2024.
90139Q AB 3 | TWIN BROOK Il - OFFSHORE - ABS.. .. [ 06/19/2019. [ VarIOUS.........oevverveerirerirerircrieinne OO I 924,687 924,687 | ..o 924,687 . 04/25/2024.
907818 DG 0 |UNION PACIFIC CORP... .. | 04/10/2019. | MILLENNIUM ADVISORS, LLC ,021,290 | .......1,000,000 .998,892 144 999,036 . 22,254 02/01/2021.
90932L AA 5 |UNITED AIRLINES 2015-1 CLASS AA....... .. | 06/01/2019. | SCHEDULED REDEMPTION......... [ESTTTTRROT ISR 9,066 | ..oovvrnvene 9,066 | ..ovvrrrrnn 9,066 | i 9,086 | ..o [ s 9,066 06/01/2029.
CITIGROUP GLOBAL MARKETS,
91324P CR 1 |UNITEDHEALTH GROUP INC.........cconvvenue . [04/30/2019.[INC e | e 2,232,071 | ....... 2,032,000 2,226,666 | ....ovvvrrierireniiein | e | e [ R0LGI0) ) T S [QVLCI) ] 2,225,605 I I 6,465 | ........... 6,465 | ....... 28,688 |07/15/2045. | 1FE............
91324P  CY 6 |UNITEDHEALTH GROUP INC.........ccovcvunee .. | 04/30/2019. | GOLDMAN SACHS & CO LLC....... | ccveoererrerreeirneinnees | cevireens 558,541 | ......... 555,000 | .......... 552,164 552,601 L1570 ORI IR 85 | oo 552,686 I I 5,855 | v 5,855 | ....... 10,250 |04/15/2027. | 1FE............
CITIGROUP GLOBAL MARKETS,
913903 AT 7 |UNIVERSAL HEALTH SERVICES INC...... .. | 05/20/2019. | INC JOOOR I 657,600 ....640,000 638,139 06/01/2026.
927804 FH 2 |VIRGINIA ELECTRIC AND POWER CO.... | .. | 06/30/2019. | MATURED... ,000,000 ,000,000 6,000,000 06/30/2019.
BANC OF AMERICA SECURITIES
92857W AQ 3 |VODAFONE GROUP PLC D| 04/09/2019. | LLC 8,650,860 7,750,000 8,244,756 I 406,104 | .......406,104 | ..... 296,567 |02/27/2037.
92857W BM 1 [VODAFONE GROUP PLC... . | D| 04/08/2019. | Various 969,303 P 33,181 | .........33,181 | ....... 18,745 | 05/30/2048.
92922F 4R 6 |WAMU_05-AR13 .. | 06/25/2019. | SCHEDULED REDEMPTION......... 10,444 . 0 10/25/2045.
92925C BD 3 |WAMU_05-AR19 . | 06/25/2019. | SCHEDULED REDEMPTION......... 6,963 . 0 12/25/2045.
CITIGROUP GLOBAL MARKETS,
949467 AC 0 |WELLCARE HEALTH PLANSINC............. .| 04/25[2019. [INC e | e 515,690 | ..oovvee 500,000 | .......... 485,313 434,279 523 [ [ 523 | i 485,865 I 29,825 | ......... 29,825 | ....... 15,167 | 04/01/2025.
STIFEL, NICOLAUS & COMPANY
960413 AT 9 |WESTLAKE CHEMICAL CORP... .. | 06/20/2019. | INCORPOR ceveneeneeensnsinns | v 1,461,451 | ....... 1,460,000 | ....... 1,453,136 | ...........1,454,211 LAABAB24 | e | ) 6,927 | oo 6,927 | ....... 44,579 | 08/15/2026.
9497EM AG 0 |WFHET_05-4 .. | 06/25/2019. | SCHEDULED REDEMPTION......... 253,332 265,141 270,762 . 0 | 4,099 | 12/25/2035.
92939K AK 4 |WFRBS_14-C24.. .. | 04/25/2019. | BARCLAYS CAPITAL INC 399,997 .399,998 399,998 I (13,342) | ........ (13,342) | ......... 7,055 | 11/01/2047.
963280 BE 3 |WHLS_18-1A . | 05/20/2019. | SCHEDULED REDEMPTION......... | cevevevrreriirineeinnns | verern..548,843 | .........548,843 | .......... 548,843 548,843 548,843 . 0| 2,974 | 07/20/2019.
CITIGROUP GLOBAL MARKETS,
96042B AL 7 |WLAKE_16-2A. ... . [04/30/2019.[INC s | e 512,291 | .......... 510,000 509,901 509,983 | oo [ e | | e | 509,992 . 2,299 | oo 2,299 | .o 7,957 | 06/15/2021. | 1FE............
96042L  AF 8 |WLAKE_16-3A......cccovrvmrrimrrrerirerercrirnens .. | 04/30/2019. | GOLDMAN SACHS & CO LLC....... | ceeveremrrmirireririeens | v 2,763,428 | ....... 2,750,000 | ....... 2,761,387 | ..ccooonee 2,760,106 | ....ovvoerrerne | e (4,942) | ..o [ (4,942) | oo 2,755,164 . 8,264 | ........... 8,264 | ... 37,466 |01/18/2022. | 1FE............
CITIGROUP GLOBAL MARKETS,
96042N  AJ 6 [WLAKE_18-1A-C...coovvvrrvirnricinnieiniinninns .| 04/30/2019. [INC e | e 2,015,787 | ....... 2,015,000 | ....... 1,997,684 | ........... 1,999,571 | oo | v 4,929 | .o | i 4,929 | 2,004,500 I 11,288 | ......... 11,288 | ....... 22,391 | 05/15/2023.
98162C AC 5 |WOLS_18-B .| 06/17/2019. | SCHEDULED REDEMPTION......... ceeeeriseesessennens | eeeneees 544,898 ....544,898 ...544,898 .544,898 544,898 . 0 | e 6,876 | 06/15/2021.
984851 AC 9 | YARA INTERNATIONAL ASA 06/11/2019. | MATURED.......c.ooiviviiiininiiinrinnir R 2,465,000 | .......2,465,000 | ......2,617,532 | ........... 2,474,255 | ..o | e (9,255) | ... 2,465,000 . 0 ... 97,059 | 06/11/2019.
3899999. Total - Bonds - Industrial @nd MISCEIIANEOUS. .......c..iriuiisieiiiiiiins oriiiessissesseis sttt ....282,587,904 | ....281,862,620 | ....286,129,076 | ....... 246,915,442 574 (292,889) | ..vovvvevnenns0 [ crieni(292,314) [ v 0. 279,929,837 | ..coovvirnens 0 |..2,362,005 |..... 2,362,005 | ..6,900,142 XXX
Bonds - Bank Loans
BANC OF AMERICA SECURITIES
04649V AV 2 |ASURION LLC.... .1 05/2012019. |[LLC s | e 1,097,138 | ...... 1,097,138 | ....... 1,088,281 408 ..1,088,689 | ..o | v 8,449 | 8,449 | 15,552 | 11/03/2023.
CITIGROUP GLOBAL MARKETS,
05400K AE 0 |AVOLON TLB BORROWER 1 (US) LLC.... | .. | 05/30/2019. | INC 2133498 | 8 133,506 01/15/2025.
BHM1V9 SS 1 |AVOLON TLB BORROWER 1 (US) LLC.... | .. | 05/09/2019. | VaANOUS........cecverrrmererrerrnrrerrerenens [T I . reennnn 150,319 .150,403 45 150,448 01/15/2025.
BHM1Z3 3U 2 |COMMSCOPE HOLDING CO INC............. .. [ 05/03/2019. [ VarIOUS.........eveurieerircrirerirreineiane reve | v | e | | s 5 5 02/06/2026.
23918Y AC 2 |DAVITA HEALTHCARE PARTNERS INC.. | .. | 05/07/2019. | J> MORGAN SECURITIES LLC..... | ... JOOOR IO 564,147 | .......... 562,8% | .......... 563,003 238,457 22 .. | 22 .. 563,034 05/29/2021.
32007U BW 8 |FIRST DATA CORPORATION.........cccouvvene «. | 06/03/2019. [ VAIIOUS........courvemrieerierireririninniens | cevinerirenienisnsinnnes | vevereens 626,521 | .......... 626,156 623,480 442,622 232 | e | i 232 | o 623,790 07/10/2022.
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MCDERMOTT TECHNOLOGY
58004G AB 4 |AMERICAS INC .. | 06/28/2019. | SINKING FUND TRANSACTION.... | cevvoeverrerrererinens | cvvrerirerirenns 849 | .o 849 | oo, 832 | v 833 [ e | e LI PSSO I LI IR 834 . 15 L R 32 | 03/27/2025. | 4FE...........
MGM GROWTH PROPERTIES
55303K AC 7 |OPERATING PA o+ | 06/28/2019. [ VAIIOUS.......coouveerreerierirerereriiniis | cevvreerserienesneeiennns | vevereeens 400,811 | .......... 401,311 398,778 215,874 (0 I IS 107 | oo 397,946 I I 2,865 | .ocoonee 2,865 | ......... 5,619 | 03/16/2025. | 3FE............
NAVISTAR INTERNATIONAL
63937Y AE 1 |CORPORATION .. | 04/30/2019. | SINKING FUND TRANSACTION.... | ccvvoeverrereererinens | cvrrerirerircens 707 | e 707 | oo 703 | o TO4 | oo [ e | e | e (V1 [T 704 . 3 KN 18 [ 11/02/2024. | 3FE............

CITIGROUP GLOBAL MARKETS,

62937N AW 7 |NRG ENERGY INC .. | 05/09/2019. | INC 350,529 .126,450 349,854 I I 2,787 06/30/2023.
70215E AN 3 |PARTY CITY HOLDINGS INC. .. | 06/28/2019. | SINKING FUND TRANSACTION. 1,696 1,696 08/19/2022.
737446  AJ 1 |POST HOLDINGS INC .. | 05/10/2019. | BARCLAYS CAPITAL INC.............. cevvnerinneesesssnnnnns | e 138,093 | 138,093 | 138,185 .138,093 138,093 05/24/2024.
85208E AB 6 | SPRINT COMMUNICATIONS INC.. .. | 06/28/2019. | SINKING FUND TRANSACTION.... | cccoovveerrrerrneinnies | orvireeenen 1,345 | 1,345 | e, 1,348 | v 1,345 | v 1,345 . 02/02/2024.
78466D BF 0 |SS&C TECHNOLOGIES INC . | 06/28/2019. | SINKING FUND TRANSACTION.... | ... K7 O 321 . 2 .| 04/16/2025.
CREDIT SUISSE SECURITIES
88233F AK 6 |VISTRA ENERGY CORP........ccocumervmrrinns . 105/09/2019. [(USA)LLC s | e 707,543 | .......... 706,660 | ......... 708,850 .706,529 706,535 I I 1,009 | oo 1,009 |....... 11,344 | 12/01/2025. | 2FE............
95810D AR 2 [WESTERN DIGITAL CORPORATION....... .. | 06/21/2019. | JP MORGAN SECURITIES LLC..... [ ceovrvrvirvrrreriviniins | vvie 1,740,323 | ...... 1,775,516 | ....... 1744749 | | e | e 1124 | s [ 1124 | i | v 1,745,873 | oo | v (5,550) | .oueves (5,550) [ ovvuvn 9,492 | 04/29/2023.| 2FE............
98379E  AE 6 | XPO LOGISTICSINC......ccoovirmrrinnrirnrirnnns .. | 05/21/2019. | Various [ 440,067 | ..........441,723 ...442,738 441,723 441,723 N (1,656) | ..ovoove (1,656) | ....... 11,096 | 02/23/2025. | 2FE............
8299999, Total - Bonds - Bank Loans SR OOV PO PP PO POPOPOPOPOTO e 6,357,177 | ......6,392,297 | .......6,347,310 | ........... 2,463,032 | oo, 0 6,344,396 0 ... 12,782 | ........ 12,782 | ....... 76,415 XXX XXX
8399997. Total - BONdS = Part 4.......oiiiiiiniscisiissi s seesssssssnsssneenes ....363,779,448 |...362,141,791 |...366,878,707 | ....... 304,492,394 | .......574 | ... (324,884) | ...ooovoiennc0 |1 (324,309) | 0 | i 360,762,101 .2,721,286 |..... 2,721,286 | ..8,328,776 XXX XXX
8399999, TOtal - BONGS. ...t erersne s ....363,779,448 |....362,141,791 |....366,878,707 | ....... 304,492,394 | ..........574 | ... (324,884) | ..ooovveernn0 [ 0n(324,309) | o0 | 360,762,101 .2,721,286 |..... 2,721,286 | ..8,328,776 XXX XXX
Common Stocks - Industrial and Miscell
LATTICE HARTFORD MULTIFACTOR JANE STREET EXECUTION
518416 30 0 |REIT .. | 05/29/2019. | SERVICES LLC | ... 945,000.000 | ..... 14,486,550 XXX | . 13,967,100 | ......... 12,992,333 | ...... 974768 | oo | cerrrerierinens | e 974,768 | ..o | e 13,967,100 | ...cvovevrrciracns | o 519,450 | ....... 519,450 | ..... 358,737 XXX [
FEDERAL HOME LOAN BANK OF
31338# 11 2 |FEDERAL HOME LOAN BANKBOSTON.. |..| 04/05/2019.|BOSTON | ... 1,815.000 [ ..cooeeee 181,500 XXX | 181,500 A81,500 | v e | e | e (] I 181,500 . 0 368 XXX A
9099999. Total - Common Stocks - Industrial and MiSCEIANEOUS........viies worviiiiriiriisiisisssiierssissesss e snsssssnssssenss | oeres 14,668,050 XXX | . 14,148,600 | ......... 13,173,833 | ...... 974,768 | ..o (U] I (U 974,768 | ..o 0 . 14,148,600 |.....cccovnnee 0. 519,450 | ....... 519,450 | ..... 359,105 XXX XXX
Common Stocks - Mutual Funds
HARTFORD ENVIRONMENTAL OPRT CL
416647 83 3 |I .. | 05/28/2019. | DIVIDEND REINVESTMENT..........| ...... 191,795.745 | ....... 1,858,501 XXX | 1,919,803 | ........... 1,604,597 | ...... 267,145 | oo | e | i 267,145 | oo | v 1,919,803 | ..ovovvereirens [ e (61,303) | ........ (61,303) | ....... 48,062 XXX [V
HARTFORD ENVIRONMENTAL OPRT CL
41664T 85 9 [R5 .. | 05/28/2019. | DIVIDEND REINVESTMENT..........| ...... 132,631.654 | ....... 1,302,443 XXX | 1,332,372 141571 173,393 21,332,372 | [ s (29,929) | ........ (29,929) | ....... 17,407 XXX
HARTFORD ENVIRONMENTAL OPRT CL
41664T 84 2 |R6 .. | 05/28/2019. | DIVIDEND REINVESTMENT. N 132,993.135 | ...... 1,307,323 XXX | 1,336,549 | ........... 1,143,075 | ...... AT4432 | oo e | e 1TAA32 | | i 1,336,549 | ..ooovvrrrrin XXX
26200Q 10 5 |DREYFUS INDEX......cccooomirimmivririiriiiinnne .. | 03/31/2019. | DIRECT WITH ISSUER XXX
416649 35 8 |HARTFORD CAPITAL APPRECIATION-R4|.. | 03/31/2019. | DIRECT WITH ISSUER.... 131 XXX
416649 28 3 |R4 .. | 03/31/2019. | DIRECT WITH ISSUER.... . | 1,295 XXX
416649 39 0 |HARTFORD SMALL COMPANY FUND..... .. | 03/31/2019. | DIRECT WITH ISSUER.................. . 107 XXX [
HARTFORD TOTAL RETURN BOND
416649 25 9 |FUND .. 1 03/31/2019. | DIRECT WITH ISSUER........coccmvver | wevrrerreenne 28.446 | ..o 296 XXX | e 296 [ oo P21 T OIS DR 296 . (1 XXX [
552981 46 6 |MFS TOTAL RETURN FUND-R3............... .. 1 03/31/2019. [ DIRECT WITH ISSUER.......ccccivies | covnrinniinans 2485 | s 47 XXX 37 37 37 . 9 9 s 9 XXX |
9299999. Total - Common Stocks - Mutual Fund OO OO OO OO OO PO PO YOO UOTOOTOPPPRPROPRTOS INVRPOOR 4,470,265 XXX | e 4,590,590 | ..o 3,891,109 | ... 614,971 | oo 0. . . 0 [ 4,590,590 | ..o 0 {...(120,326) | ...... (120,326) | ....... 84,644 XXX XXX
9799997. Total - COMMON StOCKS = Pt 4. ceisesisnis st enssntenens | eees 19,138,315 XXX | 18,739,190 | ......... 17,064,942 |...1,589,738 | ...ccovovvvinnns 0 [ s 0] 1,689,738 | ..o 0] e 18,739,190 | ..o 0]... 399124 | ...... 399,124 | ..... 443,749 XXX XXX
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
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)
9799999. Total - COMMON SHOCKS. ... i ettt | s 19,138,315 XXX ] 18,739,190 | ......... 17,064,942 |...1,589,738 | ...cccoocee0 |0 | 1,589,738 | ..coviiviiens [ 18,739,190 [ ..o 0. 399,124 | ...... 399,124 | ... 443,749 XXX XXX
9899999. Total - Preferred and COMMON SHOCKS. .......uvurireruirssirississiiiiinins oertsimessssssssssesssens s s st sensssesnns | eoees 19,138,315 XXX | 18,739,190 | ......... 17,064,942 |....1,589,738 | ..oovvvvvennn0 [ o0 [ 1,689,738 | .0 | s 18,739,190 [..oooinenn0 [ 399124 | ...... 399,124 | ..... 443,749 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks.. ....382,917,763 XXX ...385,617,898 | ....... 321,557,336 |....1,590,313 | ......(324,884) | .............0 | s 1,265,429 | ... | 379,501,292 ..3,120,410 |..... 3,120,410 | ..8,772,525 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 3.
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date 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 | Number of| ~ 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 | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) | BJA.CV. | )/Accretion Items Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
CMS IDX CALL @ 50BP 03/19/21...................... | VAGLB Hedge - Macro Hedge...........ccccccccccccccce N/A......... Eoe CITIBANK, N.A..... E570DZWZ7FF32TWEFATS... {03/13/2019(03/19/2021| .......cccvveeees 1,000,000,000 |0.50........ccovveees | covvrvvrrnrnnrerrnnnenes [ o 580,000 595,000 595,000 | ......... 15,000 2
JP MORGAN
CMS IDX CALL @ 50BP 06/18/21........................ | VAGLB Hedge - Macro Hedge.............cuuwwwweereeeeens N/A......... E.cooeees CHASE BANK 7H6GLXDRUGQFU57RNES7. [05/15/2019|06/18/2021 ] .......ccovvveees 1,000,000,000 | 0.50.....cccemrereees | corvrmnsrernsssensnseees | covveeees ZI0N0[A[( [ [P 718,000 ... | s 718,000 (22,000) 2
0089999999. Total-Purchased Options-Hedging Other-Call Options and Warrant 0 {...1320,000 | ................... 0 ... 1,313,000 |XX] ........ 1,313,000 | .......... (7,000) 0 0 0 XXX XXX
Purchased Options - Hedging Other - Put Options
BARCLAYS BANK
S&P IDX PUT @ 1206.55 11/13/20...................... | VAGLB Hedge - GMWB Derivatives..................... N/A......... Eoe PLC G5GSEF7VJP5I70UK5573..... [11/15/2010{11/13/2020 ... ..294,176,000 | 1,206.55......... ...29,862,110 203,901 |...| coocred 203,901 |...... (817,918) 3
DEUTSCHE
S&P IDX PUT @ 1177.05 11/16/20 . | VAGLB Hedge - GMWB Derivatives... . | BANK, AG TLTWFZYICNSX8D621K86..... | 11/16/2010 | 11/16/2020 ... ..149,956,216 | 1,177.05 ....15,030,030 92,733 92,733 | ...... (381,611) 3
DEUTSCHE
S&P IDX PUT @ 1063.08 11/17/20..................... | VAGLB Hedge - GMWB Derivatives..................... N/A......... Eoe BANK, AG TLTWFZYICNSX8D621K86..... | 11/17/2010 | 11/17/2020 | ........cccovcc0. ..147,088,000 | 1,063.08......... ...12,402,600 56,468 56,468 | ...... (249,122) 3
WELLS FARGO
S&P IDX PUT @ 1431.25 10/21/22..................... | VAGLB Hedge - Macro Hedge...........cccccccccocccccs NA......... E BANK KB1H1DSPRFMYMCUFXTO09. |10/19/2012{10/21/2022| ................ ..205,537,829 | 1,431.25......... 230,380,002 | ..o | e | e 1823516 | .| ...... 1,823,516 |..(2,101,259) 2
BANK OF
S&P IDX PUT @ 1426.25 10/21/22..................... | VAGLB Hedge - Macro Hedge.............ccccccccoccccce N/A......... E AMERICA, NA B4TYDEB6GKMZO031MB27.. [10/22/2012(10/21/2022| ................. ..206,258,384 | 1,426.25......... 230,400,002 | ..ooovoeeeiiieiniiinnnns | e | e 1,807,918 |...| .ccccce 1,807,918 |..(2,087,811) 2
DEUTSCHE
S&P IDX PUT @ 1410.77 10/21/22...........c......... | VAGLB Hedge - Macro Hedge.............ceuvevevevevenens N/A......... S BANK, AG TLTWFZYICNSX8D621K86..... | 10/23/2012(10/21/2022| ......cccvvvve. ..208,522,274 | 1,410.77......... 230,749,999 | oo | e | e 1,759,992 | .| oo 1,759,992 | ...(2,046,300) 2
S&P IDX PUT @ 1411.60 10/21/22..................... | VAGLB Hedge - Macro Hedge............ccccccccceccccces N/A......... Ee HSBC BANK USA  1IEBVN30JCEQV1H4RS804...... [ 10/25/201210/21/2022 | ............ccc.. ..208,397,220 | 1,411.60......... 229,899,861 | ...oooieoiiieiiiiiinins | e | e 1,762,546 | ... | ....... 1,762,546 | ..(2,048,515) 2
S&P IDX PUT @ 1409.50 10/21/22..................... | VAGLB Hedge - Macro Hedge...........cccccccccccccecs NA......... E HSBC BANK USA  1IE8VN30JCEQV1H4RS804...... [ 10/26/201210/21/2022 | ................. ..208,709,047 | 1,409.50......... 030,249,672 | oo | e | e 1,756,098 |...| ....... 1,756,098 |..(2,042,913) 2
BARCLAYS BANK
S&P IDX PUT @ 1425.10 10/21/22..................... | VAGLB Hedge - Macro Hedge............ccccccccccccccce N/A......... E PLC G5GSEF7VJP5I70UK5573..... [11/01/2012(10/21/2022 | .........ccc... ..206,423,299 | 1,425.10......... 229,999,780 | ..ooooveeuevieiniiiiinns | e | e 1,804,326 |...| ....... 1,804,326 | ...(2,084,706) 2
JP MORGAN
S&P IDX PUT @ 1412.30 12/18/20..................... | VAGLB Hedge - Macro Hedge...........ccccccccccccccces NA......... Eo CHASE BANK TH6GLXDRUGQFUS7RNE97. |11/05/2012(12/18/2020 | ................. ..208,295,729 | 1,412.30......... ....28,440,000 361,757 | .| oo 361,757 |..(1,143,273) 2
DEUTSCHE
S&P IDX PUT @ 1431.68 12/18/20...................... | VAGLB Hedge - Macro Hedge.............ccccccccoccccces N/A......... Ee BANK, AG TLTWFZYICNSX8D621K86..... | 11/06/2012|12/18/2020 | ................. ..205,476,788 | 1,431.68......... 227,899,998 | ..o | e | e 380,810 |... | coocrs 380,810 |...(1,189,280) 2
JP MORGAN
S&P IDX PUT @ 1381.80 12/18/20...................... | VAGLB Hedge - Macro Hedge...........cccccccccccccccs NA......... Eo CHASE BANK 7TH6GLXDRUGQFUS7RNE97. [11/09/2012(12/18/2020 ................. ..212,893,700 | 1,381.80......... ....28,580,000 333,027 333,027 |..(1,072,855) 2
MORGAN
S&P IDX PUT @ 1370.00 11/18/22.................... | VAGLB Hedge - Macro Hedge..............uuweueuens N/A......... E STANLEY INTER  4PQUHN3JPFGFNF3BB653... |11/14/2012(11/18/2022| ................. ..214,724,946 | 1,370.00......... 230,799,704 | .ooooiiieiiiiiriiiins | e weeee 1,705,608 | ... | ..oceee. 1,705,608 |...(1,963,330) 2
WELLS FARGO
S&P IDX PUT @ 1350.00 12/18/20...................... | VAGLB Hedge - Macro Hedge...........cccccccccocccccns NA......... Eoe BANK KB1H1DSPRFMYMCUFXTO09. |11/15/2012|12/18/2020 ................. ..217,908,136 | 1,350.00......... ....28,779,998 304,683 |...| .o 304,683 |...(1,002,016) 2
GOLDMAN
S&P IDX PUT @ 1455.67 01/20/23...................... | VAGLB Hedge - Macro Hedge................ccuuweeenens N/A......... | SACHS INTL W22LROWP2IHZNBB6K528... | 01/08/2013|01/20/2023 | .........ccoovene ..202,089,793 | 1,455.67......... 20029,838,597 | eooooeieiriiiiiniiiins | e 2,154,262 | ... | ... 2,154,262 |..(2,236,976) 2
S&P IDX PUT @ 2500 - PREMIUM PAYABLE BARCLAYS BANK
12/18/20 VAGLB Hedge - Macro Hedge.............c.cccccceeccccc NA......... Eo PLC G5GSEF7VJP5I70UK5573..... |06/13/2018 | 12/18/2020 ................. ..529,516,800 | 2,500.00......... | ceoooumvrvemmrermmmnnnes | s | cevveveeeeesneseesessees | oo (12,968,649) | ~. | .....(12,968,649) | (26,717,255) 2
S&P IDX PUT @ 2500 - PREMIUM PAYABLE JP MORGAN
12/18/20 VAGLB Hedge - Macro Hedge. . | CHASE BANK 7H6GLXDRUGQFUS57RNE97. |06/14/2018 |12/18/2020 ... ..794,275,200 | 2,500.00......... [ wooueurvevemeneennenines | cevsrssesesssessssserens | ceererseesesseesessseees | oo (19,547,812) | A. | ....(19,547,812) | (40,077,947) 2
S&P IDX PUT @ 2500 - PREMIUM PAYABLE JP MORGAN
12/18/20 VAGLB Hedge - Macro Hedge...........ccccccccccccececc N/A......... | CHASE BANK 7TH6GLXDRUGQFUS57RNE97. |06/15/2018 | 12/18/2020 | ................. ..264,758,400 | 2,500.00......... cenend7,199,121) | A ] ...ii(7,199,121) | (13,374,187) 2
S&P IDX PUT @ 2700 - PREMIUM PAYABLE JP MORGAN
06/20/25 VAGLB Hedge - Macro Hedge...........ccoccveeeeeseren. N/A......... | CHASE BANK 7H6GLXDRUGQFUS57RNE97. |06/25/2018|06/20/2025| ................. ..108,845,120 | 2,700.00......... verene(3,450,523) | A | .......(3,450,523) | ...(5,529,284) 2
S&P IDX PUT @ 2700 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge............ccccccccecceeecc N/A......... Eoe HSBC BANK USA  1IEBVN30JCEQV1H4R804...... | 06/27/2018 |06/20/2025 | ................. ..217,690,240 | 2,700.00......... (6,357,132) | . | .......(6,357,132) | (11,029,039) 2
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date 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| Number of| ~ 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 | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./A.C.V. ) [ Accretion Items Exposure Entity end (b)
S&P IDX PUT @ 2800 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge...........c.ccccccceceececc N/A......... | HSBC BANK USA  1IEBVN30JCEQV1H4R804...... | 07/23/2018]| 06/20/2025] ................. ..105,020,832 | 2,800.00......... cenen(1,287,023) | A | e (1,287,023) | ...(5,561,773) 2
S&P IDX PUT @ 2800 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge............cccceseseeesere. N/A......... | HSBC BANK USA  1IE8VN30JCEQV1H4R804...... | 07/24/2018]| 06/20/2025] ................. ..105,020,832 | 2,800.00......... ceen(1,428,616) | A | ... (1,428,616) | ...(5,569,460) 2
RTY IDX PUT @ 1670 - PREMIUM PAYABLE DEUTSCHE
06/20/25 VAGLB Hedge - Macro Hedge...........ccccccccccceececc. N/A......... | BANK, AG TLTWFZYICNSX8D621K86..... | 08/01/2018)| 06/20/2025] ................. ..93,994,320 [ 1,670.00......... | coovvvvrcerensccccrecees | covevvinrvvvvnveninniens [ eovsmsisssssansssniniens | ovevens 2,127,784 |\ | ........ 2,127,784 | ...(4,751,746) 2
MXEA IDX PUT @ 1990 - PREMIUM PAYABLE JP MORGAN
06/20/25 VAGLB Hedge - Macro Hedge............cccceseseerseren. N/A......... S CHASE BANK 7H6GLXDRUGQFU57RNE97. | 08/08/2018)| 06/20/2025] ........cccve... 196,115,100 [ 1,990.00......... | cevvvrrvverrrrmererrenes | cevvvrnvrrrnrnrereeneens [ wemrmmmmmrssmmenmnmnnens | cenenens 3,806,876 [ | ....... 3,806,876 | ...(4,958,230) 2
MXEA IDX PUT @ 1990 - PREMIUM PAYABLE DEUTSCHE
06/20/25 VAGLB Hedge - Macro Hedge...........cccccccccececeecc N/A......... Eoe BANK, AG TLTWFZYICNSX8D621K86..... | 08/08/2018)| 06/20/2025] ................. 196,115,100 [ 1,990.00......... | coovrrrreeeemrceccreeees | rovevvinrrvinnreseeniens [ ovsmmmsssssansssssnsens | ovevens 2,793,041 |\ | ... 2,793,041 |...(5,013,270) 2
MORGAN
S&P IDX PUT @ 2800 06/16/28...........cccrermverernnene VAGLB Hedge - Macro Hedge............cccceseseersere. N/A......... S STANLEY INTER  4PQUHN3JPFGFNF3BB653... | 08/14/2018]| 06/16/2028] ................. ..105,020,832 | 2,800.00......... IR LSTol (10 [RRRRRRROOOTY I I 19,622,747 | ... | w.ocee 19,622,747 | ...(3,479,415) 2
MORGAN
S&P IDX PUT @ 2900 06/20/25............ccocuwerernnens VAGLB Hedge - Macro Hedge............ccccccceeuccceec. N/A......... E STANLEY INTER  4PQUHN3JPFGFNF3BB653... | 08/27/2018| 06/20/2025] ................. ..101,490,720 | 2,900.00......... 215487481 | s | e | 16,303,997 | ...| ..... 16,303,997 | ...(4,770,393) 2
S&P IDX PUT @ 2900 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge............ccoceseseersesen. N/A......... S HSBC BANK USA  1IE8VN30JCEQV1H4R804...... | 09/05/2018]| 06/20/2025] ................. ..101,490,720 | 2,900.00......... (235,287) | A (235,287)] ...(5,668,304) 2
MORGAN
S&P IDX PUT @ 2880 06/16/28............ccocoeererunens VAGLB Hedge - Macro Hedge............ccccccceeccecee. N/A......... Ee STANLEY INTER  4PQUHN3JPFGFNF3BB653... | 09/12/2018]| 06/16/2028 ................. ..102,079,072 | 2,880.00......... 218,391,000 | oo e | e 20,280,542 | ... | ... 20,280,542 | ...(3,484,055) 2
RTY IDX PUT @ 1700 - PREMIUM PAYABLE JP MORGAN
09/15/23 VAGLB Hedge - Macro Hedge...............cccccocceccce NA......... Eo CHASE BANK TH6GLXDRUGQFUS7RNE97. [09/25/2018)| 09/15/2023] ................. 92,114,434 [ 1,700.00.....oo. | oo | covevvirrevinnsesssnenns [ onvesmmmsmsmnnnnnnnnens | e 4,030,976 | A | ........ 4,030,976 | ...(5,820,260) 2
S&P IDX PUT @ 2900 - PREMIUM PAYABLE CREDIT SUISSE
09/19/25 VAGLB Hedge - Macro Hedge............ccccccccececeee. N/A......... Ee FBINT E58DKGMJYYYJLNBC3868.... [ 09/27/2018)| 09/19/2025] ................. .101,490,720 | 2,900.00......... | wovevvereveveneveeerenes [ v | eeerereeeeeneeecceeeeees | e 767817 [ A ] 767,817 | ...(5,520,029) 2
S&P IDX PUT @ 2550 - PREMIUM PAYABLE JP MORGAN
12/18/20 VAGLB Hedge - Macro Hedge.............ccccccccceccccc NA......... Eo CHASE BANK 7TH6GLXDRUGQFUS57RNE97. [ 10/10/2018] 12/18/2020] ................. ..264,758,400 | 2,550.00......... ..(4,846,115) [ | ..... (4,846,115) | (14,351,397) 2
S&P IDX PUT @ 2500 - PREMIUM PAYABLE DEUTSCHE
12/18/20 VAGLB Hedge - Macro Hedge............ccccccceececceec. N/A........ E BANK, AG TLTWFZYICNSX8D621K86..... [ 10/11/2018)| 12/18/2020] ................. ..264,758,400 | 2,500.00......... ..(6,874213)[ A | ...... (6,874,213) | (13,367,115) 2
S&P IDX PUT @ 2800 - PREMIUM PAYABLE CREDIT SUISSE
09/19/25 VAGLB Hedge - Macro Hedge..............cccccccceccce NA......... E FBINT E58DKGMJYYYJLN8C3868.... [ 10/15/2018| 09/19/2025] ................. ..105,020,832 | 2,800.00......... ..(1,104,452) [ A ] ....... (1,104,452) | ...(5,471,091) 2
S&P IDX PUT @ 2700 - PREMIUM PAYABLE JP MORGAN
12/19/25 VAGLB Hedge - Macro Hedge...........cccccccceeceeeee. N/A......... E CHASE BANK 7H6GLXDRUGQFUS7RNE97. [ 10/31/2018] 12/19/2025] ................. ..108,845,120 | 2,700.00......... ...(1,484,300) [ 7. | ....... (1,484,300 | ...(5,284,385) 2
S&P IDX PUT @ 2650 - PREMIUM PAYABLE
12/19/25 VAGLB Hedge - Macro Hedge. NA......... E.... HSBC BANK USA _1IE8VN30JCEQV1H4R804...... | 11/26/2018 12/19/2025 ..111,786,880 | 2,650.00......... L (2517.393) [ ] ... (2,517,393) | ...(5,323,862) 2
0099999999. Total-Purchased Options-Hedging Other-Put Option ..465,947,529 0 0. 16,740,787 |XX] ......16,740,787 |(217,590,384) 0 0 0 0 XXX XXX
0149999999. Total-Purchased Options-Hedging Other. ..465,947,529 | ......1,320,000 0. 18,053,787 |XX] ......18,053,787 |(217,597,384) 0 0 0 0 XXX XXX
0369999999, Total-Purchased Options-Call Options and Warrants 0| ....1,320,000 0. 1,313,000 |XX] ....... 1,313,000 | ......... (7,000) 0 0 0 0 XXX XXX
0379999999. Total-Purchased Options-Put Options ..465,947,529 0 0. 16,740,787 |XX] ......16,740,787 |(217,590,384) 0 0 0 0 XXX XXX
0429999999. Total-Purchased Options ..465,947,529 | ......1,320,000 0. 18,053,787 |XX] ......18,053,787 |(217,597,384) 0 0 0 0 XXX XXX
Written Options - Hedging Other - Put Options_
BARCLAYS BANK
S&P IDX PUT @ 712.55 10/21/22......ccocrvvervrrrreens VAGLB Hedge - Macro Hedge...........cccocceeeeeesesen. N/A......... Eov PLC G5GSEF7VJP5I70UK5573..... [11/01/2012)10/21/2022 ... | - 412,846,598 | 712.55.....ccceee [ -.(19,119,860) | cvvvvevevrvcvcvrrrvass | wovverevnrerernrnrenenns [ eevesrins (349,856) | ... | ..........(349,856) | .......512,749 2
SOCIETE
S&P IDX PUT @ 700.00 10/21/22.........ccccccveceee VAGLB Hedge - Macro Hedge..........ccccccccccecececc N/A......... Eoe GENERALE O2RNE8IBXP4ROTD8PU41.... | 11/07/2012] 10/21/2022] .................| .. 411,846,400 | 700.00............ | ...(18,760,000) | ....oocverrrcrercrcrece | covverivvrnrinnrcrccrnns | ccverrs (252,389) | ... | ..........(252,389) | .......548,248 2
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted c Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule|  of Date of | Number Rate of Index | Premium Premium 0 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 of 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 | Contracts|  Amount (Paid) Paid Paid Income Carrying Value | e | Fair Value (Decrease) | B.A.CV. | )/Accretion Items Exposure Entity end (b)
SOCIETE
S&P IDX PUT @ 700.00 10/21/22............ccccccoee. VAGLB Hedge - Macro Hedge............ccccccccouccns N/A........| E....... | GENERALE O2RNESIBXP4ROTD8PU41... | 11/08/2012|10/21/2022 ................ | 411,846,400 |700.00............ .(18,862,200) (252,389) | .. (252,389) | ......548,248 2
S&P IDX PUT @ 700.00 10/21/22............ccccccoee. VAGLB Hedge - Macro Hedge............ccccccccouccns N/A........| E....... | CITIBANK, N.A.... E570DZWZ7FF32TWEFAT76. [12/21/2012{10/21/2022] ................ | 411,846,400 |700.00............ L(17,788,400) | ..ooovevevevevevinenes [ v, | v (187,697) | ... | ccccccc (187,697) | .....420,998 2
GOLDMAN
S&P IDX PUT @ 727.84 01/20/23...................... VAGLB Hedge - Macro Hedge................ccccoeeneres N/A........| E......... | SACHS INTL W22LROWP2IHZNBB6K528.. [01/08/2013|01/20/2023| ................ | 404,179,585 |727.84............ .(17,708,687) (324,818) | ... (324,818) | ......473,527 2
S&P IDX PUT @ 1350 - PREMIUM PAYABLE JP MORGAN
06/20/25 VAGLB Hedge - Macro Hedge. . | /AL .|CHASEBANK  7H6GLXDRUGQFU57RNE97. [06/25/2018 |06/20/2025 | . 108,845,120 1,282,032 | A | ......1,282,032 | ..1,410,211 2
S&P IDX PUT @ 1350 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge............ccccovvvvenenns N/A........| E........ | HSBC BANK USA 1IE8VN30JCEQV1H4R804..... |06/27/2018|06/20/2025 ................ | .217,690,240 |1,350.00......... 2,339,901 | A 2,339,901 | ...2,808,253 2
S&P IDX PUT @ 1400 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge.............cccccccveens N/A.........| E........ | HSBC BANK USA 1IE8VN30JCEQV1H4R804..... |07/23/2018|06/20/2025 | ................ | 105,020,832 |1,400.00......... ceeeennBT8,724 | M| 576,724 | ..1,430,166 2
S&P IDX PUT @ 1400 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge............ccccovvuveenenns N/A.........| E......... | HSBC BANK USA 1IE8VN30JCEQV1H4R804..... |07/24/2018|06/20/2025 | ................ | 105,020,832 | 1,400.00......... reennn 086,491 | A 686,491 | ...1,436,126 2
RTY IDX PUT @ 835 - PREMIUM PAYABLE DEUTSCHE
06/20/25 VAGLB Hedge - Macro Hedge...............ccuuuuwnnnns N/A........| E....... | BANK, AG TLTWFZYICNSX8D621K86.... |08/01/2018|06/20/2025| ................ | ..93,994,320 |835.00 PO T 7 KL IO 97,772 | ..1,383,153 2
MXEA IDX PUT @ 995 - PREMIUM PAYABLE JP MORGAN
06/20/25 VAGLB Hedge - Macro Hedge............ccccccccceceeee N/A........|E....... |CHASE BANK  7HBGLXDRUGQFU57RNE97. |08/08/2018|06/20/2025 | ..........cccce. | 96,115,100 [995.00......cccce. | covvvvvvrrvvcrrrrrcnnes | covvvvvernvnnenereneees | ceveveveneseeeseseneees | coveeeed (147 477) [ M| ......... (147,477) | ..1,032,323 2
MXEA IDX PUT @ 995 - PREMIUM PAYABLE DEUTSCHE
06/20/25 VAGLB Hedge - Macro Hedge...............ccuuuunennns N/A........| E....... | BANK, AG TLTWFZYICNSX8D621K86.... |08/08/2018|06/20/2025| ................ | ..96,115,100 |995.00 912,019 | A 912,019 | ...1,089,843 2
MORGAN
S&P IDX PUT @ 1400 06/16/28..............cccvveeeen. VAGLB Hedge - Macro Hedge............ccccccccoecees N/A........|E....... | STANLEY INTER 4PQUHN3JPFGFNF3BB653.. [08/14/2018|06/16/2028 ................ | 105,020,832 |1,400.00......... ce(A758,524) | ..o [ s ..(4,273734) | ... | .....(4,273,734) | ..1,336,691 2
MORGAN
S&P IDX PUT @ 1450 06/20/25............ccocvvevvecee VAGLB Hedge - Macro Hedge...............uuuwuvunnnnns N/A........| E....... | STANLEY INTER 4PQUHN3JPFGFNF3BB653.. |08/27/2018|06/20/2025] ................ | 101,490,720 |1,450.00......... | .... (P2 (C0XVV[0) S IO cen(2,/442,565) | ... | ......(2,442,565) | ...1,324,295 2
S&P IDX PUT @ 1450 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge............ccccccccoeeees N/A........| E....... | HSBC BANK USA 1IE8VN30JCEQV1H4R804..... |09/05/2018|06/20/2025 ................ | 101,490,720 |1,450.00......... ceenn 348,243 | M| 348,243 | ..1,475,806 2
MORGAN
S&P IDX PUT @ 1440 06/16/28...............ccccoeccc. VAGLB Hedge - Macro Hedge...............cccuuuuneeens N/A........| E....... | STANLEY INTER 4PQUHN3JPFGFNF3BB653.. |09/12/2018|06/16/2028 ................ | 102,079,072 |1,440.00......... | .... (CRTECRE 70 N O n(4,414262) | ... | ......(4,414,262) | ..1,363,254 2
RTY IDX PUT @ 850 - PREMIUM PAYABLE JP MORGAN
09/15/23 VAGLB Hedge - Macro Hedge...........ccccccccccecens N/A........|E....... |CHASE BANK  7HBGLXDRUGQFU57RNE97. |09/25/2018|09/15/2023 | .........ocoueer | -..92,114,434 | 850.00......coccv. | covvvvvvrrrverrvnrecnns | covvvveerennncnesnneees | coveveneneneneseseneses | cvveieed (278,087) [ M. | ........ (278,087) | ...1,315,286 2
S&P IDX PUT @ 1450 - PREMIUM PAYABLE CREDIT SUISSE
09/19/25 VAGLB Hedge - Macro Hedge. . |FBINT E58DKGMJYYYJLN8C3868... |09/27/2018|09/19/2025 . .101,490,720 228,740 | A 228,740 | ..1,499,874 2
S&P IDX PUT @ 1400 - PREMIUM PAYABLE CREDIT SUISSE
09/19/25 VAGLB Hedge - Macro Hedge...........cccccccccoecens N/A........| E.cccc.. | FBINT E58DKGMJYYYJLNBC3868... |10/15/2018|09/19/2025] ................ | 105,020,832 |1,400.00......... ceen815,135 | A L 615,135 | ...1,465,153 2
S&P IDX PUT @ 1350 - PREMIUM PAYABLE JP MORGAN
12119125 VAGLB Hedge - Macro Hedge...............uuuuuvunnnnns N/A........|E....... |CHASE BANK  7HBGLXDRUGQFU57RNE97. [10/31/2018|12/19/2025 ................ | 108,845,120 |1,350.00......... e 830,681 | M| 430,681 | ...1,431,006 2
S&P IDX PUT @ 1325 - PREMIUM PAYABLE
12/19/25 VAGLB Hedge - Macro Hedge.........c.ccccccccoecee. N/A........ | E....... |HSBC BANK USA 1IEBVN30JCEQV1H4R804..... [11/26/2018|12/19/2025 | ................ | .111,786,880 | 1,325.00. 692,006 A | ... 692,006 | ...1,429,645 2
0519999999. Total-Written Options-Hedging Other-Put Option: (104,206,558) S L I 0 | ....(4,713,531) [XX| ......(4,713,531) | .25,734,855 0 0 0 0] XXX XXX
0569999999. Total-Written Options-Hedging Other. (104,206,558) | ....ooovevvverened | v 0 | ....(4,713,531) [XX| .....(4,713,531) | .25,734,855 0 0 0 0] XXX XXX
0799999999. Total-Written Options-Put Options (104,206,558) | ...oooovevevenened | v 0| ....(4,713,531) [XX| ......(4,713,531) | .25,734,855 0 0 0 0] XXX XXX
0849999999. Total-Written Options (104,206,558) F L I 0| ..(4,713,531) [XX| ......(4,713,531) | .25,734,855 0 0 0 0] XXX XXX
Swaps - Hedging Effective - Foreign Exch:
JPY
JP MORGAN 0.00%(USD
CSWP: ZERO JPY(USD) 10/31/19. Liability. N/A....cc.. | D CHASE BANK TH6GLXDRUGQFU57RNE97. |01/28/2009 | 10/31/2019) ................ | .222,269,574 0.00%) 100e(82,495,176) | oo [ v | v, [ s | s 645,143 | .......cc....... 100/100........
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date 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| Number of| ~ 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 | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./A.C.V. ) [ Accretion Items Exposure Entity end (b)
usb
JP MORGAN 3.05%(EUR
CSWP: USD 3.05% (EUR 1.12%) 09/23/26.......... | 980745F*9 - WOODWARD INC.........coovvvvvmveerrenens D PART 1| D......... CHASE BANK 7H6GLXDRUGQFUS57RNE97. |09/14/2016)| 09/23/2026] ................. ....2,248,800 LI P273) [ 21,192 (28,000)| ... (GCEI7EY] [ I 8,700 30,251 100/100........
usb
2.86%(EUR|
CSWP: USD 2.86% (EUR 0.84%) 11/15/23..........| 92927KB*2 - WABCO HOLDINGS INC................ D PART 1| D......... CITIBANK, N.A..... E570DZWZ7FF32TWEFATS...|09/27/2016] 11/15/2023] .......ccvvvveees ...2,793,239 0.84%) 28211 | oo (87,750) | o [ v (CIT2)] [ - 10,875 29232 100/100.......
usb
JP MORGAN 3.00%(GBP|
CSWP: USD 3.00% (GBP 2.31%) 02/20/25.......... G1591#AU6 - BRITVIC PLC......ooorrrererevererene D PART 1| D......... CHASE BANK 7H6GLXDRUGQFUS57RNE97. [11/01/2016]| 02/20/2025] .........cccvc... ....2,448,000 2.31%) 6,463 | ......... (101,500) | voe [ covvrerene( 11941T) | o | v 1,800 29,092 100/100.......
usb
4.00%(EUR|
CSWP: USD 4.00% (EUR 1.84%) 12/07/27..........| BO550@AA9 - UMICORE SA.........cooovvvrrrseerrrrrnrs D PART 1| D......... CITIBANK, N.A..... E570DZWZ7FF32TWEFATS...| 04/05/2017|12/07/2027] ......ocvvvvve .....5,331,571 LR:ZL73) [ ...54,101 (362,429)] ... (501,199) | wvvvverrrrrerrrrrrrees | cveveiee AT ( TV Y ISR ... 77,463 .| 100/100........
usb
3.56%(GBP|
CSWP: USD 3.56%(GBP 2.35%) 01/31/25.......... G8030*AJ9 - SENIOR PLC........cccvcvcccvcvcccicvcens DPART1|D......... CITIBANK,N.A..... E570DZWZ7FF32TWEFAT6...| 12/01/2017]01/31/2025] .............c...| .. .4,054,054 2.35%) 25,987 229,050 KRIC TG [ I 2,700 | s [ v ...47,945 .| 100/100........
usb
CSWP: AMORT USD 4.24%(EUR 2.22%) BHM1ZSF75 - STADIUM FINANCE COMPANY JP MORGAN 4.24%(EUR
07/30/49 SARL DPART1|D........ CHASE BANK 7TH6GLXDRUGQFUS7RNE97. |03/26/2019| 07/30/2049] .......cvvvvvvvec | -eoe ..2,255,400 2.22%) (38,537) ...61,874 .| 100/100........
usb
CSWP: AMORT USD 4.37%(EUR 2.37%) BHM1ZSFD2 - STADIUM FINANCE COMPANY JP MORGAN 4.37%(EUR
07/30/49 SARL DPART 1| D........ CHASE BANK 7TH6GLXDRUGQFUS57RNE97. |03/26/2019| 07/30/2049] ................. ....4,510,800 2.37%) TLCIGHEPACY Y ST (SRR (OPORRRRRRRRPOORY ISV 123,748 .| 100/100........
usb
CSWP: AMORT USD 4.49%(EUR 2.50%) BHM1ZSFEQ - STADIUM FINANCE COMPANY JP MORGAN 4.49%(EUR
07/30/49 SARL D PART 1 .| CHASE BANK 7TH6GLXDRUGQFUS57RNE97. | 03/26/2019] 07/30/2049 .3,383,100 2.50%) (68,085) 92,811 100/100........
0879999999. Total-Swaps-Hedging Effective-Foreign Exchange. 0 0. 135954 | ... (310,629) |XX] .....(83,155,463) 0. 45825 0 0]...1137,558 XXX XXX
0909999999, Total-Swaps-Hedging Effective. 0 0. 135954 | ........ (310,629) |XX] .....(83,155,463) 0. 45,825 0 0]...1,137,558 XXX XXX
Swaps - Hedging Other - Interest Rate
MERRILL LYNCH
SWP: 3ML(5.66%) 06/08/21 OFFSET OFFSET. | INTL GGDZP1UYGUISTUHRDP48 |06/06/2006| 06/08/2021] . ....66,000,000 | 3ML(5.66%)... (991418)] ......(4,807,543) | ... | ......(4,807,543) [ ........(91,168) ...459,929
MERRILL LYNCH
SWP: 3ML(5.63%) 06/16/21 OFFSET OFFSET. [ C......... CAP SV GDWTXX03601TB7DW3U69. | 06/14/2006)| 06/16/2021] ................. ...46,500,000 [ BML(5.63%)...| .cccvvvvvercrrscrcreae .| (684,354) ] ......(3,403,899) | ... | .......(3,403,899) ........(84,406) 325,864 1
CREDIT SUISSE
SWP: ZERO 2.50%(3ML) 12/22/23............ccccceo.. VAGLB Hedge - GMWB Derivatives..................... N/A......... A FBINT E58DKGMJYYYJLNBC3868.... [ 12/18/2008)| 12/22/2023] ................. ..135,000,000 | 2.50% (3ML)... | weoevvrvvvrervrerernnnns B 200,023 | .......5,387,529 | ...| ....... 5,387,529 | ...6,518,445 ...1,429,055 | B
CREDIT SUISSE
SWP: ZERO 4.37%(3ML) 10/27/34...................... VAGLB Hedge - GMWB Derivatives..................... N/A......... A FBINT E58DKGMJYYYJLNBC3868.... [ 10/23/2009] 10/27/2034] ................. ....30,000,000 [ 4.37%(3ML)... | cooovvvvceeernccrcrseccs | o [ v 548,157 | ...... 16,256,376 | ...| ... 16,256,376 [ ....5,466,750 | .....ccvevcvevece [ covrerecrrcsccrecncees | e | 587,437 | B
CREDIT SUISSE
SWP: 3ML(3.75%) 03/26/20............cccovveverrrerennnnnn. | VAGLB Hedge - GMWB Derivatives..................... N/A......... A FBINT E58DKGMJYYYJLNBC3868.... [ 03/24/2010| 03/26/2020] ................. ..100,000,000 | 3ML(3.75%)... | weeevereverermevrennnnns | (615,249) ] ......(1,195,512) | ... | .....n(1,195,512) | .......... VAT [T [N [N I 430,037 | B
CREDIT SUISSE
SWP: ZERO 3.66%(3ML) 11/16/25...................... VAGLB Hedge - GMWB Derivatives..................... NA......... A FBINT E58DKGMJYYYJLNBC3868.... [ 11/12/2010] 11/16/2025] ................. ..100,000,000 | 3.66% (3ML)... | ..covevvevvmvrevevmnenes [ covsrsscrsrsccriiscciens | e 1,051,225 | ...... 15,540,514 | ... | ..... 15,540,514 | ....6,947,994 ....1,263,557 | B
SWP: 3ML(2.14%) 11/15/21 OFFSET OFFSET. [A......... CITIBANK, N.A..... E570DZWZ7FF32TWEFATS...|12/23/2011] 11/15/2021] .......ccvvvveees 201,055,000 | BML(2.14%)... | veecivcciciiores | oo cooreeen 17.513 | i (60,318) [ o | e (60,318) ...... (147,711) coovenenn 54,429 B [
BARCLAYS BANK
SWP: 1.56%(3ML) 11/15/21 OFFSET OFFSET. .|PLC G5GSEF7VJP5I70UK5573..... |07/19/2012] 11/15/2021] . ...7,055,000 | 1.56%(3ML)... ..(38,087) | .. (34,991 ... ..(34,991)] .......165,975 ..54,429
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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 Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | ~ Premium Premium 0 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| Numberoff ~ 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 | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./A.C.V. ) [ Accretion Items Exposure Entity end (b)
SWP: 1.55% (3ML) 07/27/22.......coovvvvevvvvrvrrerivirenens VAGLB Hedge - GMWB Derivatives................... N/A......... A CITIBANK, N.A..... E570DZWZ7FF32TWEFAT7S...|07/25/2012| 07/27/2022] .........ccovcc.. ..250,000,000 [ 1.55%(3ML)... | ccoevevevererrrrrerre ...(1,408,382)| ......(1,364,370) ... | ...... (1,364,370) | ....7,376,583 ..2,192,570 B [ T—
BARCLAYS BANK
SWP: 3ML(1.68%) 10/02/22..............cccccccnecccnnenn. | VAGLB Hedge - GMWB Derivatives..................... N/A......... A PLC G5GSEF7VJP5I70UK5573..... [09/28/2012 10/02/2022) ................. ..250,000,000 | 3ML(1.68%)... | -cccvcvvvercrescrcrece N 1,291,187 | ........... 410,198 | .| coooveen 410,198 |...(7,587,798) ....2,257,029 B [ T—
DEUTSCHE
SWP: 3ML(2.30%) 02/26/24... .| VAGLB Hedge - GMWB Derivatives... .| BANK, AG TLTWFZYICNSX8D621K86..... | 02/24/2014| 02/26/2024] ... ..250,000,000 | 3ML(2.30%)... 438,251 | .......(5,969,938) ... | ...... (5,969,938) | ...(9,306,340) ....2,699,252
DEUTSCHE
SWP: 2.60%(3ML) 02/26/24............cooovvvvemverivirenens VAGLB Hedge - GMWB Derivatives..................... N/A......... A BANK, AG TLTWFZYICNSX8D621K86..... | 02/24/2014)| 02/26/2024] ................. ..165,000,000 [ 2.60%(3ML)... | ccoovvvcvrvrerererrrcres | wovevimiriivnivininenins | e ce(41,746) [ .......6,152,078 | ... | ...... 6,152,078 | ...5,964,404 ....1,781,506 B [T
DEUTSCHE
SWP: 3ML(2.30%) 02/27/24............cccevvererrrerenennne. | VAGLB Hedge - GMWB Derivatives..................... N/A......... A BANK, AG TLTWFZYICNSX8D621K86..... | 02/25/2014)| 02/27/2024] .......cccvvvece. ..250,000,000 | 3ML(2.30%)... | «ceevererererresrerrsne B [ 434,555 | ......(5,972,300) [ ... | ..even (5,972,300) | ...(9,318,848) ....2,700,044 B [ T—
DEUTSCHE
SWP: 2.60%(3ML) 02/27/24... .| VAGLB Hedge - GMWB Derivatives... | NA........ BANK, AG TLTWFZYICNSX8D621K86..... | 02/25/2014| 02/27/2024 ..150,000,000 | 2.60%(3ML)... (35,733) 5,595,374 5,595,374 | ...5,429,750 .....1,620,027
SWP: 3ML(2.81%) 04/11/24 OFFSET OFFSET. .| CME........ccccooeeeeo.. LCZTXYGSLJUHFXXNXD8S... | 04/09/2014| 04/11/2024] ... ....30,000,000 | BML(2.81%)... | ccvvvvvecerervceccrecees | wovevvinrevvnnnenvennens [ eve (17,329 .......(1,455,159) | ... | ..... (1,455,159) | ...(1,131,559) 328,164 1
SWP: 3ML(2.81%) 04/11/24 OFFSET OFFSET. [ C.......... CME.......cccocooeee..  LCZTXYGSLJUHFXXNXD8S... | 04/09/2014| 04/11/2024] ................. 202,000,000 | BML(2.81%)... | ccoceesrevsesrevevsreres | cevvrvnererencrereccrees | v (1,155) [ vovorren(O7,01) | | (97,011) | ........(75,437) coereeenn 21,878 B [
SWP: 3ML(2.81%) 04/11/24 OFFSET OFFSET. [ C.......... CME......ccccconeeee.  LCZTXYGSLJUHFXXNXD8S... | 04/09/2014| 04/11/2024] ................. .....9,000,000 | 3ML(2.81%)... (5,199) [ .oovveved (436,548)| ... | ..........(436,548) (339,468) coerenen.98,449 B [
SWP: 3ML(2.69%) 04/11/24 OFFSET OFFSET. [ C.......... CME.......cccoconeee.. LCZTXYGSLJUHFXXNXD8S... | 05/07/2014| 04/11/2024] ................. ....24,000,000 | 3ML(2.69%)... 657 | ......(1,030,952) ... | ....... (1,030,952) [ ...... (915,491) 262,531 1
SWP: 3ML(2.69%) 04/11/24 OFFSET OFFSET. [ C.......... CME.......cccocooewee.  LCZTXYGSLJUHFXXNXD8S... | 05/07/2014| 04/11/2024] ................. ......1,000,000 | 3ML(2.69%)... 27 | n(d2,956) | o | o (42,956) (38,145) coeree 10,939 B [
SWP: 2.57%(3ML) 04/11/24 OFFSET OFFSET. [ C.......... CME......cccocconewee.  LCZTXYGSLJUHFXXNXD8S... | 05/15/2014| 04/11/2024] ................. 125,000,000 [ 2.57%(3ML)... | cooovvvcrevrrcereereenes | eovevimineiinnvisininins | e (15,184) [ ... 948,067 | ...| wooovenn 948,067 | .......963,866 | ... | corrrecrrrercieeecies | e | i 273,470 B [
SWP: 2.57%(3ML) 04/11/24 OFFSET OFFSET. [ C.......... CME.......cccoconeweo. LCZTXYGSLJUHFXXNXD8S... | 05/15/2014| 04/11/2024] ................. ......1,000,000 | 2.57%(3ML)... (607) 37,923 37,923 38,555 coereee10,939 B [
SWP: 2.60%(3ML) 04/11/24 OFFSET OFFSET. [ C......... CME......cccocconeweee.  LCZTXYGSLJUHFXXNXD8S... | 06/02/2014| 04/11/2024] ................. ....29,000,000 | 2.60%(3ML)... | ccocverevercrrccrcrae cereeen(13481) [ 1,137,752 | | 1,137,752 [ 1,115,169 [ oo | e | e | 317,225 B [
SWP: 2.60%(3ML) 04/11/24 OFFSET OFFSET. [ C......... CME......oocconeweee.  LCZTXYGSLJUHFXXNXD8S... | 06/02/2014| 04/11/2024] ................. ......2,000,000 | 2.60%(3ML)... (930) 78,466 cooveenn 18,466 | i 76,908 v 21,878 B [
SWP: 2.60%(3ML) 04/11/24 OFFSET OFFSET. .| CME... . LCZ7TXYGSLJUHFXXNXD8S... | 06/02/2014)| 04/11/2024] ... ......9,000,000 | 2.60%(3ML)... ...(4,184) 353,005 353,005 | .......346,087 ....98,449
SWP: 2.02%(3ML) 06/08/21 OFFSET OFFSET. CM LCZ7XYGSLJUHFXXNXD8S... | 12/20/2016| 06/08/2021 66,000,000 | 2.02%(3ML).. (209,782) 257,534 1,205,850 .459,929
SWP: 2.01%(3ML) 06/16/21 OFFSET OFFSET. CM LCZ7XYGSLJUHFXXNXD8S... [ 12/20/2016| 06/16/2021 46,500,000 | 2.01%(3ML).. (157,296) 179,368 62,584 325,864 1
SWP: 3ML(2.09%) 05/17/24.............cccocoenerorecroooo. | VAGLB Hedge - GMWB Derivatives.................... N/A......... .| CME... . LCZ7XYGSLJUHFXXNXD88... | 05/15/2017| 05/17/2024] ... ....38,000,000 | 3ML(2.09%)... 104,058 (605,680) | ... G IECTTRTT0) VORI IVVOPPPIOIOIPIOOOPIIOY IVPPPPIPPPPPPROOOOIOY IOV 419,936 B [ T—
SWP: 2.53%(3ML) 05/17/37.....ccovovevvevvevverevirerenans VAGLB Hedge - GMWB Derivatives..................... N/A........ A CME......ccccocconeweee.  LCZTXYGSLJUHFXXNXD8S... | 05/15/2017| 05/17/2037] .......ccceeeecee .....9,000,000 | 2.53%(3ML)... (5,183) | .....cccccc 497,565 | .| woooveen 497,565 | ......928,813 | ..ooovvvvrvrrcerrrnces | o [ oo | ceeeeeen 190,351 B [ T—
SWP: 2.56%(3ML) 05/17/47......cooeooeveveeireverirerinnns VAGLB Hedge - GMWB Derivatives..................... N/A......... A CME......ccccoocconenee.  LCZTXYGSLJUHFXXNXD8S... | 05/15/2017| 05/17/2047] .......cccoveece. ....19,000,000 [ 2.56%(3ML)... | ccocvevvvevcrrerrcrrae ceeverneen(1522) [ 1,379,191 || v 1,379,191 [ ...2,540,967 | ..eouvevercrerece o | e | 501,782 B [ T—
SWP: 2.45%(3ML) 05/17/32.....ccoueevvvevvvireverirerennns VAGLB Hedge - GMWB Derivatives..................... N/A......... A CME......cccoocconenee.  LCZTXYGSLJUHFXXNXD8S... | 05/15/2017]| 05/17/2032] .......cc00eeeeee ...47,000,000 | 2.45%(3ML)... | ccoovervvcrcrrrrrcrrae v (88,279 ] ... 2,071,272 | | 2,071,272 [ ...3,989,573 | cocovvrvcrerrverercnes | e | v | e 843,726 B [ T—
SWP: 2.55%(3ML) 05/17/42........occoovevveivereririrenans VAGLB Hedge - GMWB Derivatives..................... N/A......... A CME......occoneweee.  LCZTXYGSLJUHFXXNXD8S... | 05/15/2017| 05/17/2042] ................. ....11,000,000 [ 2.55%(3ML)... | ccocvcrevercrrccrcrae Y (4,932) | ......cccc. 706,030 | ... | oo 706,030 | ...1,312,438 263,173 3
SWP: 3ML(1.92%) 05/17/22.........cccccecvcrvvennennn. | VAGLB Hedge - GMWB Derivatives.................... N/A......... A CME......ccccocconenee. LCZTXYGSLJUHFXXNXD8S... | 05/15/2017]| 05/17/2022] .............. ....52,000,000 | 3ML(1.92%)... | wcoeverevercrrerrcrrane B 187,115 | e (262,307) | .. [ <verrerere(262,307) | ...(1,363,503) | cocvevevevevevererenns [ wovevmmmnnmenmnenennns [ eovmemmmmmmmmmnnnnns [ evrverens 441,403 B [ T—
SWP: 2.96%(3ML) 04/24/28...........oooveveveeiverenens VAGLB Hedge - GMWB Derivatives NA......... A LCH WAMBYERMS70XFZUOY219 |04/20/2018| 04/24/2028 ......1,000,000 | 2.96%(3ML)... 1,425 86,810 86,810 | ........ 63,756 wn... 14,853 3
0919999999. Total-Swaps-Hedging Other-Interest Rate 0 0].....71164|.... 30,335,656 |XX] ......30,335,656 | ..19,394,733 0 0 0 |..22760,102 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)........ DPART1|D......... BANK, AG 7LTWFZYICNSX8D621K86..... | 06/09/2016] 07/30/2025] ........ooooocce. ..coc...d 679,680 3.38%)] .oooon (10,500) 6,291 (32,025)] ... (32,025)f oo | 14,169 8,385 100/88..........
0939999999. Total-Swaps-Hedging Other-FOreign EXCRANGE. ........o.ooooiioiiiiiiiii o e s | s (10,500) 0 6,291 (32,025) [XX| (32,025) 0. 14,169 0 0 8,385 XXX XXX
Swaps - Hedging Other - Other
MORGAN GMWB
SWP: GMWB (0.23%) 06/30/57... .| VAGLB Hedge - GMWB Derivatives... .| STANLEY INTER  4PQUHN3JPFGFNF3BB653... | 06/18/2007 [ 06/30/2057| ... ..[2,012,592,775 [(X373] E— ..(2,349,157)| ...... 30,865,606 .....30,865,606 | (10,784,187) ...62,054,633
SWP: DIVIDEND SWAP 01/06/20.. ..| VAGLB Hedge - GMWB Derivatives... .| BNP PARIBAS SA ROMUWSFPUSMPRO8BK5P83 | 02/22/2012(01/06/2020 ... .4,135,000 | 0.00%(0.00%) <en(1,665,933) | ... 1,665,933)[ ...... (177,650) 14917
JP MORGAN
SWP: DIVIDEND SWAP 01/03/20........cccccuvruvmrerens VAGLB Hedge - Macro Hedge...........cccocceeveeesesen. N/A......... Eov CHASE BANK 7H6GLXDRUGQFUS57RNE97. |02/19/2013] 01/03/2020] ................. .....4,690,000 | 0.00%(0.00%) (17 372) | | (1,117,372) ] ...... (168,748) coerenen 16,785 B [ —
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date 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| Number of| ~ 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 | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./A.C.V. ) [ Accretion Items Exposure Entity end (b)
MORGAN
SWP: DIVIDEND SWAP 01/06/21 VAGLB Hedge - Macro Hedge. NAA......... E.... STANLEY INTER _4PQUHN3JPFGFNF3BB653... | 02/22/2013] 01/06/2021 .....4,795,000 | 0.00%(0.00%) .......(1,103268)] .. | ....... (1,103,268)| ........(93477) 29,590 2
0959999999. Total-Swaps-Hedging Other-Other. 0 0]...(2,349.157)] ...... 26,979,033 |XX] .....26,979,033 | (11,224,062) 0 0 0|...62115925 XXX XXX
0969999990, TOtal- S ADS-H NG DN, . Lttt e | i (10,500) 0]...(2271703)] ..... 57,282,665 XX .....57,282,665 | ....8,170,671 | ........ 14,169 0 0|..84884412 XXX XXX
Swaps - Replications - Interest Rate
SWP: 2.13%(3ML) 06/10/29.. .| SWAP LCZ7XYGSLJUHFXXNXD8S... | 06/06/2019]| 06/10/2029 ... 2.13%(3ML)... (9,363)
FLINUIING = DUINU W INTEREO | NATE
SWP:_2.13%(3ML) 06/10/29. SWAP LCZ7XYGSLJUHFXXNXD88... | 06/06/2019) 06/10/2029 2.13%(3ML)... (9,275)
0979999999. Total-Swaps-Replications-Interest Rate. 0 0].....(18,638) 0 0 0 0 0]...1577,452 XXX XXX
Swaps - Replications - Credit Default
46625H@L5 - BOND WITH CREDIT DEFAULT 1.00% (CREDI
CDS: JP MORGAN CHASE (JPM) REC 1.00%... | SWAP [ |- S CITIBANK, N.A..... E570DZWZ7FF32TWEFATS...|03/20/2019| 06/20/2024] ..........cocc... ......1,500,000 RREY/Z1)] [ — v 161,361 | 21,250 | oo 152,819 | ... 220,172 (8,542) 10eeee1,500,000 [ 1o | evevevererevererennns
CDS: GOLDMAN SACHS GROUP (GS) REC | 38141GH#4 - BOND WITH CREDIT DEFAULT MORGAN 1.00%(CREDI,
1.00% SWAP [ |- W STANLEY CAP  17331LVCZKQKX5T7XV54...... | 03/20/2019| 06/20/2024] ................. ......1,500,000 TEVENT)| coooovveevenveivmnninns [ ovvirinnns 59,457 | .....21,250 | oo 56,309 |...| .o 131,171 (3,148) 201,500,000 [ 1 | i
172967E@6 - BOND WITH CREDIT DEFAULT CREDIT SUISSE 1.00% (CREDI
CDS: CITIGROUP INC (C) REC 1.00%............... | SWAP [ |- S FBINT E58DKGMJYYYJLNBC3868.... [ 03/20/2019]| 06/20/2024] ...........c... ......1,500,000 RREY/=1D] [ v 138,199 | 21,250 | oo 130,883 | oo [ coovererer 168,063 | oo [ eovenenmennennennenens RN <3 1) I 10eeee?,500,000 [ 1o | evevivererivererinnns
61747YM*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 -.....7,500,000 TEVENT) o 105061 | .....21250 | ..o 99499 |..]..........151,522 (5,562) ......7,500,000 | 1............
0989999999. Total-Swaps-Replications-Credit Default. 0 ..464078 | ........85,000 | .......... 439,511 [XX] ..........670,928 0 0f.... (24,567) 0 |...30,000,000 XXX XXX
1029999999. Total-Swaps-Replications 0 ..464078 | .........66,363 | ........... 439,511 |XX] ........ 2,159,138 0 0f.... (24,567) 0|...31577,452 XXX XXX
1159999999. Total-Swaps-Interest Rate. 0 0 52526 | ...... 30,335,656 |XX] ......31,823,867 | ..19,394,733 0 0 0 |...24,337,554 XXX XXX
1169999999. Total-Swaps-Credit Default. 0 ...464,078 ...85,000 439511 |XX] ..........670,928 0 0. (24,567) 0 |...30,000,000 XXX XXX
1179999999. Total-Swaps-Foreign Exchange 0 142,244 (342,653) |XX]| .....(83,187.488) 0. 0 0]...1,145943 XXX XXX
1199999999. Total-Swaps-Other. 0 0 ]....(2,349,157) 26,979,033 ..26,979,033 | (11,224,062) 0 0 0|...62115925 XXX XXX
1209999999, TOMAI-SWADS........ooooo st DD | snssisiend (10,500)] ........464,078 | ....(2,069,387)] ...... 57,411,547 |XX| .....(23,713,660)] ....8,170.671 | ....... 59,994 | ....... (24,567) 0 |..117,599,423 XXX XXX
1399999999. Total-Hedging Effective. 0 0. 135954 | ..........(310,629) [XX] .....(83,155,463) 0 . 45,825 0 0]...1,137,558 XXX XXX
1409999999. Total-Hedging Other. ..361,730,471 | ......1,320,000 | ....(2,271,703)] ...... 70,622,920 |XX] .....70,622,920 |(183,691,858)] ........ 14,169 0 0|..84884412 XXX XXX
1419999999. Total-Replication 0)...464078 ] .......66363 | ... 439,511 [XX] .......2,159,138 0 0. (24,567) 0|...31577,452 XXX XXX
1449999999. TOTAL..... .|..361,730,471 | ......1,784,078 | ....(2,069,387)] ...... 70,751,802 [XX] ....(10,373405) |(183,691,858)] ......... 59,994 | ....... 24,567) 0 |..117,599,423 XXX XXX

(a) Code Description of Hedged Risk(s)
A INTEREST
B CREDIT
c DURATION
D CURRENCY
E EQUITY INDEX
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | ~ Premium Premium 0 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| Numberoff ~ 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 | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
1 This derivative is part of an offsetting relationship in which an open hedge was effectively terminated as a result of the Company entering into a new derivative with offsetting terms.
2 This derivative is part of the Company's macro program, which hedges against the statutory tail scenario risk arising from guaranteed minimum death benefit ("GMDB") and guaranteed minimum withdrawal benefit ("GMWB") liabilities on the Company's statutory
2 (cont) surplus. For the six months ended June 30, 2019, the hedge has been effective at achieving the enterprise economic objective.
3 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
3 (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 LlFE AND ANNU'TY |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
TUU9..... | v 186 | ...372,000 |US 2YR NOTE SEP 19........... Derivatives N/A......... A 09/30/2019| CBT.....covvvrrernrinne 549300EX04Q2QBFQTQ27 |05/30/2019 .....106.9913 | ..... 107.5898 | ........... (7,268) | cvvoverrerceirrinneies | everierineeienins | cevenernenienieeens | coveveriessnenens | ceenes 222,672 | .......... 222,672 | .......... 83,700 | cooovvrrerirens 2 | s 2,000
VAGLB Hedge - GMWB
usu9..... | .o 669 | ...669,000 | US LONG BOND SEP 19........ Derivatives N/A......... A 09/19/2019| CBT.....ovvvvrrerrnnne 549300EX04Q2QBFQTQ27 |06/04/2019 .....151.7509 |..... 155.5938 | ......... (83,625) | ..vvvvuevrrenerirerines | cerereereniseiiees [ eveesnesnenienns | e | e 2,570,854 | ....... 2,570,854 | ..... 1,605,600 | ...overnernnnns 2 | s 1,000
VAGLB Hedge - GMWB
WNUI.... | ......d 385 | ...385,000 | US ULTRA T-BOND SEP 19... | Derivatives N/A......... A, 09/19/2019| CBT......ovvvriviririnns 549300EX04Q2QBFQTQ27 |05/29/2019] .....172.8186 | ..... 1775625 | ......... (72,188) | v | eeveneriimissiinnns | enenenssesssnissnnns | sveineesssnessnsnnnes | eoeee 1,826,406 | ....... 1,826,406 | ..... 1,328,250 | ..o 2 | s 1,000
12829999999. Total-Long Futures-Hedging Other. ..o oviiiiiesisissiser s ettt ettt et e R s ettt et et bRt e A st skt es bbb n s sttt entessensesensansensetansensessensesenses | srseree (163,078)] ....... 0 0 0 0f... 4,619,931 | ....... 4,619,931 | ..... 3,017,550 XXX XXX
1329999999. Total-Long Futures . SO PPN PO OO OO PO PP PP PO POP PO PP YOO PPPOPPPPPPRTOPRTOOR) IPPPOPON (163,078) | ....... 0 0 0 0] ... 4,619,931 | ....... 4,619,931 | ... 3,017,550 XXX XXX
Short Futures
Hedging Other
VAGLB Hedge - GMWB
ESU9..... | .o 835 | ... 41,750 | S&P500 EMINI SEP 19........... Derivatives N/A......... S 09/20/2019| CME GROUP INC. LCZ7XYGSLJUHFXXNXD88|06/26/2019..2,926.1330 |..2,944.2000 | ....... (555,275) | vvvrerrerneerniennnes | wevmerssneeieninees | oveveersnenssnennes | eeversessnenssnins | eveens (754,296) | ......... (754,296) | ..... 5,260,500 2 50
ESU9..... | .o 400 | ..... 20,000 |S&P500 EMINI SEP 19........... VAGLB Hedge - Macro Hedge | N/A......... S 09/20/2019| CME GROUP INC. LCZ7XYGSLJUHFXXNXD88|06/19/2019..2,926.1141 |..2,944.2000 | ....... (266,000) | ...vvovverererreirrines | cereerieeeieninnes | e | e | e (361,718) | <ovovve. (361,718)| ..... 2,520,000 1 50
EMINI MSCI EAFE INDEX VAGLB Hedge - GMWB
MFSU9...| ....... 529 | ... 26,450 |SEP 19 Derivatives N/A......... S 09/20/2019| CME GROUP INC. LCZ7XYGSLJUHFXXNXD88|06/26/2019]..1,899.2488 |..1,923.3000 | ....... (253,920) | ..vvvrerrerceieines | serierieeeieninnes | eeereenenseeenns | e | e (636,155) | ......... (636,155) | ..... 2,380,500 2 50
VAGLB Hedge - GMWB
NQuo..... | ... 188 | ....... 3,760 | NASDAQ 100 E-MINI SEP 19. | Derivatives N/A......... E............ |09/20/2019| CME GROUP INC. LCZ7XYGSLJUHFXXNXD88|06/26/2019|..7,674.0985 |..7,693.7500 | ......... (12,220) [ ..o | e [ | s | s (73,890) ..(73,890)] ..... 1,428,800 2 20
VAGLB Hedge - GMWB
TYU9...o. | o 705 |...705,000 |US 10YR NOTE SEP 19......... Derivatives N/A......... A............ |09/19/2019| CBT... . 549300EX04Q2QBFQTQ27 |05/29/2019 .....125.9360 | ..... 127.9688 | ......... (22,031) .(1,433,101) | ...... (1,433,101) | ........ 740,250
US ULTRA 10YR NOTE SEP | VAGLB Hedge - GMWB
UXYU9... [ ...coe. 143 | ...143,000 |19 Derivatives N/A......... A, 09/19/2019| CBT....c.covvvviicrininns 549300EX04Q2QBFQTQ27 |05/29/2019 .....135.4844 | ..... 138.1250 | ..oovvnnee (4,469) | ..o [ | e [ | o (377,609) | ......... (377,609) | ........ 185,900 | coovvcriiriens 2 | s 1,000
13429999999. Total-Short Futures-Hedging Other..........cccooiviies wooosiiiessssssessssssessssssessss s T (1,113915)] ....... 0 0 0 0 |...(3,636,769) | ......(3,636,769) | ....12,515,950 XXX XXX
1389999999. Total-Short Futures, OO OO PO PP OP PO PO PP OO OO OO PP PO PO PO PP PP YO PPPORPPOPPPRRPPOOR IO (1,113,915) | ....... 0 0 0 01...(3,636,769)] ...... (3,636,769) | ....12,515,950 XXX XXX
1409999999. Total-Hedging Other.. SR OO PP PP PP PP PO PO PR PP P PPPPOPOTO ettt b ettt bt e bt bRttt e R bt e Rt et et s e bbb Rt et ekt et s bttt et b s sebesensetesenenerannsetensnrereranes | terd (1,276,993 ....... 0 0 0 0 .. 983,162 | .......... 983,162 |....15,533,500 XXX XXX
1449999999. TOTAL . O OO OO OO OO OO ...(1,276,993) | ....... 0 0 0 0 .. 983,162 | .......... 983,162 |....15,533,500 XXX XXX




Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in
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 5,100,000 | ...... (2,200,000) ..... 2,900,000
GOLDMAN SACHS & COLLC ....10,563,348 3,000,000 | ....13,563,348
TOAI INEE CASH DBPOSIES..........ieeoieiisiestissiiiie stk e0k 444 theheEfoehEoe0EeLEf oL L E L e0E oL E L oL E oL L L0t oL oL E L L 0L 0L E 0L L E L oL o0 e0E e LhE ek 0L ee0E o0k 4 ohLkbeELE oL b 0L Ee0EeLE L0kttt ....15,663,348 ...800,000 |....16,463,348
(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.
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |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
Exct Traded Derivatives
0199999999, Aggregate Sum of Exchange Traded.... [ oo [ oo | XXX 16,463,348 | ... [... 16,463,348 (1,276,993)] ... 15,533,500 .. 15,533,500
NAIC 1 Desi
BARCLAYS BANK PLC.......cooitiiiiuiiiieissieseisssiess st G5GSEF7VJP5I70UK5573... (13,353,496) | ...ovvvvvvrernrncerernereennn0 | i 2,418,425 | L (13,353,496) | ...... 0 [ 2,311,458 | oo 0
BANK OF AMERICA, NA ...ttt BATYDEBGGKMZOO03IMB27 | Y...ooveevveee | Yoo | e 1,863,911 | il 1,807,918 | e [ v | i 1,807,918 [ s | e 0 | e | s 0
BNP PARIBAS SA.......ooiiiiiiniierieineee e .. ROMUWSFPUBMPRO8K5P8 (1,665,933) | ..cvocveererrernrirnrinene0 e (1,665,933) | oo (V1 I 14917 | e 0
CITIBANK, N.A . E570DZWZT7FF32TWEFAT76 ) 2,209,209) 0 9,901,639
CREDIT SUISSE FB INT ...ttt E58DKGMJYYYJLN8C3868. .38,926,994 | .. ) 1(2,299,964) | .o 0 11,210,085
DEUTSCHE BANK;, AG......coiiiriniiireieneissie e TLTWFZYICNSX8D621K86.. wo [ [ 19,968,069 | ......coevvenee (18 848 475) 19,968,069 | .....ccvvvvvrnne (18,848,475) | ...oovvvvvernenn 1,119,594 | i 8,809,214
GOLDMAN SACHS INTL. ..ot enienees W22LROWP2IHZNBB6K528 2,253,761 | ... (324,818) 2,305,784 (324,818) | ..oovvvrerreernn 1,980,966 | oo 7,500,000
HSBC BANK USA.......oiiiiieiiriese e 1IE8VN30JCEQV1H4R804... ...8,162,009 (11,825,453) | oo [ s 8,162,009 (11,825,453) | ...... (0 R
JP MORGAN CHASE BANK TH6GLXDRUGQFU57RNE97 .10,963,348 (38,200,306) (71,725,375) | . .(38,279,869) | ...... 0 | 999,703
MERRILL LYNCH CAP SV.....covirieiirirernrneeeerseiesiennes GDWTXX03601TB7DW3U69 (3,403,899) | ..ooeverrererrierneend 0 [ ..(3,403,899) | ...... 0 | 325,864
MERRILL LYNCH INTL. ..ot GGDZP1UYGUI9STUHRDP4¢ (4,807,543) | ..coovvrrrne (U ORI ..(4,807,543) | ...... 0 | 459,929
MORGAN STANLEY CAP.........ovrviiernrireeerintiseineneesssesesesinsens 17331LVCZKQKXETTXVEA... | Y.ooovvercvrine | Yo | cereeneeiseieseseensnens. [ v 56,309 | ..evererierreneerneeeenes [ e 56,309 | ..ccceene. 131,171 13171 | s 7,500,000
MORGAN STANLEY INTER........covvieiinriiiinrinnieninciieniniens ... 4PQUHN3JPFGFNF3BB653. 88,778,500 | ...cvvvveirnnnd (12,233,830) 22,110,670 | .oovvverrrrrs 88,778,500 | ...cvvvrrrrncs (12,233,830) | coocvvvveerninn 22,110,670 | ..ooovvvvrrerinns 62,084,223
SOCIETE GENERALE e O2RNEB8IBXP4R0TD8PU41.. (504,778) | . (504,777) 0
WELLS FARGO BANK......ovtiiiriniisisnississsss s sessnsnes KB1H1DSPRFMYMCUFXT09 2,266,000 | ..ooiiiiiiniiens 2,128,198 | .o cveernnnnenersrnnnenen0 |2y 128,198 [ | 0
0299999999. Total NAIC 1 DESIGNAHON. .....eevieiriiisie ettt ..171,103,154 ...176,440,400 ...(109,491,058) (109,757,266) | ... 111,117,032
0899999999. Aggregate Sum of Central Clearinghouse .. XXX XXX XXX [ 5,596,041 | ..o, 7,733,072 | v (3,930,612) ..(2,442,402)] ... R 6,482,391
0999999999. Gross Totals . OO OO OO PO O PP PO OO PPN OPPPRROOR [FSYRTRORORO 176,699,195 | ..o 200,636,820 | ..covrvenens (113,421,670) | ...ovevevevv.n. . 41,678,864 | ................. 101,826,263 | .......cooce. (113,476,661) [ ....oovoernr... 25,342,401 | oo 133,132,923
1. OFFSEE PEI SSAP NO. B4.......eoieiiiiteii itttk ek L Lot LEE L E 0L R L0 bbbttt | ceenas st | coias
2. Net after right of offset per SSAP NO. B4.........cccvvvrerinisineincirnens e eteeteeieieeieies  eeieseeiesserseseesessesserseiesiessesesieiesiesesesesiesiesesiciesiesesieiisiesiessesieiessisiesissecsesesiesissasasaes 200,636,820 | ....cccoorenes (113,421,670)
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 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

BARCLAYS BANK PLC s G5GSEFTVJPSITOUKSST3..... | TIEASUMNY.....cvveereerreinsreeeiieesieesenisesssesans 912810  RD 2 | TREASURY BOND......coiiiuuiiriireeieiseitestsessse st 10,470,479 11/115/2043. | ..o

BARCLAYS CAPITAL INC......ccvvuveeirierierierienerseeisninns AC28XWWIBWIBK2824319.... | CaSh...... v siesseessesssesssssssens CASN...ee e .2,900,000 | ..ccvoverrernnen2,900,000 | .ovooiriiinnnnn2,900,000 | oo .

BNP PARIBAS SA.......oooiiiiieiierieeineesssiessssssnsenes ROMUWSFPUBMPROBKSP83 | TIEASUMNY........uueveevnsianreseesensiesssenisesssesans 912810  RD 2 | TREASURY BOND.....cotiiuuiiriireireiaeiseisiesisesssssisssss st ssssssssssns | esssssssnsesessnns 989,716 | .... 11/15/2043. | ..

BNP PARIBAS SA.......oviiirieirierieeineeissisesiessienienes ROMUWSFPUBMPROBKSP83 | TrEASUMY..........vvrrerieenresrrieesienssnesersssenens 912810  RU 4 | TREASURY BOND......cootiruiirririeiieiniriessiessiesssesesssessssssessesssesssssssssssessesssesssensssssssssessssensns | oesssesssssssssson 618,457 | ..o 576,000 | ..covvverrrirrrinns 547,262 | 11/15/2046.

BNP PARIBAS SA.......oooiiiinriienieeineesssiesssssssssenes ROMUWSFPU8MPRO8BK5P83 | Treasury. 912810 SA 7 | TREASURY BOND.....coiiiuiiriireireineiseisiesisesssssissses s s sssssss st sssssssssssssns | sesssssssnsesessons 283,293 02/15/2048. | ..

CITIBANK, NAA.....coviirinns E570DZWZ7FF32TWEFAT6.. | Treasury. 912810  FG 8 | TREASURY BOND......cotiiuiirririeimieimiisesiieessesssesessssssssssessesssesssssssss st essssssssssessssensns | oesssesssssessssnn 130,377 | ... 02/15/2029. | ..

CITIBANK, NAA.....ccooniinriins E57ODZWZ7FF32TWEFATB.. | TIEASUMNY......ouurereeemeirnienevieensieisssisessseias 912810 FT 0 | TREASURY BOND.....coiiiuiiiriiieiieine st isesssssissees bbbt ssssssssnins | esssssssnsessnsinns 154,984 | oo 116,000 | .eovvvvrirrerirnnns 132,595 | 02/15/2036.

CITIBANK, N.A, E570DZWZ7FF32TWEFAT6.. | Treasury. 912810  RB 6 | TREASURY BOND.....cotiriiirririeineiniisessseesiesssesesssesssssssessesssesssssssss st essssssssssessssensns | oesssesssssessssonsd 411,513 05/15/2043. | ..

CITIBANK, N.A. E570DZWZ7FF32TWEFAT6.. | Treasury. 912810  RD 2 | TREASURY BOND.....coiiiuiiimiireiriineise i isesssseissessssssss bbbt ssssssssesnins | esssssssnsessssans 846,386 11/15/2043. | ..

CITIBANK, NAA.....coovrvcrinns ES7ODZWZTFF32TWEFATB.. | TIEASUMNY.......ourvrrrerireesrerrriensiensseneseesessens 912810  RE 0 | TREASURY BOND.....cotiiuiiriirieimeineiiesiseesiesssesesssessssssessesssesssssssss s ssesssessesssssssssssessssensns | oesssesssssssssinns 122,178 02/15/2044.

CME............. LCZ7XYGSLJUHFXXNXDB8B.. | TIEASUMNY......ouuerrermsrirnreneeseesieesenesersasesas 912810  RD 2 | TREASURY BOND.......otiimiiirierirneitseiseisssiesisessssiseenns 10,996,845 | .... ...8,704,484 | 11/15/2043. | ..

DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 31335B X7 6 |FHLMC GOLD 30YR GIANT......ccrivertieriirnieie e (998,952)| ... (998,952) | 08/01/2048. | ..

DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 31418A  GQ 5 | FNMA 20YR...oouiiiiieiiiiie ittt (238,027) (238,027) | 07/01/2032. | ...oovvrverrirrianns

DEUTSCHE BANK, AG...... . TLTWFZYICNSX8D621K8B.... | TFEASUMY. ....ouvveeverrerrerererreseeiseessessensnenes 912810  SF 6 | TREASURY BOND.....ccotviriririrerceiieieissssesssesseseseenns .1,413,358 ....1,281,916 | 02/15/2049. | ..

GOLDMAN SACHS & CO L. FORBUP27PHTHYVLBNG30.. [ CaSN......orvuiirrireiiiieiiesiesiseesssie st SNt 13,563,348 13,563,348 | ..cooovviinne.

HSBC BANK USA.......ovimimriirieriereeeissesesssssaeniens 1IE8VN30JCEQVTHARBOA..... | TIEASUIY......vvurercerrcrireiserienrieesseeseniseenns 912810  RD 2 | TREASURY BOND.....couiiimririerieiaeiieiiessiesssssise s ssse sttt 6,385,584

ICE ... .... 549300R4IG1TWPZT5U32..... CASN.. s Cash OO O OO OO OO OO OO OOPOOPRRPRRPRRTO 14,732 .

JP MORGAN CHASE BANK ... THBGLXDRUGQFU57RNEY7. | Loan-backed and Structured 3128KR WQ 3 | FGOLD B0YR.....uvouvireereimereeriensseeesessse s ss st ssssssesssenssassssssnsns | oesessesssssssessan 709,157 10/01/2036. | ..

JP MORGAN CHASE BANK........ccocmmririiriiniieriniiienns TH6GLXDRUGQFUS7RNEY7. | Loan-backed and Structured 312960 T 5 [ FGOLD B0YR ..ottt | renssbsnsessenss 449,112 06/01/2033. | ...oovvvvrvrrrirnens

JP MORGAN CHASE BANK... ... THBGLXDRUGQFU57RNEY7. | Loan-backed and Structured 31297A  3S 1 | FGOLD B0YR....ccouuieeuriuieisrisestseesesse sttt san st | seessssssssssnsssnens 799,412 ....7,203,754 06/01/2034. | ..

JP MORGAN CHASE BANK... . THBGLXDRUGQFUS57RNE97. |Loan-backed and Structured 31297A 5K 6 | FGOLD 30YR. OSSOSO SUOPOPOOPPURPOOTE OO 417,762 | ... ....5,521,205 06/01/2034. | ..

JP MORGAN CHASE BANK THB6GLXDRUGQFU57RNEY7. | Loan-backed and Structured 3132LA K5 0 | FHLMC GOLD 30YR CASH ISSUANCE..........cciirimiimirierireressesssissessesssessesseses s ssssssesssnens 4,303,874 | ..o 4,117,115 10/01/2048.

JP MORGAN CHASE BANK... ... THBGLXDRUGQFUS57RNEY7. | Loan-backed and Structured 3132WP LD 7 | FHLMC GOLD 30YR. 07/01/2047. | ..

JP MORGAN CHASE BANK... . THBGLXDRUGQFU57RNE97. |Loan-backed and Structured 3132XX MY 2 | FHLMC GOLD 30YR. 03/01/2048. | ..

JP MORGAN CHASE BANK TH6GLXDRUGQFUS7RNEY7. | Loan-backed and Structured 3132Y1  UJ 5 | FHLMC GOLD 30YR.....ccvuiiiiriieiiieiesissssssssssisesssssssesesse s s sssessssssnssssessssssessesssnssenss | soessssssosssessns 4,372,225 | oo 4,462,168 | ...ooovverirns 4,292,733 | 08/01/2048. | ....ccoovvvvrerrrnnns

JP MORGAN CHASE BANK... ... THBGLXDRUGQFU57RNEY7. | Loan-backed and Structured B1371K  TE 5 | FNMA B0YR ..ottt s 1,222,336 ..50,311,093 ....1,151,654 | 07/01/2033. | ..

JP MORGAN CHASE BANK... . THBGLXDRUGQFUS57RNE97. |Loan-backed and Structured 3138A4 4H 5 |FNMA 30YR. OO TSSOSO 2,691,864 | ... ....5,683,801 | .... ....2,536,456 | 02/01/2041. | ..

JP MORGAN CHASE BANK THB6GLXDRUGQFUS57RNEY7. | Loan-backed and Structured 313BAR X3 3 | FNMA B0YR...iiiiiiiericereeiseiie ettt sttt enssssnnns | esesensssessessans 429,507 | ..ovvvirierinn 1,038,000 | ..ooorvrrrrrrirns 417,646 | 09/01/2041. | ..ooovvvrrrerirens

JP MORGAN CHASE BANK... ... THBGLXDRUGQFUS7RNEY7. | Loan-backed and Structured 313BAV. P74 | FNMA B0YR .ot .2,530,237 10/01/2041. | ..

JP MORGAN CHASE BANK... ... THBGLXDRUGQFU57RNEY7. | Loan-backed and Structured 313BEG  EW 0 | FNMA B0YR...oiiiiiiieiiicesreiseiie ittt ss sttt ensssssnns | esesesssssssnssans 743,533 11/01/2040. | ..

JP MORGAN CHASE BANK... . TH6GLXDRUGQFUS57RNE97. |Loan-backed and Structured BM13BEG  GC 2 | FNMA B0YR .ottt .3,433,135 01/01/2041. | ..

JP MORGAN CHASE BANK THB6GLXDRUGQFUS57RNEY7. | Loan-backed and Structured B13BES AV 0 [ FNMA BOYR....ouoouiiuieeiieeisees ettt | sbssesbiesss st sesens 711,397 02/01/2047.

JP MORGAN CHASE BANK... ... THBGLXDRUGQFUS57RNEY7. | Loan-backed and Structured 3138WY UL 0 [ FNMA BOYR ..ottt nin | resssisenssssnssans 895,746 01/01/2047. | ..

JP MORGAN CHASE BANK... . THBGLXDRUGQFU57RNE97. |Loan-backed and Structured 3138XT UK 0 | FNMA B0YR ..ottt sttt | sensississsssnsssens 828,854 08/01/2043. | ..

JP MORGAN CHASE BANK TH6GLXDRUGQFUS7RNEY7. | Loan-backed and Structured 3138X3  2Q 4 | FNMA B0YR ..ottt | eesisnnisenssen s 761,144 10/01/2043.

JP MORGAN CHASE BANK... ... TH6GLXDRUGQFU57RNEY7. | Loan-backed and Structured B138XE Y5 8 | FNMA B0YR...oouiieieiieiie ittt b 9,328,763 11/01/2043. | ..

JP MORGAN CHASE BANK... . THBGLXDRUGQFUS57RNE97. |Loan-backed and Structured B13BXF €4 5 [ FNMABOYR....oooiiiiiiiciecie sttt | sheessenstenssenens 394,048 659,000 04/01/2044. | ..

JP MORGAN CHASE BANK TH6GLXDRUGQFU57RNEY7. | Loan-backed and Structured 31402C PL 0 | FNMA 30YR.. .1,108,960 ..31,351,000 11/01/2033.

JP MORGAN CHASE BANK... ... THBGLXDRUGQFUS7RNEY7. | Loan-backed and Structured B140FN  AS 3 [ FNMA BOYR....ouiouiieiiieiiierei it 8,972,595 07/01/2047. | ..

JP MORGAN CHASE BANK... . THBGLXDRUGQFU57RNE97. |Loan-backed and Structured 3140GX BT 7 | FNMA B0YR ...ttt 4,059,274 11/01/2047. | ..

JP MORGAN CHASE BANK THBGLXDRUGQFUS7RNEY7. | Loan-backed and Structured 31410F  Z9 9 | FNMA 30YR.. Rttt | reienie e 435,904 03/01/2037.

JP MORGAN CHASE BANK... ... TH6GLXDRUGQFU57RNEY7. | Loan-backed and Structured 31410G  NB 5 | FNMA 30YR 10/20 INT FIRST.....couiiureuirrerireireesssisessessssssssissessssssssssesssssssssssssssssssssssssssns | oesessesssssesessan 252,617 10/01/2037. | ..

JP MORGAN CHASE BANK... . THBGLXDRUGQFUS57RNE97. |Loan-backed and Structured 31410L  VC 3 | FNMA BOYR ..ottt 11,959,430 01/01/2047. | ..

JP MORGAN CHASE BANK TH6GLXDRUGQFU57RNEY7. | Loan-backed and Structured B1413U  TQ 2 [ FNMA B0YR oottt bbbt | sbsesbiesssesnsienens 439,248 12/01/2037.

JP MORGAN CHASE BANK... . THBGLXDRUGQFUS57RNE97. | Loan-backed and Structured 31419A Bl 5 | FNMA 18YR...ooiiiiiiii st | eeiennis e 717,643 06/01/2025. | ..
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Collateral for Derivative Instruments Open as of Current Statement Date
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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)

JP MORGAN CHASE BANK........ccoorererrrierierinenienes THB6GLXDRUGQFUS7RNEY7. | Loan-backed and Structured 36179U  CA 8 [ GNMAZ BOYR.....ovorririermeiiiieiieeti ettt | ehssenssensseentseeens 397,143 | oo 415,000 | ..o 382,601 | 09/20/2048. | ......c.oovvvvrerernen

JP MORGAN CHASE BANK........coccomrireirrrinericrineirenns TH6GLXDRUGQFU57RNEY7. | Loan-backed and Structured 36179U  CB 6 [ GNMAZ BOYR.....ouuiirirmiiieieeiieeii etk | sbssesbiesss st senens 296,263 | ....oveorririinn 312,000 | oo 289,896 | 09/20/2048. | ......ccovvvvrcrernenn

JP MORGAN CHASE BANK... ... THBGLXDRUGQFUS57RNEY7. | Treasury 912810  RD 2 | TREASURY BOND......couiiiririmierieiaeiiiiessiesssss sttt 44,615,066 ..36,108,000 ..35,314,052 | 11/15/2043. | ..

JP MORGAN CHASE BANK... ... TH6GLXDRUGQFU57RNEY7. | Treasury 912810 SF 6 | TREASURY BOND......coiiiiuiimiirieieiaeitiestssessss s ssse bbb 6,101,623 ....5,534,174 | 02/15/2049. | ..

MERRILL LYNCH CAP SV.......vvimirerinieeissiseriesiiens GDWTXX03601TB7DW3UBY. | CaSh........cvomverrerrinrieerierieseeessiseieessseessessseseseeans SNt 20,000 | .cooriverirnirnennnni 20,000 | e 20,000

MERRILL LYNCH CAP SV.. .... GDWTXX03601TB7DW3U69. | Treasury 912810  RD 2 | TREASURY BOND......cotiiuuiiriiriieiieisesisessss bbbt .3,585,713 ....2,837,874 | 11/15/2043. | ..

MERRILL LYNCH INTL . GGDZP1UYGU9STUHRDP48 | Treasury. 912810  RD 2 | TREASURY BOND......cotiiirririeiieiaeiieriessiesssssiss sttt 5,091,910 ....4,030,470 | 11/15/2043. | ..

MORGAN STANLEY CAP [7331LVCZKQKX5T7XV54..... TIRASUMY ...t 912810  RD 2 | TREASURY BOND.......ctiiuuiiimiirriiaeiaeiiesiseesssss st .14,827 11/15/2043.

SOCIETE GENERALE..... O2RNEB8IBXP4R0OTD8PUA41.... | Loan-backed and Structured 3132WP LD 7 | FHLMC GOLD 30YR......couiiuuvimeimmiesisiesiesssesesssessesssesssesssessssessssssss s sssesssssessssssssssssssesssns | svsesssesssnessnesens 385,809 07/01/2047. | ..

SOCIETE GENERALE..... O2RNEB8IBXP4R0TD8PUA41.... | Loan-backed and Structured B138XE6 Y5 8 | FNMA BOYR.. oottt sttt | seebireis s 231,072 11/01/2043. | ..

SOCIETE GENERALE..... 02RNE8IBXP4R0TD8PUA41.... | Loan-backed and Structured B1410L VO 3 [ FNMA BOYR....ieieiiiteiesites sttt i | fonnssssnsnesnnsens 308,339 01/01/2047. | ..ooovvvvrrrcriens

0199999999, TOAIS. ... .11ttt ettt ettt s s eees et eee s seeE8 8 eeE 88 eEE 1128k E8 488 o088 4eEE 14 £E8oeEEHeLE1oEEE LR oL E4EEEoLE14EEE L8 4EEE 4o LR oL EHeEE4LE84EEE LR oL E 1oL 4LE1 481 E R 4L E oL 4EEE1eLE AR 4EEEeLE 4oL A LA 1EEEeeEEeeEE  £EeLEfeeEEHoLEeEEE LR LR eEEE oL 1EEE oL LA E AR LR LR LAk 174,171,238 XXX XXX

Collateral Pledged to Reporting Entity

BANK OF AMERICA, NA... BATYDEBBGKMZO031MB27.. [ TIEASUMNY......cuueveeenirnivneireesieisssiseesaseias 912828 D7 2 | TREASURY NOTE......iiiiiiiueiieeieeiseeiss sttt sttt sesssnnns | esssssssnsessssansd 418,922 | ..o 414,000 XXX 08/31/2021. | ooooovvrvrerirens

BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828 L5 7 | TREASURY NOTE......coiiiiiiuirierineeiesiseesesssessssesssesesssesssssss st seessssssessessseessessssssssssensns | oessseessssesessans 332,657 331,000 XXX 09/30/2022. | ..

BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828 N3 0 | TREASURY NOTE.......ciuiiiiiieiiieeiseetssise sttt es bbb bbb 222,251 | ... 217,000 XXX 12/31/2022. | ..

BANK OF AMERICA, NA... BATYDEBBGKMZOO031MB27.. [ TIEASUMNY......couvrrrersrenmreseriensiensseneserssesans 912828 P38 | TREASURY NOTE.......coiiiiiimrieriineesesisseeseissessssesssesesssesssssss st ssssssssessssssesssessssssssssensns | oessseessssssessnns 320,514 | oo 318,000 XXX 01/31/2023.

BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828 Q2 9 | TREASURY NOTE.. ..ottt isesssesssse st ssesssnnes | essssssnnssssssansd 419,050 ...421,000 XXX 03/31/2023. | ..

BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828 V8 0 | TREASURY NOTE.......coiiiiiimirirerineeiesisssesessseesssesssesssessssssss st ssssssesssessssssssssensns | oessseesssssssssnns 150,517 | ... ...146,000 XXX 01/31/2024. | ..

CITIBANK, NAA.....cconiiriinns E57ODZWZTFF32TWEFATS.. [ CASN......viiriirrirciisiisie s ssessssisssnas SNttt | sesins st 920,000 | ..oovverrrirnrinnns 920,000 XXX

CME........... LCZ7XYGSLJUHFXXNXDB8B.. [ CaSN.......rvrrrerrererineimerierieseseesssiseesesssesssessseseseenns CSN. e 5,507,561 ....5,507,561 XXX

CREDIT SUISSE FB INT.....ccovviiririierieineieisssseerenies E58DKGMJYYYJLNBC3868... | Cash......ccvvvrrririreririieierieisisiesseeesississssssssssnsenns CASN.. s .1,050,000 | .... ....1,050,000 XXX

CREDIT SUISSE FB INT......vvrrieermerierererieeeseeiseinns ESBDKGMJYYYJLNBC3868... | CaSN.......rvruverrererinirieriesieseeesssisessesssee st SNt R 107,149,243 | ......ccoon... 107,149,243 XXX

HSBC BANK USA......ooiiiieiniersisiesiessessssiserenine 1IE8VN30JCEQV1H4R804..... €St s CASN.. s .3,420,000 XXX

(] I . WAMBYERMST7OXFZUOY219 | CaSh.......veurvumrirrereeieineriesiseeesessssesesssessssenssesesseens SNt .88,479 | .... XXX

MORGAN STANLEY INTL....covvrrirniinniieriesesneisnisnsenns APQUHN3JPFGFNF3BBE53... | CaSh.....vviireiiiirireriisieiersseeesss s SNt 8,714,000 | oo 8,714,000 XXX

MORGAN STANLEY INTL... ... 4PQUHNS3JPFGFNF3BBB53... | CaSh.......courerriuiinerierieieeeissiesiessesssessssesssssssnns SNttt 45,720,000 ..45,720,000 XXX

WELLS FARGO BANK . KBTHIDSPRFMYMCUFXTO09. | Cash......ccvvvriririiarnnsseerssisssessssssssssssessssesssssesessssssees CASN. s .2,266,000 | .... ....2,266,000 XXX . .

0299999999, TOAIS. .....cveurveureseeseesseeesseeseesseesssessseeese s es e ess s st eees s s bbb e b eeies S481eRE oL E 8RR RS E R4 £ 8RR E RS R £ L8R AR R LR R R R AR R AR R R R R R SRR e ER R e RS LEAeER SRR LR R AR AR SRR LR R AR R R R R R R 176,699,194 | .....cccoonve. 176,682,283 XXX XXX XXX




Setementas o une 30, 2019o1re TALCOTT RESOLUTION LIFE AND ANNUITY 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 CW 9 | AMERICAN HONDA FINANCE.........coomiiiiririiisiineriesiesissesesissseesienes 1 300,032 300,000 {05/13/2020.......
06370R MX 4 |BANK OF MONTREAL (CHICAGO) 1 541,356 541,000 (11/01/201
06417G  Z3 5 |BANK OF NOVA SCOTIA (HOUSTON).......cvuimuierirmrisierersiiasesessesssssssssesssssssssessss s sssssssess s ssensessanes 1 901,052 900,972 {03/11/2020.......
05565E AQ 8 |BMW US CAPITAL LLC 1 601,211 | ... 600,634 |04/06/2020.......
17325F  AG 3 |CITIBANK NA 1 1,200,538 | ..o 1,200,530 |09/18/2019.......
2027A0  JJ 9 | COMMONWEALTH BANK AUST ..ottt 1 561,433 561,290 {03/10/2020.......
22549L LS 2 |CREDIT SUISSE AG (NEW YORK) 1 999,301 999,000 |10/01/201
86958) B6 5 | SVENSKA HANDELSBANKEN AB (NEW YORK).......ocooiiiiiiireriiiiiiirissierssisee e 1 424,133 424,148 |04/01/2020.......
86958) C9 8 | SVENSKA HANDELSBANKEN AB (NEW YORK).....c.cvuiuuiriiireiiiicriniieisesierssisseseee s siessenenenes 1 315,287 315,174 {10/21/2019.......
89114Q C2 2 | TORONTO-DOMINION BANK......ooiiriiiiiiireriiisisesisissssssisensssissesesssssssssse s sssssssssessesssnes 1 601,129 601,245 [06/11/2020.......
89114M DC 8 | TORONTO-DOMINION BANK (NEW YORK). 1 1,072,220 | ..coovvevrne 1,072,000 |09/04/2019.......
89236T FC 4 |TOYOTA MOTOR CREDIT CORP. 1 1,400,471 | v 1,400,327 |11/14/201
94989R 2V 9 |WELLS FARGO BANK INA. ...ttt 1 801,156 | ... 800,000 |12/06/2019.......
3299999.  Industrial & Miscellaneous (Unaffiliated) - 1SSUET OBlIGAtIONS. .......c..eiuuiiuiiiiiriiiiei st 9,719,319 | s 9,716,320 XXX
Industrial & Mi (Unaffiliated) - Other Loan-Backed and Structured Securities
59217G CF 4 |MET LIFE GLOB FUNDING | 1 150,437 150,419 | 06/12/2020.......
59217G  CJ 6 |MET LIFE GLOB FUNDING | 1 300,265 300,147 |09/19/201
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...............c.cccccoevcverevcrirercrennne. 450,702 | ... 450,566 XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated)........... 10,170,021 | oo 10,166,886 XXX
Totals
6499999.  Total - Issuer Obligation 9,719,319 | oo 9,716,320 XXX
6799999.  Total - Other Loan-Backed and Structured Securities 450,702 | ... 450,566 XXX
7099999, SUDEOLAI = BOMAS. ...ttt 10,170,021 | oo 10,166,886 XXX
Short-Term Invested Assets (Schedule DA Type)
000000 00 O |AMERICAN HONDA FINANGE.........ccoiiitiuiiirieiisiirerieiistisesissi sttt sssnniens. | sesisssensnnes | oevssssssesesinsenes 801,489 | ... 801,235 [02/14/2020.......
000000 00 O |AMERICAN HONDA FINANCE.........cccooomiimmiiininieinisesisesi s B [, 1,150,677 | oo 1,150,549 | 11/13/2019.......
000000 00 0 |BANK OF MONTREAL (CHICAGO) 974,925 974,832 {06/01/2020.......
000000 00 O | BANK OF NOVA SCOTIA.....oviiieiiiiieresisiesissiseissssss e ssssissssesss st essssssssessssssssssssesssssssssesssssssssessssssnsss | oessssssnsones | tosrossssssessessnnsnes 300,777 300,759 [12/05/2019.......
000000 00 O |BANK OF NOVA SCOTIA (HOUSTON) 500,128 500,000 |02/27/2020.......
000000 00 O |BANK OF NOVA SCOTIA (HOUSTON) 530,928 | ... 531,008 |05/08/2020.......
0000000 00 O |BMW US CAPITALLLC B [ 1,202,423 | ..coovvine 1,202,070 |04/06/2020.......
000000 00 O |CHEVRON CORP 500,668 500,755 |03/03/2020.......
000000 00 0 |CITIBANK NA 21,201,360 | oo 1,202,265 |05/01/2020.......
0000000 00 0 |COMMONWEALTH BANK AUST ..1,100,296 08/30/201
000000 00 0 |COMMONWEALTH BANK AUST 702,029 701,850 [12/19/2019.......
000000 00 0 |COOPERATIEVE RABOBANK UA (NEW YORK) 11,025,000 |06/19/2020.......
000000 00 O |HSBC BANKPLC ....699,969 | 02/28/2020.......
000000 00 0 |INTEL CORP B [ 1,200,649 | ..ooovvvvirne 1,200,564 |05/11/2020.......
000000 00 0O |ROCHE HLDGS INC 940,642 | ... 940,755 |09/30/201
000000 00 0 |ROYAL BANK OF CANADA (NEW YORK) B [ 1,074,232 | oo 1,074,000 |08/02/2019.......
000000 00 O |SHELL INTERNATIONAL FIN 802,880 | ... 802,800 |05/11/2020.......
000000 00 O |SHELL INTERNATIONAL FIN B [ 1,801,432 | oo 1,801,198 |09/12/2019.......
000000 00 O |STATE STREET BANK & TRST 870,057 870,000 [07/18/2019.......
000000 00 O |STATE STREET BANK & TRST. 1,200,094 | ..oooviiiine 1,200,000 |11/15/201
000000 00 0 |SVENSKA HANDELSBANKEN AB (NEW YORK).......oevirriiiireriiiceiiicesesierssissesseessssiessesssesseneenes 432,998 433,000 |02/07/2020.......
000000 00 O |TORONTO-DOMINION BANK 210,178 210,128 [08/13/2019.......
0000000 00 0 |TOYOTA MOTOR CREDIT CORP 600,096 600,053 [07/25/2019.......
000000 00 0 |TOYOTAMOTOR CREDIT CORP 200,067 200,092 |11/14/2019.......
000000 00 0 |US BANK NA CINCINNATI ....7100,802 | 10/28/201
000000 00 0 |US BANK NA CINCINNATI .1,000,617 |01/17/2020.......
000000 00 0 |WELLS FARGO BANK NA 300,817 300,810 [12/06/2019.......
000000 00 0 |WELLS FARGO BANK NA 250,226 250,262 {01/15/2020.......
000000 00 O |WELLS FARGO BANK NA 905,414 905,000 |10/04/2019.......
000000 00 O |WESTPAC BANKING CORP 371,019 371,000 {03/06/2020.......
000000 00 O |WESTPAC BANKING CORP 427,352 427,000 | 10/31/2019.......
000000 00 O |WESTPAC BANKING CORP 250,015 250,000 |08/02/2019.......
000000 00 O |WESTPAC BANKING CORP 513,034 513,000 [08/16/2019.......
000000 00 O |METLIFE GLOB FUNDING | 21,050,927 | oo 1,050,520 |09/19/2019.......
000000 00 0 [APPLE INC.....otiiitiiieiiieiissieeesis st | bt eres . 05/06/2020.......
000000 00 0 [APPLE INC.....oiiiiieiiiiieiiseirie sttt | crenierensienes | eereni e 600,054 600,088 |08/02/2019.......
000000 00 0 | COCA-COLA COITHE......cciiiieiiiiireiieti ettt bbbt eniens | frebiensneeseres 799,426 799,440 [07/09/2019.......
000000 00 0 |COOPERATIEVE RABOBANK UA (NEW YORK) 600,382 600,267 |08/09/2019.......
000000 00 O |FEDERAL HOME LOAN BANK......coiiiiiieiriiieriiiiseriesiseiesis ittt enissieniens | esssnsnsenenes 2,229,755 | ...... 2,230,000 | 08/07/2019.......
000000 00 O |NEW YORK LIFE CAPITAL CORPORATION 899,353 899,380 [07/09/2019.......
000000 00 0 [PEPSICO INC......oiuuieiiieriieiiireiieeiseee st nsensnnsens | sresinennssnnes | oernssessenseninnenes 760,475 760,607 |10/04/2019.......
000000 00 O |PFIZERINC... 998,396 | ... 998,347 (07/23/2019.......
000000 00 0 |PFIZERINC... B [ 1,296,073 | .oovvevne 1,295,930 |08/14/2019.......
000000 00 0 |PROVINCE OF QUEBEC................... 538,548 538,481 [08/09/2019.......
000000 00 0 |ROYAL BANK OF CANADA 999,890 | ...... 1,000,000 |06/11/2020.......
000000 00 0 |SUMITOMO MITSUI BANKING CORP (NEWYORK) 600,105 600,000 |08/06/2019.......
000000 00 O |SUMITOMO MITSUI BANKING CORP (NEWYORK) 1,099,920 | ..o 1,100,000 {11/01/201
000000 00 0 |SUMITOMO MITSUI BANKING CORP (NEWYORK) 499,957 500,000 |11/08/2019.......
000000 00 O |SVENSKA HANDELSBANKEN AB.. 500,554 500,370 {09/06/2019.......
000000 00 O | SWEDBANK AB (NEW YORK).......coevuuiurriiimeirirereiissiesisissesesssssssesse s sssse st ssssssensesinse | oersesssenenes 300,059 300,000 |08/26/2019.......
000000 00 O | SWEDBANK AB (NEW YORK).......cooiuuririiririimiirerisisisesssssssesise s st sss s ssessssss s ssssssesssssssssssssssns | sresssssensnnes | toevessssssesessnsens 219,972 220,008 |10/01/2019.......
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Setementas o une 30, 2019o1re TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets reported in aggregate on one Line 10 of the Assets page and not included on Schedules A, B, BA, D, DB and E.)
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
000000 00 O |TOTAL CAPITAL CANADA LTD.....cotiuiireriiiniiririeisesiesiesiesissisesssssseisens s ssssse s ssssssssensssissssensnns | rernssnserenss | ooreeseressessnseenons | sonesnseersnnies 1,498,815 | ..oocvvvvirne 1,498,850 |07/10/2019.......
000000 00 O |UBSAG (LONDON)....... 07/10/2019.......
000000 00 0 |UBSAG (LONDON 1,155,184 | e 1,155,000 |08/09/201
000000 00 O |UNILEVER CAPITAL CORP 698,228 | ..... 698,145 |08/06/2019.......
000000 00 0 |UNILEVER CAPITAL CORP I [T 1,294,237 | oo 1,293,951 | 09/04/2019.......
000000 00 O |WALMART INC 999,940 | ..... 999,956 |10/09/2019.......
000000 00 0 |WESTPAC BANKING CORP (NEW YORK).....iuuiuiiimiiuniiiiiessnsssisnssnsssrssnsssssenssssssesenssssssssenssenssnssnssenssnssssensensens | onnsnnssnssens | oonsensensensonssnnsons | sorsmessnssssnnssneedd 400,026 400,000 |03/11/2020.......
8999999  Total - Short-Term Invested Assets (Schedule DA Type) 46,907,120 .46,903,777 XXX
Cash Equival (Schedule E Part 2 Type)
178567 24 9 | CITIGROUP GLOBAL MARKETS INC REPO........ccoiuiiiiiririiiiierinsiteesissisesesie s sssesssessssesisenenss | sosssessenenns 17,668,913 ...17,668,913 | 07/01/2019.......
30229B U8 8 |EXXON MOBIL CORPORATION 1,099,293 | oo 1,099,319 |07/08/2019.......
AB24BU U2 0 | KFW oo 899,767 | ..... 899,813 [07/02/2019.......
178567 24 7 |RBC CAPITAL MARKETS LLC 22,000,000 22,000,000 |07/01/201
89153Q UG 3 |TOTAL CAPITAL CANADALTD 699,175 | ..... 699,180 [07/16/2019.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type) . 42,367,148 XXX
9999999, TOalS..... ovoiriieiiirene s . 99,444,289 XXX
General Interrogatories:
1. The activity for the year:  Fair Value $.....(2,084,682)  Book/Adjusted Carrying Value $.....(2,111,674)
2. Average balance for the year:  Fair Value $.....109,937,136  Book/Adjusted Carrying Value §.....109,929,033
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....99,437,888 NAIC 2: §......... ONAIC3: §.......... 0 NAIC4: §.......... ONAIC5: §......... ONAICE: §.......... 0
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Setementas o une 30, 2019o1re TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE 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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statementas of June 30, 2019 o the. T ALCOTT RESOLUTION LIFE AND ANNUITY 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
JP MORGAN CHASE BANK - GB... . LONDON 38,603 39,585 39,887 | XXX
JP MORGAN CHASE BANK - GB... LONDON .90,814,443 .98,714,034 106,276,968 | XXX
BANK OF AMERICA N.A. (HARTFORD). SPRINGFIELD 213,200 346,913 ..201,216 | XXX
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION...... NEW YORK CITY. 931,028 | ....... 128,109,577 ...30,464 | XXX
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION...... NEW YORK CITY ..o [ v | cevernennnsinnens | eeesseinsieesississins | onvesesssssissssessienes 356,101 | ...... (128,022,070) | ....uvce.. (211,182) | XXX
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION...... NEW YORK CITY ....couevmerierirneenes [ reeerneereninees | reverneessninens | veesssssssnessesieeens | rereneesssessssnessenes | soeessssssssessenes 17 [ s 754,071 | oo 608,660 | XXX
WELLS FARGO BANK, N.A......ccoorirriiniinnns SAN FRANCISCO......ovvmivriineins | eerirnrineiinniins | e [ e | s 520,302 121,926 | oo 350,024 | XXX
0199998. Deposits in.....52 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open DepoSItories. ... e XXX XXX [ | 220,847 417,200 | .o 160,924 | XXX
0199999. Total Open Depositorie XXX XXX 0 0 193,094,542 | ....... 100,481,237 | ....... 107,456,961 | XXX
0399999. Total CaSh 0N DEPOSIE......veuresriseisereeresees sttt XXX XXX 0 0 .93,094,542 | ...... 100,481,237 | ....... 107,456,961 | XXX
0599999. Total Cash................ XXX XXX 0 (U [ 93,094,542 | ....... 100,481,237 | ....... 107,456,961 | XXX
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

CUSIP

Descri

iption

3

Code

Date Acquired

Rate of Interest

Maturity Date |Book/Adjusted Carrying Value

8

Amount of Interest Due &

Accrued

Amount Received During Year

U.S. Government Bonds - Other Loan-Backed and Structured Securities

BRITISH COLUMBIA (PROVINCE OF ).......oviiuriiiiiiiiiriisiseieiseses s Sobe b 4,997,614 | .oveoveereeeeee e | e 13,107
0499999. U.S. Government Bonds - Other Loan-Backed and Structured SECUMHES..............ovvurviirriierccec s e 4,997,614 | oo | e 13,107
0599999. Total - U.S. GOVEMMENT BONGS...........coumirrriiiiicriisiiccsiiicssi st 4,997,614 | cooovveeerceeeecenieerieencen0 | e 13,107
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
F Y= =T =3E 0o 06/24/2019....... 07/10/2019, 4,988,838 2363
ALBERTA (PROVINCE OF)....vvtcteeeetvueveereeesessssssaseessesesssssssssesesssesssssssssssssessoss e sesssssss s 14811 AR 06/28/2019....... | ... 09/24/2019..... 9,946,915 1,915
AMERICAN ELECTRIC POWER COMPANY IN....ooooccccccieievveresssssimsesssesesssssssssassssseess s ssssssssse s sssssssssss s ssssssssss s ssssssoss | sosssseessssssssssssssssessssssssssssssss oo 06/07/2019....... | ... 07/09/2019. 4,997,049 8,827
AMERICAN ELECTRIC POWER COMPANY IN.......ctvvuuuuueseussamarseessssesssessssessssssssessessosesess e sssss 4814488881880 S8 4R 8RR 06/17/2019....... 07/16/2019....... ) 4994 563 5,075
AMPHENOL CORPORATION.......coveeeueireeesasaeeesssaeeessssssesesssesessesssses e sesss s esss s s8R HebebE bbb 06/26/2019....... 07/03/2019 9,998,504 3,514
BAT INTL FINANCE PLC 06/11/2019....... JOTHORO9.c | 4002800 | 17,067
BP CAPITAL IMARKETS PLC..... oottt seeeseee s esees e sees e sses e seeseseseeseesesessesseseseseeeseeseeeeseseeseeessesseeseeeseeseeseee e esseseesesesseesessaee e eseesseseseseeeseeseees  eeeresseseeseseseseseseeeeeseneeeesteseee s eneseseesaeeees 04/22/2019....... 07/08/2019.......| o A90T.395 | o 25,628
CANADIAN PACIFIC RAILWAY COMPANY.......oucuutiiitriruittereietesessessseessssessesss s st s sss s ebs st ss st b1 s b8 E R bbb bbb eb | Sebeeebee bR E bbb bbbt 06/25/2019....... 07/09/2019, 4,167
COMCAST CORP.......oviiiaiitireristesesieesses e8RSt sbee | Sebene s s bR et b bbbttt 06/14/2019....... 07/11/2019 9,917
JOHN DEERE CAPITAL CORPORATION.....cocceeevteseeeeeessseseseessesssesssseseseesssesssesesssssesseseesese bkt oLt 05/24/2019.......] ... LU0y N X<1o1 X [ 1 DO I 25,457
DOWDUPONT INCevooeoeeeeeeeeseee 05/30/2019....... 0710212019, | ggegoss | 28,869
DUKE ENERGY CORP......ooovvooeveeeeieeeeeeessesesseeessssesesssesesssssssssseessssessssessssaessss e s e sss s e s ee s s s s e s s et n st e s ne s ee s e s ennsses oossiesssesessssees s eee s n e s ens s 06/10/2019....... 07/01/2019..cco | 11.000.000 | o 16,363
EVERSOURCE ENERGY. ...ttt sttt 5 ks8££t b e fteses b e bbbt 06/25/2019....... 07/02/2019 4,167
EVERSOURCE ENERGY.......ocouutiuiiiiiutisiiesissstisesssissesessse st sssets s st ss s b8 s8 0410844108188 8848184128881 bbbt bee Haebses b e bbb bbb bbb 06/26/2019....... 07/10/2019 3472
FLORIDA POWER AND LIGHT CO..vvveevveeieieveeessseseeessssessonssssseessssesssesssesssesssessseesssssssesssss e ssss s v s e 06/25/2019.......] ... 071712019 9,989,067 4,100
FLORIDA POWER AND LIGHT CO.... 06/26/2019....... . 107/26/2019.. 4,991,424 1,715
GENERAL MILLS INC.....ooooveoeeeeeeeees et s s saseessses s s es s s s s s s s 06/17/2019....... 07/15/2019, 9,990,239 9,761
HYUNDAI CAPITAL AMERICA. ....cccccoosevessceesseoesssseesssss s sesse s s 2555t 06/25/2019.......] ... 09/M16/2019.cccc| 9,946,621 4,259
IBIM CREDIT LLC ..o e e e s s e see s s sseseeseeseeseesessessessesesssssessessesesesesesaeesesessessessesesessesses e sessesses e seesesses et aseesseseessesessesseseesessessasesessessesee  eveessssessessesasssssesaesesessessesessnseseessesenseneees 05/29/2019....... 07/03/2019....... ) 6,999,054 | 1vvvvvorereeeeeeeeeeeeeeeeiesseseseeeseenes | e reseesseseeesesseenn 15,524
INTL PAPER CO....ovvooueivvvessaesssesssesssssssessssssss s ssss st 5084541855025 ee bbb bbb 06/10/2019....... 07/01/2019, 3,600,000 5460
INTL PAPER €Ot 06/11/2019....... | 07/08/2019.. LY N BRI 14,444
MARRIOTT INTERNATIONAL INC.....covssvcevesssseeseesssessee e 558155555555 1088 06/11/2019.......] ... 07/24/2019 9,983,214 | oo | e 14,270
MARSH & MCLENNAN COMPANIES INC......ooccceerveveeeeesesseessseesesesesessesssessssesessese et LeeL s 06/13/2019..... | ... 072019 | XX Y A T B 12,750
MCCORMICK & COMPANY INCORPORATED...........cevvvveeersssssasaeeeesssseessssssssaessesssssssssssssss e sssssssssss 0055881114001 00044 06/18/2019....... 07/022019.......| o 14.998.958 | oo e, 13,542
MONDELEZ INTERNATIONAL INC........oouuuireeetumaieeesssaesesssssaesessssesesesess e esessss e ess s ees 5584818k hes ARt 06/26/2019....... 08/27/2019. 3559
NATIONAL GRID USA......oocoeseessoeescensseesseesssssessseesssesssnees 05/29/2019....... 071032019..... | 4009960 | 12,142
NATIONAL GRID USA.... OO O OO SO OO OOOTPOO OO ST P PO ORPOTRPRPTTROON 06/27/2019....... 08/16/2019 1,438
NISSAN MOTOR ACCEPTANCE CORP......cccccccccvevevreersssssessssssseessesssssssessseessesssssessesssse e sesessse bbb bbb 06/10/2019....... | ... 0710902019, XL 2 T B 15,167
NISOURGCE INC....oo oo s e s s s s e e s e st ssee s et s et s e s s eee s ee et er s e s s seee s essseesseesas sesesssessseeseeesseees e es s ees e es et es e s en e 06/12/2019....... 08/09/2019....... ) 6,980,666 9,650
NORTHROP GRUMMAN CORP.......cccccccmtivevrenssaassessssssseesssssssossssssesssssses s sssses s 555555 s 06/18/2019.......] ... 071712019 7,990,933 7,367
ONCOR ELECTRIC DELIVERY CO... 06/07/2019....... .107/08/2019.. 9.994.939 | oo 17,328
QUALCOMM INCORPORATED........coovvvvveerirereresesseeses st s 05/29/2019....... 07/02/2019 4,999,654 | ....ooooooeeeeeeeeeeenenenenenenes | eeeeeeeeeseseseseseseeeeeseseee 11,365
ROGERS COMMUNICATIONS INC.....ccocceveeererereeeseseseeessssssseessssssssesssesssesssesssesssssssesssssse s bbb Hhses e 05/14/2019.......] ... 08/06/2019.cvve | 4,986,324 | ..oooocvooesereeeseseeeesssees | eeeeeeenesssses e 18,408
VIRGINIA ELECTRIC AND POWER COMPAN......coovvrorerrerreeereeeseeesesesss st etenes s 06/10/2019....... 07111/2019....... . 4,996,413 7,521
WISCONSIN PUBLIC SERVICE CORPORATL.......ccuiuutireeiiteesetiesestesesisssssese s sse st be | Hebete b e bR s bbbttt 06/11/2019....... 07/10/2019 9,450
WISCONSIN PUBLIC SERVICE CORPORATI 06/24/2019....... . | 07/24/2019.. 4,803
3299999. Industrial & Miscellaneous (UNaffiliated) - ISSUBE ODNGALONS...............iriuuuisiiiissieiiiis s st 1000 8441814111881 4180 sssssssssssssnnns | GO QA QEE | g 370,822
3899999, Total - Industrial & MISCEIANEOUS (UNGIIALE)...............ouuuuuieiereiiiiiiiisi im0 8110501001000 S48 ssssssssssnss | 300 QA0 QRE [ 370,822
Total Bonds
7799999, SUDLOLAIS = ISSUBK ODNGALIONS. .......o11erevevvieisssssin it 8041011811081 s 300,240,966 | ...ooovvricriierincrisrseisnnnnnn0 | i 370,822
8099999. Subtotals - Other Loan-BaCKed @Nd SHUCIUIEA SECUMHIES...............uuirieiisiieeiiiis it 8048048214810 0 00 488 | 4997614 | oovovveenreeercercerencrnienen0 | e 13,107
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Statement as of June 30, 2019 of the TALCOTT RESOLUT'ON LlFE AND ANNU'TY |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
T e T el P 305,238,580 | ..o ] I——— 383,920
All Other Money Market Mutual Funds

4812C0 66 2 [ JPMORGAN US GOVT MMKT.....ooiiuiiruieruieuiiseisseseseeesesesseisseesseesseesssesssseesaessssesseesssess s es e84 e 8818 48R 88 £ 18R e bbbt b b e HeEEeeE s Eb e bbbttt 06/30/2019....... 36,798,722 355.171
4812C0 67 0 [JPM US GOVT MM = CP...ocooiiiriiiniieeiisesise e esseiss ettt ss s8R ens | Sebb e bbb bbbt 06/28/2019....... 23,558,693 | oo | oo 70,101
B1747C 70 7 [MS INST LIQ GOVT CL INST ..o iuuiuuueitueiiseiseeissaisessesss et esssse s es st s e85 8 s8££ 8 8818k E £ 18R E e bt He4E e bbb ek bbb bbbt 06/30/2019....... 17,326
949917 39 7 [WELLS FARGO ADV HER MMKT ......oucuuuiiiuiiuiiireriiiesisistisseseeesssess st es bbb 8RR Seb bbb bbbk 06/30/2019....... 2,952,445

8699999. Total - All Other Money Market Mutual Funds.

63,327,186

8899999. Total - Cash Equivalents

368,565,767




