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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo [ 11,381,907,568 |.......cooviveicriciricnis v 11,381,907,568 |.......... 11,961,644,163
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 30,154,702 |...veiecieerreceeene [ 30,154,702 |.....coooneee. 10,096,766
2.2.ComMMON STOCKS .....coviiiiiiiiiiiiiiccic s [ 920,886,598 |......c.ccvnnee 12,946,099 |................ 907,940,499 ... 913,093,547
3. Mortgage loans on real estate:
B ISt HENS .o [ 1,094,895,731 [ v 1,094,895,731 |............ 1,161,762,330
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O O NP KPP NPT
4.2 Properties held for the production of income (less
N L= R TV 0T o T T ot OO O OO R KU ORI RSN
4.3 Properties held for sale (less $ ..o,
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash ($
[ J 352,001,660 ) and short-term
investments ($§ ... 362,000,000 ) ... e 1,056,369,792 ..o v 1,056,369,792 |............ 1,008,424 ,621
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |oeeeeee 1,476,495,843 |..ooooeveeeeeeeeeeeeeeeees e 1,476,495,843 |.......... 1,438,151,068
7. Derivatives 166,250,110 |.. 166,250,110 |.. ..208,075,919
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 724,365,046 724,365,046 841,120,413
9. ReCEiVaADIES fOr SECUMEIES .......uvuivieieicieicieicieie e e 18,301,907 .o, 154,443 | 18,147,464 |.....ooceee. 7,869,947
10. Securities lending reinvested collateral @SSets ...........cccooveiiiiiiiiiiieneeiees [ [ [ e
11.  Aggregate write-ins for iNVested aSSets ............coeveeeeririnirnineeeeereseseees v 261,487,661 [....coovirieereincccins o 261,487,661 |............... 216,125,327
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 17,131,114,958 |....coceeeeee 13,100,542 |.......... 17,118,014,416 |......... 17,766, 364,101
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14, Investment income due and 8CCTUET ...........cueueuiuiuriiirincieieieieeeieieieeeieeas freeeeieinens 192,919,209 |....occvvvivrinne 369,033 | 192,550,176 |.......oo...... 163,531,108
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|..............c.oe..... 59,867 ... [ 59,867 |vovereriiiiiieinns 55,828
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremMIUMS) ..o o [rerse e [ [
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coooeeeeeeeeeeeeeeeeeeeeeeees oo ee e 19,013,063 |..eoeeeeeceeeeeeeeeeees e 19,013,063 |................. 24,203,360
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts .. 425,687,766 |...ooveeeeeeeeeeeeeeeeeeees e 425,687,766 |................ 391,098,726
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....cccccoen.. 80,280,874 80,280,874 48,510,743
18.2 Net deferred tax asset ...........ccoceeveuenee ..205,874,797 |.. .. 89,241,487 |. 82,598,000
19.  Guaranty funds receivable or 0N dePOSIt ...........cccccveeeveveverereeceeeieieeieeeees Jrererereeeeeeeneens 331,013 | [ 331,013 | 331,013
20. Electronic data processing equipment and SOftware .............ccccceveveieniiens i i [ [
21. Furniture and equipment, including health care delivery assets
(B s ) ettt [t [ [ [oee e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ...............cccovevevrreeees foerererirerinnnns 62,140,049 |.oooovieieieeieeeeens [ 62,140,049 |..........co.... 6,592,242
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |o.cccoorrriennes 80,389 ..o o 80,389 ..o 2,680
25.  Aggregate write-ins for other than invested assets ..........c.cccceeveieeeueveeeieieens freeeeeerinens 398,988,182 |...oocvrrenne. 4,611,707 |..ooveeennnne 394,376,475 |............... 261,651,464
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 18,516,490, 167 |................ 134,714,592 |........... 18,381,775,575 |.......... 18,744,939,265
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt ettt [eeneneinas 67,435,390,881 ..o o 67,435,390,881 |.......... 65,371,428,212
28. Total (Lines 26 and 27) 85,951,881,048 134,714,592 85,817, 166,456 84,116,367,477
DETAILS OF WRITE-INS
1101, Collateral on derivatives ... e 261,487,661 ..o o 261,487,661 |........ccone 216,125,327
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 261,487,661 261,487,661 216,125,327
2501. Deferred Asset SSAP 108 ... e, 255,996,921 [.1ovvvveererereenrennninn [revreeie 255,996,921 [..oovovevnneeee. 222,327,249
2502. ICOLI Cash Surrender Value ........ccooooooiooieeeeeeeeeeeeeeeeeeeeeeeeeeeeeenee oo 99,340,670 |..ooveeeeeeeeeeeeeeeeeeeeeeees oo 99,340,670
2503. Disbursements and Items not allocated ... fooreiiie 43,650,591 |..covvcirinn 4,611,707 | 39,038,884
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 398,988, 182 4,611,707 394,376,475 261,651,464




STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ........... 13,776,213,902 1€SS $ ovveervrererieririeinieenas 0 included in Line 6.3
(including $ ...cevve. 7,065,937,002  MOACO RESEIVE) ........o.ooivveeiceieeieeee et
2. Aggregate reserve for accident and health contracts (including $§ ..o 0 Modco Reserve)
3. Liability for deposit-type contracts (including $  ...ccovocveeeee 31,129,390 Modco RESEIVE)...........oeveeeerecieeieieieeeeeeern
4. Contract claims:
A LIFE oo bbbt b et b et b bbb
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $ ..........ccccceeviiininne 0 and coupons $ ....ccoceevvevrniccirininenne
E= Lo Lo U aT o= o PP RO PR O PPN
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ ........ccccooeiiiiiiins 0
LT [eT ) OO TE OO TSSO T TS POP T PEP S PRPRTURURPRUUTOY USRS 1,566,960 |..cocveneee 1,567,761
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including 200 MOACO) ... e [
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 Modco)......
7. Amount provisionally held for deferred dividend policies not included in LiNe 6 ..........cccooouiiiiiiiiiiiieneecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B s 0 discount; including $ oo 0 accident and health PremMiUMS .....oovveenveenieeienns [ e
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMFACES ..........oiuiiiuiiiieiee ettt ettt e et e s st e sseesaeese e s e esseeneeeneeeneeeneennes [ersesaseiaesiaesiae s e e s aesaesins [oaeesseeeesseesaeesaeesaessaeeas
9.2 Provision for experience rating refunds, including the liability of $ ... 0 accident and health
experience rating refunds of which $
SEIVICE ACE ..o 455,396,957 |..cocceeenene 370,448,177
9.3 Other amounts payable on reinsurance, including $ .................
[o=T 1= IO eSO SO SO TSSO SO T SO P T U PPV PTURUPTPRUTOTUPURURRUTPY NP 168,656,391 |......coecnv. 144,418,167
9.4 Interest MaiNtENANCE RESEIVE ............c.cueuiuiuiiiiieecieteteteeeee et et e ettt s e ee e st e et s esessss et et et et eaes et essss s st et asesesesssssssssasesesesesessanas [ereenseseneens 146,169,591 |.......c..c.c. 222,239,546
10. Commissions to agents due or accrued-life and annuity contracts $
B e 0 and deposit-type contract funds $  ..eveeeeeeeeceeceneneenes 0 s [ 6,749,199 |..ccoovoeene. 7,050,240
11.  Commissions and expense allowances payable on reinSUranCe aSSUMEA .........ccoeuiiuiiiriieieerieesieesieenie e e seeseeseesreesree s [eeeesee s sieees [oesee e s iee e s s
12, General @XPENSES AUE OF BCCIUBH ...............cveveviriereeeeseeetesesesesesesssetetes et essss s esessseses et essss s et ssssstesesesess s et ssasesesesesnsnasesssssnsesesesnns [resesennnennnaes 24,163,093 |.....ocvveee 29,119,357
13. Transfers to Separate Accounts due or accrued (net) (including$ — ............ (153,355,476) accrued for expense
allowances recognized in reserves, net of reinSUred allOWANCES) ............c.oueueieuruiiiriieieeeieieeeeses e seseseneeeens [eeeeeieienene (916,694,604)|.............. (861,132,497)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME taXES ...........cccovvvverueveieirieieeeieieeeeeeieieias .. 1,831,470 |.. ..2,393,112
15.1 Current federal and foreign income taxes, including $ 0 on realized capital gains (I0SSES) ......cccocve. foeererireniicciirrccres o
15.2 Net deferred tax HADIlILY ..ottt ettt e e et et e e et et et et e s et e e et ere e [
16, UNEamed iNVESIMENE INCOIME .........iuiuiiiaiieiaiteieeeecee ettt s e e e s bbb sttt snae [ocieesieanienas 2,389,905 |..covverennnee 4,944,331
17.  Amounts withheld or retained by reporting entity as agent or trustee ............coceiiiiiiiiiiiii e [ N
18.  Amounts held for agents' account, including $ .......ccccevevne 7,436,098 agents' credit balances .. ..7,516,487 |. .. 1,814,710
19.  Remittances and iteMS NOt @IIOCALEM ..ottt ettt en s oo 45,551,496 |...coooveeenene 30,862,345
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............ccociiiiiiiiiiiiii s [ [
21. Liability for benefits for employees and agents if not included above ....
22. Borrowed money $ ......ccoiiiiiiiiiiiiins 0 andinterestthereon $ .o 0 s [
23. Dividends to stockholders declared and UNPEID ...............c.ccueuiiiiiiiiieretesieceeeeeesee ettt esee sttt sesess s s sttt sesessanesesesesesesens [ereeeeeeenannens 571,000,000 [..eovoeoeercirieieireeeeenes
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE .........oveeeieieiiieteeeeeeeeee ettt ettt et s e s s s st se s et e s easas s as st et et esessasasss st esesesessssasnssseseseses|eeesenenensnnes 248,192,369 |....cccceenve 271,325,822
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) COMPANIES ..ouvieniieiieieeiesee e sieesieesteesre e eees foee e oeesae s s
24.03 Funds held under reinsurance treaties with unauthorized and certified ($  .....cccccvrieeecccrnencnee ) FEINSUIErS .....cc. |ocucerureencnas 764,436,226 |................ 794,419,070
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ...........ccceeveeienieeieiieeeeee
24.06 Liability for amounts held under UNINSUIEd PIANS .........oouiiiiiiiiiiiie ettt sttt e be e beenesmnesseesanes [eoeesaeesae s s e s s e s aesins oaeesesneseese e sae s
24.07 FUNAS Neld UNAEI COIMSUIANGE .......c.cueuiiiivetetetceieeeeeeteseteteseseassee st e sesesesesssssses st esesesesessssss s st esasesesesesssssssssesesesessssansssnas |eeesenenensnnes 317,952,051 |.ooieenne 281,931,778
24.08 Derivatives ..........cccceeveenee. 118,919,720 94,981,689
24.09 Payable for securities ........... 170,660,916
24.10 Payable fOr SECUIES IENTING ......o.eiiiiieeiee ettt et et et e s st e ae e b e e aseeaeeenseeaeeeneesseeaseenseenseenseenneen [ooeesaseiae s e s iaesiaesaesaesns [eaeessesaesseesaee s saessae s
24.11 Capital notes $ .....ccecevvvenene and iNtErest tNErEON $ ...o.ocviriiiiciciiiiies ettt eeeeee et eeerees |eaeeee et
25. Aggregate write-ins for liabilities ............ccoceeiieinreeeccceeeene 447,414,191 617,326,528
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 16,719,543,704 16,556,906,689
27.  From Separate ACCOUNES SAEMENT .........c.ccuiuiiieiiiiiietetctieeeee ettt et et s ettt s e e s s s et e sebesesess s es st asesesesesssssssssssesesessssansana oeseseanas 67,435,390,881 |.......... 65,371,428,212
28. Total liabilities (Lines 26 and 27) ... . 84,154,934,585 81,928,334,901
29, COMMON CAPILAI SLOCK .......cvvivieieieieiie ettt ettt ettt ettt ettt a s ee s et e st e s e b e s essss s s st et et et et essss s esssesesesesesssnssssesasesesesesssnnssssseafoesesessasnrsas 5,690,000 |.....ccveeeennee 5,690,000
30.  Preferred Capital STOCK ........c.ioiiiii ettt h bt bt b e e Rt bt ettt en bt eneesheenheenbeenteens
31. Aggregate write-ins for other than special surplus funds .
32, SUurplus NOLES ........cccoiiiiiiiiie e ..
33.  Gross paid in and CONHDUIEA SUIPIUS ............c.cveuiuiuiuiiiiiiieeteteteteseee ettt bt s sees s et sesesese s s ss et e sesesesesess s ssssesesesesessasasssssasana|esesenenenennen 536,535,846 |............ 1,107,535,846
34. Aggregate write-ins for SPeCial SUMPIUS UNDS ...........cccooviiieieececececcc ettt ettt s eae s s s ssenens |eeesenenenennes 112,103,038 |..ccccveeeneee 68,373,245
35, UNASSIGNEA fUNAS (SUIPIUS) .....o.ouvevveeiceeiceiiieiet ettt et ea s s et et e s e s e s st st et esesessass s s s sesesesessssassssssesesesessssasssssasans |eeesenenensnnes 830,046,045 |................ 819,049,639
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $ ... U RO SOt
36.2 shares preferred (value included in Line 30§ ...ocooveeviiiicciniciieee ) e e | e s
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 1,656,541,871 2,182,342,576
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 1,662,231,871 2,188,032,576
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 85,817, 166,456 84,116,367,477
DETAILS OF WRITE-INS
2501. Payable for repurchase agreemMENnts ...ttt [eeneneeenenenas 180,767,458 321,461,492
2502. Deferred Liability SSAP 108 ..... ..143,893,884 |.. ..153,954,004
2503. Derivative collateral liability ..o ... 73,145,000 |.. ...87,996,041
2598.  Summary of remaining write-ins for Line 25 from OVErfOW PAGE ..........veueveuiiiieiieteieiieeeseiete et se s ssssse s snsens [eeeseieeenenens 49,607,849 |................. 53,914,991
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 447,414,191 617,326,528
3101, GAIN ON INFOFCE TEIMSUFANCE ....cviieieiiiietiicecietet ettt ettt bbb bbbttt b e tes [oeietenennaenas 177,856,942 |................ 187,383,846
G 107 P RO PR RPN
3103, e
3198. Summary of remaining write-ins for Line 31 from overflow page ............cccooiiiiiiiiiiiic
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above) 177,856,942 187,383,846
3401, SPECial SUFPIUS SSAP 08 ...ttt b bttt bttt bttt enens [eeterenennneaas 112,103,088 |...cccvvveneee 68,373,245
B0, ettt e et e e et e e aa e e e et e e ettt e eaaeeeneeeeaaeeeeaeeeeeeeeeaneeeeae et e aneeeaneeeeaneeenneeeaneeeeaneeenneeeaneeeaneeennneeenneeann [seneeenneeeaar e e e nneeeaneeennreeas [erreenneeeene e e e e snneenneeens
101 TR TSRO KR O PR O PR TR PR RSSO PR SRR OPPRUPRTRRORIN
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE ........coiiiiiiiiiiiiei ettt sne e oo eae e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 112,103,038 68,373,245




STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............c.ccococeeeven|oveveveverenennns 29,643,057 |.cooveene. 28,971,736 | 151,310,738
2. Considerations for supplementary contracts with life contingencies............coooirieiiiniiiieicieeeee e [ [
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..343,323,025 |.. ..340,802,022 |.. ..767,388,680
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ... 10,072,436 |.. ...25,255,934 |. ...43,962,326
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 45,226,382 |.cooveceeenne 42,406,216 |............... 197,796,023
7. Reserve adjustments on reiNSUrance CEAEA .............cocooveviviveveuiriieieeeieieeieseseees e sesesss s s e (989,400,340)|.............. (997,249,201)|.......... (2,250,834,647)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES............c.veueueueriieieieseiieeesesesessssesesesesssssssesesesssssese s ssns [eessciceeeseenas 417,091,654 |.......co... 410,280,336 |................ 890,326,326
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 110,747,864 124,319,543 122,583,077
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee (33,295,922) (25,213,414) (77,467,477)
10.  Death beNEfits .........cccoiriiiiiiieic e | SRR 258,239,951 [.oocene 310,380,063 |.....cccvnvevne 608,920,664
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccovveveveveueueeeeeienens |rereseeeeeeeenenens 1,599,098 |..ooieiinne 1,498,562 |..oooieceenne 3,169,757
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health contracts ............cccccoveiiiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...................
16.  GrOUD CONVEISIONS ....eeiueiiuiieuieauteauteeuteateesteesaeesseesseeseeeseeaaeeaseeaseeaeeseenseanseenseaneeeneeaseeseeneenneanneenseaneennd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeiiiiiiiiiiiiiiicnenes
18. Payments on supplementary contracts with life contingencies ..............
19. Increase in aggregate reserves for life and accident and health contracts (194,373,070) (73,927,966) (259,829,959)
20.  Totals (LINES 1010 19) ..ottt n e n e | 1,585,550,983 |............ 1,458,850,488 |............ 2,847,930,892
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..ottt s bbb b s s e bbb s s snsss s s [eneseciceeeennas 18,677,487 18,165,526 |................. 36,840,544
22. Commissions and expense allowances on reinsurance assumed . ...40,124,809 |.. ... 53,075,076 |.. . 109,864,255
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 75,953,352 |..covevnrnee 66,428,180 |................ 149,995,794
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 2,584,394 |...coevv 1,856,681 |...cocveee 3,613,026
25. Increase in loading on deferred and uncollected Premiums ...........oooiiiiiiiiinie e [ e ettt
26. Net transfers to or (from) Separate Accounts net of FEINSUFANGCE ...........c.ccccveevievereueeeeeeeeieieieseeeaes [ (1,055,669,753)|........... (1,368,315,407)|.......... (2,520,281,386)
27. Aggregate write-ins for deductions .... (890,928,678) (561,383,384) (1,257,058,776)
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt (223,707,406) (331,322,840) (629,095,651)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 190,411,484 |............... 306,109,426 |................ 551,628,174
30. Dividends to policyholders and refunds to members 2,241,995 859,172 2,654,998
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccciviiiriuereriiiiiieeeieeiiesese e essese st snssse s s |ecscecseesnenas 188,169,489 |................ 305,250,254 |................ 548,973,176
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 151,223 3,788,336 (22,518,867)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNuS LiNe 32) ........ccooveuevereieeeueuenens [oeeeeccecenes 188,018,266 |................ 301,461,918 |............... 571,492,043
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 14,739,991 (excluding taxes of $  ...ceeerencee (20,282,816)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (49,119,420) (28,433,804) (445,895,006)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 138,898,846 273,028,114 125,597,037
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 2,188,032,576 2,738,487,489 2,738,487,489
37, NetinCOME (LINE 35) ..ottt et 138,898,846 |............... 273,028,114 |..ooeeee 125,597,037
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. (19,095,567) (138,422,235)|.. (297,566,265)|.. (133,182,997)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoevveievevereueiereeeeeeiereeeseeeeeeee s e 72,224 | 1,912,173 | 2,329,637
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ....(463,982)/.. ...42,566,860 |.. ... 29,788,306
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(12,221,899)]|.. ..(54,330,093)].. ..4,654,430
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccccevveeeeecferviiiiiiiiiiii i [
44, Change in asset Valuation MESEIVE .........c..coiiiiiiiiaieeie ettt sa e e e e enee e
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
T O] =Ty o TR g TET0 g o) (U3 g o] (=T O AU AU KOO
49. Cumulative effect of changes in accounting PrinCIPIES ..........ccociiiiiiiiieiieree e foe i [ [
50. Capital changes:
50.1 Paid iN ..o
50.2 Transferred from surplus (Stock Dividend) ..
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
511 PAI N L.ttt ettt e et nnene e
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of reinsurance
52.  Dividends t0 SIOCKNOIAETS ...........cocuevivieieiiiiieiete ettt tease st seseas s st st se st sesssssessseseseseseafereeeeeeeeseseneneesenesnesenenene [reeeenenenesene s eseseeennnes [oeneneneenneas (575,000,000)
53. Aggregate write-ins for gains and losses in surplus 34,202,888 1,816,068 5,832,559
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (525,800,705) (50,947,317) (550,454 ,913)
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,662,231,871 2,687,540,172 2,188,032,576
DETAILS OF WRITE-INS
08.301. Reinsurance hedge program allOWaANCE ...........cccccoeiiiieieieietcecec et 56,666,896 |................. 73,771,219 | 88,649,233
08.302. Other investment management fEES .........ocooooioioioiiiiicieee e | 40,199,311 | 36,548,073 |..cveee 3,817,494
08.303. MiSCEIIANEOUS TNCOME ...ttt s e et ee et e s eaeneeaeneeseaeeneanneeennens feeeeeaeeeeananens 11,594,302 |..coooveees 12,728,568 |.....ccccvc.ee.. 27,691,488
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAgE ............c.ccoveveueueviuiieeieeieieieieeeeesee e oo 2,287,355 | 1,271,683 | 2,424,862
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 110,747,864 124,319,543 122,583,077
2701. IMR adjustment on reinsurance ceded .. ..10,304,502 |....ooveveene 668,786 |....ccveveene. 125,261
2702. Miscellaneous deductions ............ccccccue... ..2,129,469 |.. ..3,897,564 |.. ..8,448,468
2703. Change in provision for future dividends ...t e 424,923 |..oool (866,481) ... (1,363,794)
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceeeeveveievevevevceeeeeeeeeee e (903,787,572)|.....cec.c.... (565,083,253)|.......... (1,264,268,711)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (890,928,678) (561,383,384) (1,257,058,776)
5301. Special SUrplus SSAP 108 ...ttt es s e 43,729,792 |.....coonee. 11,342,972 | 24,886,367
5302. Gain on inforce reinsurance . ... (9,526,904)|.. ...(9,526,904)/.. ..(19,053,808)
5303, ettt e ek et h et h et e oA £ et e s £t h £t e s et ek e e eh et ea et es e s £ et es et e st et eh et ete et ese s ese st esentesenes[stetes e et ettt ettt teneetennetenes [eeeeteae et e ettt a et eaes [oeten ettt
5398. Summary of remaining write-ins for Line 53 from overflow page ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 34,202,888 1,816,068 5,832,559




STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ..........ccuiuiuiiciiiciiieie ettt siens [oeennensinenanes 69,694,256 |.............. (138,087,906)|................ (13,432,019)
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e 343,128,277 |...ovvveneee 372,761,964 |............... 868,410,524
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 567,624,826 571,565,021 1,199,823,278
4. TOtal (LINES 110 B) ..ottt 980,447,359 806,239,079 2,054,801,783
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 2,745,275,186 |............ 2,549,889,584 |............ 5,352,702 ,447
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ............c.c.. oeeeeenne (1,000,107,646)|.......... (1,359,630,499)|.......... (2,530,117,812)
7. Commissions, expenses paid and aggregate write-ins for deductions .................cccveveveueueeeeceeeieienens foeeeeeeeenens (734,830,178).............. (424,939,740 .............. (876,171,804)
8. Dividends paid t0 POIICYNOIAETS .........c.coviviveeeteeieie ettt eses s sesesnan s [eeerenee e nenees 2,242,796 |.oooeeine 1,108,838 |..cccvvvineee 2,884,120
9. Federal and foreign income taxes paid (recovered) netof $ .............. (5,542,825) tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 26,378,529 66,137,777 46,367,759
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 1,038,958,687 832,565,960 1,995,664,710
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (58,511,328) (26,326,881) 59,137,073
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 1,305,896,061 1,539,793,497
12.2 Stocks .............. ... 33,574,104 |.. ... 37,962,674
12.3 Mortgage loans ... ...69,714,391 |.. ..289,832,163
124 REAI ©STALE ... et ee e et ettt et et e et e e e e e ee e e e eee e een e senee | oo ee e ees oo ee e |eeeee e 5,798,890
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiciiei ittt nienne[eesesineesnens 142,454,106 |.................. 23,726,333 |.occoviciee 63,244,567
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVesStments .............c.cccccceeeee foevvernecieinnencns (12,318) [ 4,220 ..o 10,986
12.7 MIiSCEIlANEOUS PIOCEEAS .......cocvivieieeeiiiietetceeeeee et et te i st e s es ettt sesesess s ss st e s ebesesessas s ssanasesesens 119,237,992 142,658,848
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 1,551,626,344 |................ 814,796,612 |.......... 2,079,301,625
13. Cost of investments acquired (long-term only):
1301 BONGS .ottt bbbt [ereesinennnens 897,110,334 | 354,321,013 |........... 1,046,407,858
13,2 SEOCKS ...ttt st enas [eetetenennae et 220,763 |...ocviciriciene 368,065 |.....ccocevrieerene 795,820
13.3 MOMGAGE I0BNS ...ttt [oesesenenennanes 12,049,763 |...cooveene. 32,945,260 |.....ccovveenee. 58,940,272
BT o =T e (= O A O FESU
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 33,697,392 |....ccviecunne 27,618,289 |.....ccoveeeee. 82,289,455
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 188,017,095 284,783,219 454,690,009
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 1,131,095, 348 700,035,846 1,643,123,414
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 38,344,775 30,207,407 40,685,080
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 382,186,221 84,553,359 395,493,131
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury StOCK ..........ccoouiriirieiiiieeieee e rieeniees o [ [
LT T oL (o 1N =T o i (U1 o T L A O EESU
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveveeceeeierens [oeeeeeeienencns (8,535,366)|...cvvennee (9,357,689)|..ccvennee (7,857,045)
16.5 DividENdS 10 SLOCKNOIAETS ......c.ueeiiiiicicieeeiei et ee e es s nsss s s esesnansnans | [eoceessssssssicestsesessnisiennes [orsessnsnesasusssssnseceensennans |oesreceeusenees 575,000,000
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (267,194,356) (145,527,607) (133,369,319)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 16.6) ... (275,729,722) (154,885,296) (716,226,364)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne 47,945 171 | (96,658,818).............. (261,596, 160)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNMING Of YEAT ...ttt eaenas [enaesnnenns 1,008,424,621 |............ 1,270,020,781 |........... 1,270,020,781
19.2 End of period (Line 18 plus Line 19.1) 1,056,369,792 1,173,361,963 1,008,424 ,621
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non-cash surplus adjustment: capital and paid in SUFPIUS .ccccooioiriiiiicceiiiesceeeeees [ 571,000,000 [.vovveveeriieeieiericeeeiseeeee e
20.0002. Non-cash dividend to stockholders declared and unpaid ..........ccccoooeiiiiiioieieeiceceeeeees [oeeeeiiene (571,000,000 .....cceverirereieriiireiins
20.0003. Non-cash proceeds from asset exchanges - bonds and preferred stock .......ccoovvvvieccciiiins fooreeiinins (39,273,976)|.............. (159,898,896)
20.0004. Non-cash acquisitions from asset exchanges - bonds, preferred stock and other invested
ASSEES et [eeienienriees (39,273,976)|.............. (159,898,896)
20.0005. Non-cash ceded premiums fOr reiNSUFANCE .......ccocoiiiiiririeieieieieee e (10,304,502)|.......cccvveneeee (668,786)
20.0006. Non-cash payable on reinSUranCe .........ccoovvveieeeereniresesisnenenenns ... (4,800,442)|.. (5,832,408) |..
20.0007. Non-cash transfer of funds witheld for unauthorized reinsurance .. ... 15,104,944 |. ..6,501,194 |.
20.0008. Non-cash transfer of IMR liability for reinsurance .................. ... 10,304,502 |.. 668,786
20.0009. Non-cash IMR reserve transferred on reinsurance ... (10,304,502) .0 (668,786)




STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

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

20.0010. Non-cash deferred asset SSAP 108
20.0011. Non-cash deferred liability SSAP 108 ..
20.0012. Non-cash special surplus SSAP 108

(33,669,672)

e (10,060, 120)|.
................. 43,729,792

(50,492,396)

................. 11,342,972

...39,149,424 (...

(154,274,911)

....129,388 544
... 24,886,367

5.1




STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ...t e 2,872,419 ..o 29,118,671 |...ccoovenve 105,867,426
LT Y0 X L1 3OO RORPRRRRRRTRY NUUORRTR (39,206,094)]................ (33,684,684)|................ (15,981,262)
INGIVIAUAT BNNUIIES ...t oo 55,998,955 |......ccoeveue. 59,835,974 |................ 113,482,001
GIOUD GNNUILIES ...vveeevveeeteteeceee s te et tessesseseeseste et et esessesssssstesesesessesesssssssesesesesssnsesssssesesesesssnsssssssesesensensnnaes 340,746,420 |................ 367,890,831 |............... 684,459,609
ACCIABNE & NBAIN ... e 7,766,179 | 6,611,364 |................. 15,582,408
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 thIOUGN 7) ...oveeeiveriiieecie ettt sttt b bt 368,177,879 | 429,772,156 |...coovnvnvee. 903,410,182
DEPOSIt-LYPE CONMTACES .......vvveieieiecicieteiice ettt s ettt s s ssnsesesesssns eescseeennnnns 385,072,369 |............... 451,791,163 |............... 837,615,749
Total (Lines 8 and 9) 753,250,248 881,563,319 1,741,025,931




STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE 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 Insurance Company (the “Company” or “TL") have been prepared in conformity with
statutory accounting practices prescribed or permitted by the State of Connecticut Insurance Department (“the Department’). The Department recognizes only statutory
accounting practices prescribed or permitted by the State of Connecticut for determining and reporting the financial condition and results of operations of an insurance
company and for determining solvency under the State of Connecticut Insurance Law. The National Association of Insurance Commissioners’ Accounting Practices
and Procedures Manual (“NAIC SAP”) has been adopted as a component of prescribed practices by the State of Connecticut.

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

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

| SSAP # | FIS Page | F/S Line #| 2024 2023
Net Income
1. TL state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX |$ 138,898,846 |% 125,597,037
2. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 4 19 (2,353,156) 2,256,095
(2,353,156) 2,256,095
3. State permitted practices that are an (increase)/decrease from NAIC SAP — —
4. NAIC SAP (1-2-3=4) XXX XXX XXX [$ 141,252,002 |$ 123,340,942
Surplus
5. TL state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX [$ 1,662,231,871|$ 2,188,032,576
6. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (TL) (as described above) 61 3 1 5,837,015 8,190,171
Less: Reinsurance reserve credit (TLA) (as described above) 61 3 35 7,624,164 18,386,767
13,461,179 26,576,938
7. State permitted practices that are an (increase)/decrease from NAIC SAP — —
8. NAIC SAP (5-6-7=8) XXX XXX XXX |$ 1,648,770,692|$ 2,161,455,638

The Company's reported investment in TLA was $898,246,769 and $886,939,559 as of June 30, 2024 and December 31, 2023, respectively. The Company's
investment in TLA would have been reported as $890,622,605 and $868,552,792 as of June 30, 2024 and December 31, 2023, respectively, without the state
prescribed practices.

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

C.  Accounting Policy
2. The Company had no SVO - identified investments in exchange traded funds or bond mutual funds that qualifies for bond accounting treatment.
6.  Loan-backed bonds and structured securities, excluding residual tranches or interests, are carried at amortized cost, except those rated in NAIC class 6, which
are carried at the lower of amortized cost or fair value in accordance with the provisions of SSAP No. 43 - Revised, Loan-Backed and Structured Securities.
Significant changes in estimated cash flows from the original purchase assumptions are accounted for using the prospective method, except for highly rated
securities, which use the retrospective method. Residual tranches or interests are carried as Other invested assets at the lower of amortized cost or fair value.
No significant change to accounting policies.
D. Going Concern

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

Note 2 - Accounting Changes and Corrections of Errors

Recently Issued Accounting Standards
In 2023, the NAIC adopted revisions to several statutory statements to finalize guidance throughout applicable standards related to the updated definition of a bond.
The changes incorporate a principles-based definition which categorizes bonds as either issuer credit obligations or asset-backed securities. The changes primarily
modify the following statutory statements: SSAP No. 26R — Bonds and SSAP No. 43R — Loan-Backed and Structured Securities, and in conjunction with the changes
modify the title of SSAP No. 43R to Asset-Backed Securities. All changes will be effective January 1, 2025. The Company is currently evaluating the impact of the
changes.

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, 2024.



STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

E.

F.

Security Unrealized Loss Aging

All impaired securities (fair value is less than cost or amortized cost) for which an OTTI has not been recognized in earnings as a realized loss (including

securities with a recognized OTTI for non-interest related declines when a non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ 9,857,308

2. 12 Months or Longer $ 119,800,618
b. The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 398,770,330

2. 12 Months or Longer $ 973,610,474

As of June 30, 2024, loan-backed securities in an unrealized loss position comprised 454 securities, primarily related to commercial mortgage-backed securities
("CMBS"), residential mortgage-backed securities ("RMBS"), and collateralized loan obligations ("CLO"), which were depressed primarily due to higher interest
rates and/or widening of credit spreads since the securities were purchased. The Company does not intend to sell the securities outlined above. Furthermore,
based upon the Company’s cash flow modeling and the expected continuation of contractually required principal and interest payments, the Company has
deemed these securities to be temporarily impaired as of June 30, 2024.

Dollar Repurchase Agreements and/or Securities Lending Transactions

3.

Collateral Received

b.  The Company did not accept collateral that is permitted by contract or custom to sell or repledge as of as of June 30, 2024.

Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

Company Policies or Strategies for Repo Programs

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

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

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

Type of Repo Trades Used

1
First Quarter

2
Second Quarter

3
Third Quarter

4
Fourth Quarter

a. Bilateral (YES/NO)

Yes

Yes

b. Tri-Party (YES/NO)

No

No

Maturity Time Frame

a. Maximum Amount

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

N

. Open - no maturity

$ —

$ —

$ —

$ —

. Overnight

. 2days to 1 week

. >1 week to 1 month

51,327,500

49,000,000

. >1 month to 3 months

243,996,059

221,766,567

. >3 months to 1 year

. >1year

o |IN | ol |w I

. Ending Balance

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

N

. Open - no maturity

. Overnight

. 2days to 1 week

. >1 week to 1 month

51,327,500

16,957,591

. >1 month to 3 months

243,996,059

163,809,867

. >3 months to 1 year

~N o ol |w N

. >1year
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8.

10.

Counterparty, Jurisdiction and Fair Value (FV)

The Company has no investments in defaulted repurchase agreements.

Securities "Sold" Under Repo - Secured Borrowing

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

Securities Sold Under Repo - Secured Borrowing by NAIC Designation

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

Collateral Received - Secured Borrowing

First Quarter | Second Quarter | Third Quarter | Fourth Quarter

a. Maximum Amount
1. Cash $ 295,323,559 |8 270,766,567 | $ —1|$ —
2. Securities (FV) — — — —
b. Ending Balance First Quarter | Second Quarter | Third Quarter | Fourth Quarter
1. Cash $ 295,323,559 |8 180,767,458 | $ —1|$ —
2. Securities (FV) — — — —

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

Ending Balance

1

None

2 3

NAIC 1

NAIC 2

4

NAIC 3

NAIC 4

NAIC 6

8
Does Not
Qualify as
Admitted

a. Cash

—1$180,767,458 | $

b. Bonds-FV

c. LB&SS-FV

Preferred stock -

e.  Common stock

f. Mortgage
loans - FV

g. Realestate - FV

h. Derivatives - FV

i.  Other invested
assets - FV

j- Total collateral
assets - FV

—$180,767,458 | $

Allocation of Aggregate Collateral by Remaining Contractual Maturity

Fair Value

a. Overnight and continuous $

b. 30 days or less

180,767,458

¢. 311090 days

d. >90 days

Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity

Amortized Cost

Fair Value

a. 30 days or less

180,767,458 | §

180,767,458

b. 31 to 60 days

¢. 611090 days

d. 91to 120 days

e. 121 to 180 days

f. 181 to 365 days

g. 1to2years

h. 2to 3 years

i. >3 years
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11.  Liability to Return Collateral - Secured Borrowing (Total)

First Quarter | Second Quarter | Third Quarter | Fourth Quarter
a. | Maximum Amount
1. Cash $ 295,323,559 [$ 270,766,567 | § —1$ —
2. Securities (FV) — — — —
b. | Ending Balance
1. Cash $ 295,323,559 $ 180,767,458 | § —1$ —

2. Securities (FV)

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

The Company had no reverse repurchase agreements transactions accounted for as secured borrowing transactions.
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.
M.  Working Capital Finance Investments
The Company had no working capital finance investments.
N.  Offsetting and Netting of Assets and Liabilities
The Company had no offsetting and netting of assets and liabilities.
R.  Reporting Entity's Share of Cash Pool by Asset type
The Company did not participate in a short term investment pool as of June 30, 2024.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

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

The premium payments for derivatives with financing premiums due within the next four years are listed in the table below, as well as the undiscounted premium
commitments, the fair value of these contracts and the aggregate fair value excluding the impact of these premiums as of June 30, 2024 and December 31, 2023,

respectively.
(amount in thousands)
Derivative Premium Payments
Fiscal Year Due
2024 $ 8,626
2025 41,464
2026 16,849
2027 —
Thereafter 25,888
Total Future Settled Premiums | $ 92,826

(amount in thousands)

Undiscounted Future Premium Derivative Fair Value with Premium Derivative Fair Value Excluding

Date Commitments Commitments Impact of Future Settled Premiums
June 30, 2024 $ 92,826 | $ 44,826 | 44,826
December 31,2023 |$ 101,075 | $ (22,094) $ (22,094)

B. Derivatives under SSAP No. 108 - Derivative Hedging Variable Annuity Guarantees
(1) Discussion of Hedged Item/Hedging Instruments and Hedging Strategy
0001 Interest Rate Hedge
Present Value of Future Cash Flows of Certain Variable Annuity Contracts:
The hedged item consists of a portion of the Company's variable annuity block of business, including related minimum benefit guarantees, that is sensitive to interest
rate movement. The hedged portion of the block is reviewed on a monthly basis and the hedge effectiveness is measured quarterly based on the ratio of the

percentage change in asset interest rate risk (rho) compared to the percentage change in the liability interest rate risk (rho). The related hedging instrument is a
portfolio of interest rate derivatives which follows a semi-static hedging strategy. Changes in interest rates impact the present value of the future product cash flows.
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The Company will recognize a deferred asset within Other assets or a deferred liability within Other liabilities on the Statements of Admitted Assets, Liabilities and
Capital and Surplus, for fluctuations in fair value that do not offset the changes in the liability. The deferred asset or liability will then be amortized over the timeframe
required under SSAP No. 108, which is the Macaulay duration of guarantee benefit cash flows, or approximately 8 years.

The hedging strategy is compliant with VM-21 and meets all the criteria to be defined as a clearly defined hedging strategy as required by SSAP No. 108. In 2022, the
Company revised its hedging position twice to reflect reinsurance transactions that the Company entered into. Hedge effectiveness is measured in accordance with
SSAP No. 108 on a quarterly basis, both prospectively and retrospectively, and remains highly effective as of June 30, 2024.

(2) Recognition of Gains/Losses and Deferred Assets and Liabilities

a. | Scheduled Amortization
Amortization Year Deferred assets Deferred liabilities

1 (2024 $ (18,302,335)| $ 10,060,120
2 2025 (36,604,674) 20,120,241
3 12026 (36,604,674) 20,120,240
4 2027 (36,604,674) 20,120,240
5 12028 (36,604,674) 20,120,240
6 2029 (36,604,674) 20,120,240
7 12030 (32,279,077) 20,120,240
8 |2031 (20,514,265) 13,112,323
9 12032 (1,877,874) —
10 {2033 — —
11 | Total $ (255,996,921)( $ 143,893,884
b. | Total Deferred Balance* $ (112,103,037)
*Should agree to Column 19 of Schedule DB, Part E

c. | Reconciliation of Amortization:

1 Prior Year Total Deferred Balance $ (68,373,245)

2 | Current Year Amortization (6,364,344)

3 | Current Year Deferred Recognition 50,094,136

4 | Ending Deferred Balance [1-(2+3)] $ (112,103,037),

d. Open Derivative Removed from SSAP No. 108 and Captured in Scope of SSAP No. 86: Not applicable.
e. Open Derivative Removed from SSAP No. 86 and Captured in Scope of SSAP No. 108: Not applicable.
(3) Hedging Strategies Identified as No Longer Highly Effective: Not applicable.
(4) Hedging Strategies Terminated: Not applicable.

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, 2024
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 2024, the Company's borrowing capacity is $547 million. The Company would need to seek prior
written approval from the Department in order to exceed this limit. If the Company were to pursue borrowing additional amounts under its estimated capacity it
may have to purchase additional shares of activity stock.
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2. a. FHLB Capital Stock - Aggregate Totals
1. June 30, 2024
3 Separate
1 Total 2+3 2 General Account Accounts
a. | Membership Stock - Class A —1$ —
b. [ Membership Stock - Class B 5,000,000 5,000,000
c. | Activity Stock — —
d. | Excess Stock — —
e. | Aggregate Total (atb+c+d) 5,000,000 | $ 5,000,000
f. | Actual or estimated borrowing capacity as
determined by the insurer 416,000,000 | $ 416,000,000
2. December 31, 2023
3 Separate
1 Total 2+3 2 General Account Accounts
a. [ Membership Stock - Class A —|$ —
b. [ Membership Stock - Class B 5,000,000 5,000,000
c. | Activity Stock —
d. | Excess Stock — —
e. | Aggregate Total (a+b+c+d) 5,000,000 | $ 5,000,000
f. | Actual or estimated borrowing capacity as
determined by the insurer 547,000,000 | § 547,000,000
b. Membership Stock (Class A and B) Eligible for Redemption
Eligible for Redemption
1 Current Period
Total 2 Not Eligible for | 3 Less Than6 | 4 6 Months to Less than | 5 1 to Less than 3
Membership Stock (2+3+4+5+6) Redemption Months 1 Year Years 63to5 Years
1 Class A $ —1$ —1$ —19 —|9% —|9% —
2 Class B 5,000,000 5,000,000 — — — —
3. Collateral Pledged to FHLB
a. Amount Pledged as of June 30, 2024
3
1 2 Aggregate Total
Fair Value Carrying Value Borrowing
Current Year Total General and Separate Accounts
1 [ (Total Collateral Pledged (Lines 2 + 3) $ 297,628,766 | $ 329,828,440
Current Year General Account: Total Collateral
2 | Pledged 297,628,766 329,828,440
Current Year Separate Account: Total Collateral
3 | Pledged — —
Prior Year-end Total General and Separate Accounts:
4| Total Collateral Pledged 307,238,656 333,537,614
b. Maximum Amount Pledged During Reporting Period
3
Amount Borrowed at
1 2 Time of Maximum
Fair Value Carrying Value Collateral
Current Year Total General and Separate Accounts
1 | (Maximum Collateral Pledged (Lines 2 + 3) $ 297,628,766 | $ 330,283,640
Current Year General Account Maximum Collateral
2| Pledged 297,628,766 330,283,640
Current Year Separate Account Maximum Collateral
3| Pledged — —
Prior Year-end Total General and Separate Accounts
4 | Maximum Collateral Pledged 313,808,675 366,428,837

4. a.&b. Borrowing from FHLB - Amount as of the Reporting Date

The Company had no borrowings from the FHLB as of June 30, 2024.

c. FHLB - Prepayment Obligations

The Company does not have any prepayment obligations as of June 30, 2024.

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

A-D. Defined Benefit Plans

The Company has no direct plans.
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Note 13 - Capital and Surplus, Shareholders' Dividend Restrictions and Quasi-Reorganizations

4. OnJune 27, 2024, TL declared and accrued a return of capital of $571,000,000 to TR Re, Ltd. ("TR Re"), the Company's parent. TL paid the return of capital on
July 11, 2024.

Note 14 - Liabilities, Contingencies, and Assessments

A.  Contingent Commitments

2. Detail of Other Contingent Commitments

1 2 3 4 5
. Maximum
Ultimate .
_Nature and Financial Pote(;}tlélljﬁ;?;ount
Circumstances of Statement Payments
Guarantee and Key Impact if Action the Guarantor Current Status of Payment
Attributes, Including Liability Under the Could or
Date and Duration of Recognition of Guarantee be Required to Performance Risk of
Agreement Guarantee is Required M%ke Guarantee
The guaranteed affiliate
1. In 1997, TL guaranteed the obligations of TLA with Increase in maintains surplus in
respect to life, accident and health insurance and annuity Investments in SCA, addition to policyholder
contracts. The guarantee was issued to provide an $ _ Dividends to Unlimited (1) reserves. The payment or
increased level of security to potential purchasers of TLA stockholders (capital performance risk of this
products. As of June 30, 2024 and December 31, 2023, no contribution), guarantee is low as It is
liability was recorded for this guarantee, as TLA was able to Expense, or Other unlikely that this guarantee
meet these policyholder obligations. will be triggered.
Total $ — Unlimited

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

B. Assessments
No significant change.

C. Gain Contingencies
No significant change.

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

E. Joint and Several Liabilities
No significant change.

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

Note 15 - Leases

No significant change.

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

No significant change.

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

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

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

No significant change.

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

No significant change.
Note 20 - Fair Value Measurements
A. Fair Value Measurements
Fair value is determined based on the "exit price" notion which is defined as the price that would be received to sell an asset or paid to transfer a liability in the principal
or most advantageous market for the asset or liability in an orderly transaction between market participants. Financial instruments carried at fair value in the
Company’s financial statements include certain bonds, stocks, derivatives, and Separate Account assets.
The Company utilizes the services of third-party investment managers, including Hartford Investment Management Company (‘HIMCO”), Pacific Investment

Management Company, LLC (“PIMCQ”), and Sixth Street Insurance Solutions, L.P., that are registered investment advisers under the Investment Advisers Act of 1940.
The Company's Investment Valuation Committee ("IVC"), a working group chaired by the Chief Financial Officer ("CFQO") of the Talcott Financial Group Investments,
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LLC subsidiaries, oversees the investment activities of these investment managers and directs other investments to maximize economic value and generate the returns
necessary to support the Company’s various product obligations, within internally established objectives, guidelines and risk tolerances. The portfolio objectives and
guidelines are developed, by the Company, based upon the asset/liability profile, including duration, convexity and other characteristics within specified risk tolerances.
The risk tolerances considered include, but are not limited to, asset sector, credit issuer allocation limits, and maximum portfolio limits for below investment grade
holdings. The Company attempts to minimize adverse impacts to the investment portfolio and the Company’s results of operations from changes in economic
conditions through asset diversification, asset allocation limits, and asset/liability duration matching and the use of derivatives. The following section applies the fair
value hierarchy and disclosure requirements for the Company's Separate Account assets, and categorizes the inputs in the valuation techniques used to measure fair
value into three broad Levels (Level 1, 2, or 3):

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

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

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

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

June 30, 2024
Quoted Prices in Significant
Active Markets for Significant Unobservable
Identical Assets Observable Inputs Inputs Net Asset Value
(Amounts in thousands) (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets accounted for at fair value
Preferred stocks - unaffiliated $ —|$ 19,831]$ 10,324 | $ —1$ 30,155
Common stocks - unaffiliated — — 9,694 — 9,694
Cash equivalents 344,203 — — — 344,203
Total bonds, stocks and real estate 344,203 19,831 20,018 — 384,052
Derivative assets
Macro hedge program — 39 152,682 — 152,721
Total derivative assets — 39 152,682 — 152,721
Separate Account assets [1] 29,601,046 35,140,655 63,782 — 64,805,483
Total assets accounted for at fair value $ 29,945,249 [ $ 35,160,525 | $ 236,482 | $ —1$ 65,342,256
b. Liabilities accounted for at fair value
Derivative liabilities
Interest rate derivatives $ —1% (46,282)| $ (20,484)| $ — (66,766)
Macro hedge program — (48,214) (3,907) — (52,121)
Total liabilities accounted for at fair value $ —|$ (94,496)| $ (24,391)| $ —1$ (118,887)

[11  Excludes approximately $2.6 billion of investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 (Fair Value
Measurements).

Valuation Techniques, Procedures and Controls

The Company determines the fair values of certain financial assets and liabiliies 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 respective Valuation Committees of the Company's investment managers, which are comprised of senior management that
meets at least quarterly. The purpose of the committee is to oversee the pricing policy and procedures by ensuring objective and reliable valuation practices and
pricing of financial instruments as well as addressing valuation issues and approving changes to valuation methodologies and pricing sources.

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

The Company also has an enterprise-wide Operational Risk Management function with Enterprise Risk Management (‘ERM”) which is responsible for establishing,
maintaining and communicating the framework, principles and guidelines of the Company’s operational risk management program. The Enterprise Model Oversight
Working Group ensures compliance with the ERM framework by providing an independent review of the suitability, characteristics and reliability of model inputs as well
as an analysis of significant changes to current models.

Bonds and Stocks

The fair values of bonds and stocks in an active and orderly market (e.g., not distressed or forced liquidation) are determined by the Company's investment managers
using a "waterfall" approach utilizing 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.
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Prices from third-party pricing services may be unavailable for securities that are rarely traded or are traded only in privately negotiated transactions. As a result,
certain securities are priced via independent broker quotations which utilize inputs that may be difficult to corroborate with observable market based data. Additionally,
the majority of these independent broker quotations are non-binding.

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

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

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

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

Derivative Instruments

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

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

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

Valuation Inputs for Investments

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

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

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

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

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

All other corporate bonds, including surplus debentures - Primary inputs also include observations of credit default swap curves related to the issuer, and
political events in emerging market economies where applicable.

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

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

Level 3 Most of the Company’s securities classified as Level 3 include less liquid securities such as lower quality asset-backed securities, collateralized loan
obligations, commercial and residential mortgage-backed securities primarily backed by sub-prime loans. Also included in Level 3 are securities valued
based on broker prices or broker spreads, without adjustments. Primary inputs for non-broker priced investments including structured securities, are
consistent with the typical inputs used in Level 2 measurements noted above but are Level 3 due to their less liquid markets. Additionally, certain long-
dated securities are priced based on third-party pricing services, including certain municipal securities, foreign government/government agency securities,
and bank loans, which are included with corporate bonds. Primary inputs for these long-dated securities are consistent with the typical inputs used in the
preceding described Level 1 and Level 2 measurements, but include benchmark interest rate or credit spread assumptions that are not observable in the
marketplace. Primary inputs for privately traded equity securities are internal discounted cash flow models utilizing earnings multiples or other cash flow
assumptions that are not observable. Significant inputs for Level 3 derivative contracts primarily include the typical inputs used in the preceding Level 1
and Level 2 measurements, but also may include equity and interest volatility, and swap yield curves beyond observable limits.
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Separate Account Assets

Guaranteed Separate Account investments for bonds, stocks, mortgage loans and limited partnerships are valued in the same manner, and using the same pricing
sources and inputs, as the invested assets held in the General Account of the Company. Non-guaranteed Separate Account assets are primarily invested in mutual
funds but also have investments in bonds, stocks, mortgage loans, limited partnerships and other alternative investments. Non-guaranteed Separate Account
investments in mutual funds are valued by the underlying mutual funds in accordance to their valuation policies and procedures. Non-guaranteed Separate Account
investments in bonds, stocks mortgage loans, limited partnerships and other alternative investments are generally valued by a third party accounting agent in the same
manner using the same independent pricing service as the invested assets held in the General Account of the Company.

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

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

2024:
Total Gains
Ending (Losses) Included in: Ending
Balance Transfers | Transfers Balance
As of Prior into out of Net As of Current

(Amounts in thousands) Quarter End | Level 3[2] | Level 3[2] | Income (1) | Surplus | Purchases Sales Settlements | Quarter End
Assets

Preferred stocks - unaffiliated | $ 10,318 | $ —1$ —1$ —1$ 6% —1$ —1$ —1$ 10,324

Common stocks - unaffiliated 9,694 — — — — — — — 9,694
Total bonds and stocks 20,012 — — — 6 — — — 20,018
Derivatives

Macro hedge program 144,093 — — (4,942)]  (13,951) 22,097 — 1,478 148,775
Total derivatives [3] 144,093 — — (4,942)]  (13,951) 22,097 — 1,478 148,775
Separate Accounts 74,224 —|[$ (8,345) (38) (18) 499 (2,540) — 63,782
Total assets $  238,329($ —|[$ (8345)|% (4,980)($ (13,963)|$ 22,596 |$  (2,540)$ 1478 ($ 232,575
Liabilities
Derivatives

Interest rate derivatives $  (18,225)[$ —|$ —1$ —1% (2259)% —|$ —1$ —1|$  (20,484)
Total derivatives [3] (18,225) — — — (2,259) — — — (20,484)
Total liabilities $  (18,225)($ —|9% —1|$ —1% (2259)$ —|9% —1|$ —1|$  (20,484)
1] All amounts in this column except Separate Account assets are reported in net realized capital gains (losses). All amounts are before income taxes.

[2] Transfers in and/or out of Level 3 are primarily attributable to changes in the availability of market observable information and changes to the bond and
stock carrying value based on the lower of cost or market requirement.
[3] Derivative instruments are reported in this table on a net basis for asset/(liability) positions.

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

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

(Amounts in thousands) June 30, 2024
Not
Practicable
Admitted Net Asset (Carrying
Type of Financial Instrument Aggregate Fair Value Value (Level 1) (Level 2) (Level 3) Value (NAV) Value)
Assets
Bonds - unaffiliated $ 10,009,782 | § 11,332,739 | § —|$ 8599,778|$ 1,410,004 | $ —|$ —
Bonds - affiliated 49,757 49,169 — — 49,757 — —
Preferred stocks - unaffiliated 30,155 30,155 — 19,831 10,324 — —
Common stocks - unaffiliated 9,694 9,694 — — 9,694 — —
Mortgage loans 1,005,923 1,094,896 — — 1,005,923 — —
Cash, cash equivalents and short-term
investments -unaffiliated 756,725 756,370 686,571 7,798 62,356 — —
Cash, cash equivalents and short-term
investments - affiliated 300,000 300,000 — — 300,000 — —
Derivative-related assets 166,245 166,250 — 13,563 152,682 — —
Contract loans 1,476,496 1,476,496 — — 1,476,496 — —
Surplus debentures 49,858 51,073 — 49,858 — — —
Separate Account assets [1] 64,805,483 64,805,483 29,601,046 35,140,655 63,782 — —
Total assets $ 78,660,118 [ $ 80,072,325 ($ 30,287,617 |$ 43,831,483 |$ 4,541,018 ($ —1|% —
Liabilities
Liability for deposit-type contracts $ (102,571) $ (102,571) $ —1$ —|$  (102,571)|$ —1$ —
Derivative related liabilities (118,920) (118,920) — (94,529) (24,391) — —
Separate Account liabilities (64,805,483) (64,805,483)] (29,601,046)| (35,140,655) (63,782) — —
Total liabilities $ (65,026,974)| $ (65,026,974)| $ (29,601,046)| $ (35,235,184)[$ (190,744 $ —18 —
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(Amounts in thousands) December 31, 2023
Not
Practicable
Admitted Net Asset (Carrying

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

Assets

Bonds - unaffiliated $ 10,677,673 | $ 11,925,773 | § —|$ 9243569 |8 1,434,104 |% —1|9% —

Bonds - affiliated $ 27,479 35,871 — 8,994 18,485 — —

Preferred stocks — unaffiliated 10,097 10,097 — — 10,097 — —

Common stocks - unaffiliated 9,694 9,694 — — 9,694 — —

Mortgage loans 1,060,227 1,161,762 — — 1,060,227 — —

Cash, cash equivalents and short-term

investments - unaffiliated 708,356 708,425 657,505 23,298 27,553 — —

Cash, cash equivalents and short-term

investments - affiliated 300,000 300,000 — — 300,000 — —

Derivative related assets 208,005 208,076 13,846 194,159 — —

Contract loans 1,438,151 1,438,151 — — 1,438,151 — —

Surplus debentures 50,718 51,071 — 50,718 — — —
Separate Account assets [1] 63,989,601 63,989,601 28,771,526 | 35,103,735 114,340 — —
Total assets $ 78,480,001 [ $ 79,838,521 [$ 29,429,031 |$ 44,444,160 |$ 4,606,810 [$ —|9$ —
Liabilities

Liability for deposit-type contracts $ (103,864)( $ (111,107)( $ —1|$ —|$  (103,864) $ —

Derivative related liabilities (94,910) (94,982) (83,783) (11,127) — —

Separate Account liabilities (63,989,601) (63,989,601)] (28,771,526)| (35,103,735) (114,340) — —
Total liabilities $ (64,188,376)| $ (64,195,690)| $ (28,771,526)[ $ (35,187,518)|§  (229,332)[ $ —|9$ —

[1] Excludes investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 of approximately $1.4 billion as of December 31,

2023.

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

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

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

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

Fair values of liability for deposit-type contracts were estimated using average discounted cash flow calculations and current market interest rates.
The carrying amounts of the Separate Account liabilities approximate their fair values.
D.  AtJune 30, 2024, the Company had no investments where it was not practicable to estimate fair value.
Note 21 — Other ltems

. The Amount That Could be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights
to Control the Policy

(1) Amount of admitted balance that could be realized from an investment vehicle $ 99,340,670

(2) Percentage Bonds —%
(3) Percentage Stocks —%
(4) Percentage Mortgage Loans —%
(5) Percentage Real Estate —%
(6) Percentage Cash, cash equivalents and short-term investments 100 %
(7) Percentage Derivatives —%
(8) Percentage Other Invested Assets —%

Note 22 - Events Subsequent

On July 3, 2024, TLA loaned $300 million to TL per the intercompany liquidity agreement. The interest rate of this loan is 5.06% and the maturity date is
July 2, 2025.

The Company had no other material subsequent events through the filing date of August 14, 2024.
Note 23 - Reinsurance
a.  Ceded Reinsurance Report
Section 2 - Ceded Reinsurance Report - Part A

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

a.  For the periods ended June 30, 2024, and December 31, 2023, 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 $5,837,015 and $8,190,171, respectively.
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b.  For the periods ended June 30, 2024, and December 31, 2023, the total amount of reinsurance credit taken for this agreement was $7,388,627 and
$10,367,305, respectively.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

E. Risk-Sharing Provisions of the Affordable Care Act ("ACA")
The Company had no accident and health insurance premiums that are subject to the Affordable Care Act risk-sharing provisions.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

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

Note 26 - Intercompany Pooling Arrangements

No significant change.
Note 27 - Structured Settlements
No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Reserves for Life Contracts and Deposit-Type Contracts
No significant change.

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

No significant change.

Note 33 - Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change.

Note 34 - Premium and Annuity Considerations Deferred and Uncollected

No significant change.

Note 35 - Separate Accounts

No significant change.

Note 36 - Loss/Claim Adjustment Expenses

No significant change.
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, @s requIred DY the IMOGEI ACE? ..ottt b bbbttt a et e ae e eh e e eh e e eh £ e b e e bt e b e e a bt ea bt ea bt emeesheeaheeebe e et e e beenbeenneanneanne
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt

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? .....

LT E= (=N el i =Ty To L USSP PSRRI

Yes[ 1 No[X]

Yes [ ] No[ ]

Yes[ 1 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
(3= e I T T 4= o PRSI
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e

If the response to 3.2 is yes, provide a brief description of those changes.
A new subsidiary entity, TC 3700M Member LLC, was incorporated on June 28, 2024 (100% owned by TL) ......cccooiiiiiiiiiiiieeceeeeee

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiiii e

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

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ 1 No[X]

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

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

1 2 3
Name of Entity NAIC Company Code | State of Domicile

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes [
If yes, attach an explanation.

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

Yes[ 1 No[X]

I No [ X1 NAT

12/31/2022

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. ...........cccooceiiiiiiiiinnieiciienns

12/31/2022

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
[6 1Y SO TSRS P RPN

06/27/2024

By what department or departments?
State of Connecticut INSUTANCE DEPAIMENT ... ..ottt ettt e et e eh e e s he e e beeab e e bt ea b e ea bt eaeeea et eaeeeheeeheeebe e be e beanbeanbeensesneesneenaeas

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

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEHOA? ..ottt

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by 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 SECUNtIES fITMS? ........oiiiiiiii e

If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit
Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

I No[ ] NALX]

] No [ X] NAJ

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Talcott Resolution Distribution Company, Inc. .....cccoeovvniicnnans Hartford CT .o ....NO.....|....NO.....[....NO.....]... YES....
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

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

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

(b) Full, fair, a(F:)curate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

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

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

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified OffICEIrs? .........ooiiiiii s
If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agreemMENtS.) ..o
If yes, give full and complete information relating thereto:

The Company has $401,850,439 of cash and bonds pledged as collateral for derivative activity; $5,000,000 of FHLB capital stock;
$329,828,440, pledged as collateral for FHLB activity; $206,843,127 of securities pledged for repurchase activity. ..........c.ccovvecvcivinrnineneens

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

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

No [ ]

....................... 3,529,760

Yes [ X ]

No [ ]

Does the reporting entity have any investments in parent, subsidiaries and affiliates? ... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
.. 35,870,756 3. 68,669,029
Preferred Stock $.
Common Stock . 916,174,503 3. 911,192,868
Short-Term Investments ...... .300,000,000 $. .300,000,000
Mortgage Loans on Real Estate $.
All Other .. 43,161,171 3. .. 71,473,168
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ...1,295,206,430 5. ..1,351,335,065
Total Investment in Parent included in Lines 14.21 10 14.26 @DOVE ..........coiiiiiiiiiiiiiieeeeee e e D et B e
Has the reporting entity entered into any hedging transactions reported on SChedule DB7? ...........ccoiiiiiiiiiiiieeeeee s Yes[ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state" Yes [ X] No[ 1 NA[ ]

If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. ..........ccccooceeieiieiiieneenne
16.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2

16.3 Total payable for securities lending reported on the liability Page. .........cociiiiiiiiie e $

8.1




17.3
17.4

18.1
18.2

20.

21.

STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JP Morgan Chase Bank N.A. .................. 4 Chase Metro Tech Center 16th Floor Brooklyn NY 11245
Federal Home Loan Bank of Boston 800 Boylston St. Boston MA 02199
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)
101 Barclay Street, New York, NY The assets are held in a coinsurance trust at BNY, as trustee,
The Bank of New York Mellon ........... 10007 ..o and the Company maintains this trust as grantor. ...
Have there been any changes, including name changes, in the custodian(s) identified in 17.1 during the current quarter? .............ccccccceeeenee. Yes[ 1 No[ X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. For assets that are managed internally by employees of the reporting entity, note as
such. ["...that have access to the investment accounts"; "...handle securities"]
1 2
Name of Firm or Individual Affiliation
Hartford Investment Management COmpany ...........ccoooominisesnncieeeenens [V
Pacific Investment Management Company, LLC U..
Sixth Street Insurance Solutions, LP A..
17.5097 For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s iNVESted @SSEtS?.........ccoviirirririieeeiirrre e Yes [ X] No[ ]
17.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 17.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?..........c.ovveereecieneninnsecene Yes [ X] No[ ]
For those firms or individuals listed in the table for 17.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the
table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
106699 Hartford Investment Management Company FEOBULMG7PY8GAMG7CBS ........ DS....
104559 Pacific Investment Management Company, LLC 549300KGPYQZXGMYYN3S . . |NO.
317703 Sixth Street Insurance Solutions, LP .... 549300XV81PTBGKNGO44 . .|DS.
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ... Yes [ X] No[ ]
If no, list exceptions:
By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity Self-designated SGI SECUNMEIES? ............ccueueuiiiiiiieieieieieiee sttt e e et e s et esese et s s esesesesese e e sesesesennnene Yes [ X] No [ ]
By self-designating PLGI securities, the reporting entity is certifying the following elements of each self-designated PLGI security:
a. The security was purchased prior to January 1, 2018.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is shown
on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d. The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity Self-designated PLGI SECUIMLIES? ...........ccceuiiriiiriiiiieteietietst st sttt ettt st esese s s s st sesesesese e sssessesesesesesene s sssessesesenis Yes [ X] No [ ]
By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:
a. The shares were purchased prior to January 1, 2019.
b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.
d. The fund only or predominantly holds bonds in its portfolio.
e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.
f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.
Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ............cccccoeiiiiiene Yes[ 1 No[X]
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

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

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

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

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 1,094,895,731
1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 1,094,895,731

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

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

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

B I =4 T o]y o = T 1= B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 1,094,895,731

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

BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

Operating Percentages:

2.1 AGH I0SS PEICENL ......oeueeiieeteteteeee et et sttt sas e s et et et et et et e s sae et es et et et et esesses s eses et et et et esese e as e s sese s et et essse s es s e s et et eseseasessses et e s ebeseseas s esesesebesese SHeAeAeAtaen et et et esen e st ettt eseeesenen s %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES ..........iiiiiiiiiiiitie ettt ettt e et e bt e sb e et e e bt e bt ea et eaeeaaeesheesheeabeebeebeaas Seeesaeeaseeaseasseaaaesaeeeaeesaesnesaesaaeaaae s %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

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

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

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.oviecucueeeieeeeceee ettt es et e s s ssasaesesensananeennas Yes [ ] No [ 1 NAT ]

If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

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

[ Date [ Outstanding Lien Amount |
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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




STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama ..o AL e b o 193,979 .. 894,308 .l 130,694 6,089,051 |........... 7,267,628 |........... 7,868,933
2. AIASKA .o AK e b o 19,418 306,801 .l 27,004 2,040,236 |............ 2,390,009 |............ 3,165, 181
3. Arizona ..... W AZ e b 203,008 .l 1,289,370 .l 71,848 | 903,581 .. 2,517,892 |.. . 3,618,282
4. Arkansas .. .. AR ..1,070,223 |.. ...1,641,370 |.. ..1,008,699
5. California .. CA .46,239,905 |.. .57,082,235 |.. 47,426,131
6. Colorado ...... .. CO ...383,160 |.. ...1,616,665 |.. ..2,709,117
7. Connecticut .. .. CT 8,989,437 .10,788,286 |.. 1,716,211
8. Delaware ............. .. DE 1,177,193 . 1,445,685 . 2,518,465
9. District of Columbia . . DC e b i 14,695 518,052 [ 14,990 76,408 |.............. 624,154 |.. . 1,202,556
10. Florida .. .. FL 11,419,355 |.. .20,795,898 |.. 35,798,665
11.  Georgia .. GA ..3,088,542 |.. . 1,770,645 |.. 16,024,286
12.  Hawaii .. .. HI ...618,646 |.. 1,959,034
13. Idaho .... SID e b e 42,989 | 209,180 el 34,947 317,001 ) 420,117
14. lllinois ... LI 6,215,059
15.  Indiana . . IN 3,644,4%
16. lowa ..... LA 1,712,745
17. Kansas . .. KS ..1,814,429
18, KENUCKY ...oveiiiceeieee e KY ool i 77,520 |..e......584,645 ... 45,176 |............ 1,635,001 [.......... 2,342,432
19, LOUISIANA ..veveieeeeeeieciieie e LA | b fenn.258,210 |............... 723,362 |................ 57,549 |............9,520,569 |.......... 10,568,690
20. Maine ....... ..5,000,152 |..
21.  Maryland . ..6,172,834 |.. ,462,
22, Massachusetts ........ccccovuereeiieiieieeecene MA [ b fn.369,324 ... 3,994,857 ................63,883 |........... 5,867,407 |.......... 10,295,471 |............ 4 734,171
23, Michigan ......ccccceeeiiiiiiiieiieeeeee s Ml e b 343,324 ).l 1,679,007 090,626 Ll 3,779,322 5,892,369 |.......... 14,173,169
24.  Minnesota . .. MN 7,182,009
25.  Mississippi W MS L fe 170,518 [ 6,579 . 30,952 | 449,379 657,428
26, MiSSOUM ..vovvevenieeeieieeeieeeieesieesieesieeseeeenes MO v Lo i 193,478 .ll.....881,890 |............... 125,971 |.......... 3,447,957 |............ 4,649,296
27. MONtANA ...coeeveneeeeeeieneeieeeieeseeenieeseeeneneene. MT e Lo e 61,587 [ 779,568 ..ol 16,921 [.nin 1,156,784 .. 2,014,860
28.  Nebraska .........ccecevereeeneseresesesesenerencenns. NE e Lo i 38,041 |l 286,885 ... 48,971 [ 447,920 . 821,817 |..
29. Nevada........ , . .10,782,855 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH oo b i 78,640 |0 369,115 [ 32,149 [, 1,813,158 |.......... 2,293,062
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ [ b o 1,655,879 ...l 7,086,153 ... 79,117 | 9,405,059 |.......... 18,126,208
32.  New Mexico . NM e b i 106,187 .l 1,092,834 .l 35,438 . 658,486 |.. ...1,892,945 |..
33. New York ..... .23,276,908 |.. .66,225,806 |.. 16, 518 991
34. North Carolina .. .. 3,134,854 |. .. 6,427,167 |.. . 8,592,441
35. North Dakota ...3,059,371 |.. ...3,919,209 |.. ..9,996,762
36. Ohio ..cccueenee .. 3,303,869 |.. ..6,076,158 |.. 10,080,863
37. Oklahoma . .. 2,071,282 |.. .. 3,502,988 |.. 2,303,245
38. Oregon ......... ...4,949,955 |. ..6,187,353 |.. 4,975,081
39. Pennsylvania ... .48,914,676 |.. .53,306,442 |.. .223,625
40. Rhode Island ........ccccceevvevcneeniecnniienceenee RE e b et TI7,670 [ 97,402 e 22,927 o 273,646 |.............. 511,700 ..752,389
41.  South Carolina . 2,288,063 ...3,499,186 |.. 2,862,071
42.  South Dakota ... 1,192,861 .. 1,306,634 |.. 1,741,578
43. Tennessee ... ..9,318,4%5 .11,035,189 |.. 21,795,467
44. Texas ....... 24,830,746 .28,929,326 |.. 33,508, 115
45, Utah ... UT | b o 121,992 |l 142,664 .l 40,979 710,363 ...1,015,958 |.. 1,842,205
46. Vermont .3,503,814 |.. ..5,070,774 |.. .2,074,776
47, Virginia ..oooceeeecieeeiieeneeeneeeeeeeieeeiceeeeee. VA b fon 730,010 |l 2,374,001 819,186 3,203,471 |........... 7,127,718 |........... 7,727,720
48.  Washington .........ccceceeeevveeeivceniecenceenneee. WA | b o0 403,481 .3, 117,213 198,068 . 11,731,578 |.......... 15,450,305 |..cvvvevvinnne 1,848
49. West Virginia .. 1,571,085 |.. ..2,009,802 .. . 9,497,865
50. Wisconsin .... 9,649,683 |.. .10,525,568 |......covveveiiiiiine
51, WYoming ...ccoeeevveeevreenineeneeeesreesceeeeneeeeee. WY e Lo [0 30,938 | 414,732 | 12,247 69,237 |eeeinn 527,143 e 295,100
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... .. PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... L O e O
57. Canada .......ccccceevveennens .. CAN I
58. Aggregate Other Aliens o OT oo XXX e 30,357 | e 3,589 [ (1))
59.  Subtotal ... e XXX 46,242,548 .. .....89,560,330 |........... 8,106,017 |........ 307,195,045 |........ 451 093 940 |........ 385,072,369
90. Reporting entity contributions for employee benefits
PIaNS. .| 0, O O e
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX feveiiins 2,243,489 |....cooiiiiiiein e s | 2,243,489 |...ooviiee
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... 128,171
94.  Aggregate or other amounts not allocable by State..|....... XXX.......[oeovoininiiin i e o
95.  Totals (Direct BUSINESS).......cccceovrueeereeerenienenenenesfoeeens XXX 48,614,208 ..89,550,330 |........... 8,106,017 |........
96.  Plus Reinsurance ASSUMEd..........c.cceeveeeenenenenns [eeees XKoo | 133 |........ 136,339,502 [...cvovieiieiiies [
97  Totals (All Business).... ...48,614,341 |........225,889,832 |. ... 8,106,017 |........ ,785, ..834,395, ........ 385,072,
98. Less Reinsurance Cede 128,181,324 |........ 156,390,373 |........... 8 106,017 |........ 482,241,714 |........ 774,919,428 385,063,869
99. Totals (All Business) less Reinsurance Ceded XXX (79,566,983) 69,499,459 69,543,844 59,476,320 8,500
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ......ccovvvvvrcccceeeeecee e XXX..ouon .30,357 |. ..3,589 |.. (1].. ... 33,945 |..
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvviiiiiiiiniie e e D0 O ) R R SRR A
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 30,357 3,589 (1) 33,945
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccocvviviiniiiniiiec e D0 O ) R R SRR A
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer...............cccoeerieerieerieens ereriens
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiceeeeeee et ene aeaineeas 5. N - None of the above - Not allowed to write business in the state............. ....... 6
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........

11
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

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

MNames of Parent, Subsidiaries or Affiliates Diomiciliary Location| NAIC Company Code | 1D Number Directly Controlled By Ownership Percentage
Alan Waxman (member of TAQ Insurance Holdings, LLC)'
Sixth Street Advisers, LLC DE 45-2553330 |Ulimate Indirect contral by Alan Waxman
Sixth Street TAD Management, LLC DE 90-1019038
Sixth Street Insurance GP Holdco, LLC DE
Sixth Street Insurance Solutions, L.P. DE 87-0910021
Cadence ALM GP Holdco, LLC DE 287-0910936 |Ultimate Indirect control by Alan Waxman
Sixth Street Insurance Solutions ALM, L.P. DE 86-2807598
Cadence Senvices U3, LLC DE B86-2807499
Anthony Michael Muscalino (managing member of TAD Insurance Holdings, LLC)
TAD Insurance Holdings, Hileg DE B86-1594781
TAD Sutton Holdings, e CYM 98-1578722 |TAO Insurance Holdings, LLC 100%
Talcott Financial Group Investments, LLC BMU 98-1573678 |TAD Sufton Holdings, LLC 100%
Talcott Financial Group, Lid. BIU 98-1578697 |Talcott Financial Group Investments, LLC. 100%
Talcott Re FinCo, Lid. BMU 98-1673007 |Talcott Financial Group, Lid. 100%
Talcott Re Holdings, Ltd. BMU 98-1673064 |Talcott Re FinCao, Ltd. 100%
Talcott Life Re, Ltd. BIML 98-1625692 |Talcott Re Holdings, Lid. 100%
Talcott Life & Annuity Re, Ltd. CYM 98-1652614 |Talcott Re Holdings, Lid. 100%
Sutton Cayman Holdings, Ltd. CYM Talcott Re Holdings, Lid. 100%
Talcott Financial Group GP, LLC DE 86-1856539 |Talcott Financial Group, Lid. 100%
Talcott Holdings, LP. DE 82-3830622 |Talcott Financial Group GF, LLC 100%
Talcott Acquisition, Inc. DE 82-3850446 |Talcott Holdings, LP. 100%
Talcott Resolution Life, Inc. DE 06-1470915 |Talcott Acquisition, Inc. 100%
American Maturity Life Insurance Company CT 81213 06-1422508 |Talcott Resolution Life, Inc. 100%
TR Re Lid. BIML 98-1627871 |Talcott Resolution Life, Inc. 100%
Talcott Administration Services Company, LLC DE 45-4036343 |TR Re, Ltd. 100%
LIAS Administration Fee Issuer LLC DE Talcott Administration Services Company, LLC 100%
Talcott Resolution Life Insurance Company CT 88072 06-0874148 |TR Re, Ltd. 100%
TC 3700M Member LLC DE Talcott Resolution Life Insurance Company 100%
Talcott Resolution Life and Annuity Insurance Company CT 71153 39-1052598 |Talcott Resolution Life Insurance Company 100%
Talcott Resolution Distribution Company, Inc. CT 06-1408044 |Talcott Resolution Life and Annuity Insurance Company 100%
Talcolt Resolution Comprehensive Employee Benefit Sernvice Company CT 06-1120503 |Talcott Resolution Life and Annuity Insurance Company 100%
Talcott Resolution International Life Reassurance Corporation CT 93505 06-1207332 |Talcott Resolution Life Insurance Company 100%
21 Church StreetR, LLC DE 83-2918805 |Talcott Resolution Life Insurance Company 100%
Talcott US Holdings, Ltd. BML Talcott Financial Group, Ltd. 100%

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

1 TAG Insurance Holdings, LLC is the managing member of TAQ Sutton Parent, LLC, which i turn is a non-voting member of TAQ Sutton Holdings, LLC. Sixth Street TAQ FPartiiers, L.P., Sixth Street TAO Partners (4), L.P., Sixth Street TAD Partners (B), LP., Sixth
Street TAQ Partners (C), L P, Sixth Street TAQ Partners (D), L P, Sixth Street TAO Partners (E), L., Sixth Street TAQ Parthers (F), L P, Super TAO MA, L P, Super TAO Contingent MA, L P, Knight TAQ, L P, and PSERS TAO Pariners Parallel Fund, L.P {collectively,
"Sixth Street TAO') are non-voting members of TAQ Sutton Parent, LLC. Certain of the entities that comprise Sixth Street TAQ are indirect owners of Klaverblad Levensverzekering M.V, Lifetri Uitvaartverzekeringen M.\, and Lifetri Verzekeringen N. V.

? I addition to Sixth Street TAQ, certain investers ( "Co-Tnvestors'] invested in the Domestic Insurers outside of Sixth Street TAD. All Co-Investors are passive investors and do not owi any voting securities of the Domestic Insurers or of any of the other entities in this
organizational chart and do not have the ability to appoint directors of Talcolt Financial Group Investments, LLC or the Domestic Insurers.
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY
SCHEDULE Y
PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 4926 ...|Talcott Holdings Grp .... UV P 00000 ....|86-1856539 ..| .... UV ... |Talcott Financial Group GP, LLC . Talcott Financial Group, Ltd. .......ccceeets Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman
. 4926 ...|Talcott Holdings Grp .....ccoeeeeeeeeeeeees | eeeee 00000 ....|82-3930622 .. Talcott Holdings, LP ... .. |Talcott Financial Group GP, LLC .. | Ownership.. ..}.100.000 ...|A. Michael Muscolino/Alan Waxman ...
. 4926 ...|Talcott Holdings Grp ....ccooveeeeeeeeeeees | eeees 00000 ....|82-3950446 .. Talcott Acquisition, Inc. .. .| Talcott Holdings, LP ........... .. | Ownership.. .100.000 ...|A. Michael Muscolino/Alan Waxman ...

. 4926 ...|Talcott Holdings Grp .
. 4926 ...|Talcott Holdings Grp .
. 4926 ...|Talcott Holdings Grp ....

..... 00000 .... |06-1470915 ..
..... 81213 ... [95-1627971 ..
..... 00000 .... |95-1627971 ..

Talcott Resolution Life, Inc. . |Talcott Acquisition, Inc. . . | Ownership..
.| Talcott Resolution Life, Inc. .. Ownership..

Talcott Resolution Life, Inc. ..cceuvevennnenn Ownership

.4.100.000 ... [A. Michael Muscolino/Alan Waxman ...
.100.000 ...|A. Michael Muscolino/Alan Waxman

American Maturity Life Insurance Company ....
TR Re Ltd. o
Talcott Administration Services Company, LLC
............................................................ DB NTAG [ TR Re, Ltde e | Ownershipa. e} . 100,000 ... | AL Michael Muscolino/Alan Waxman .......|....NO.....] e oonn
Talcott Administration Services Company,

A

A

. A
.100.000 ...|A. Michael Muscolino/Alan Waxman ...

A

A

. 4926 ...[Talcott Holdings Grp .....cocoevveeveuenn | e 00000 .... |45-4036343 ..

. 4926 ...|Talcott Holdings Grp ......cooeeeeeeeeeeees | eeeee 00000 ....| weeeeeeeeennnns LIAS Administration Fee Issuer LLC ............ LDE] e NIA....... .. | Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman ....... e N0 e

. 4926 ...|Talcott Holdings Grp ....ccooveeeeeeeeeeees | eeees 88072 ....|06-0974148 .. Talcott Resolution Life Insurance Company ... |..CT.....|....... RE........ TR Re, Ltd. .... . | Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman ....... vl N0
Talcott Resolution International Life

. 4926 ...|Talcott Holdings Grp ....ccoeveeeeeeeeeeees | eees 93505 ....|06-1207332 .. Reassurance Corporation .. . CT..... .| Talcott Resolution Life Insurance Company |Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman .......

. 4926 ...[Talcott Holdings Grp .....cocovvveevenenn | e 00000 ... |83-2918805 .. 21 Church Street R, LLC .

. .100.000 ...|A. Michael Muscolino/Alan Waxman ...
TC 3700M Member LLC .

Talcott Resolution Life Insurance Company |Ownership.. N I
.100.000 ...|A. Michael Muscolino/Alan Waxman .......

. 4926 ...|Talcott Holdings Grp ....ccooveeeeeeeeeeees | eeees 00000 ....| werrrrrnrnnnnns .| Talcott Resolution Life Insurance Company |Ownership
Talcott Resolution Life and Annuity Insurance

. 4926 ...|Talcott Holdings Grp ....ccoeveeeeeeeeeeees | eees 71153 ... | 39-1052598 .. | ..oeovvvvvvees | eeveeeeiiiiiiiee | e COMPANY +eeeeeeeeeeeeeee e e L CTe] e DS........ Talcott Resolution Life Insurance Company |OWNership.........ccccevvvvvvvvvvvvvvvnnnnns .100.000 ...|A. Michael Muscolino/Alan Waxman ....... vl N0
Talcott Resolution Comprehensive Employee Talcott Resolution Life and Annuity

. 4926 ...|Talcott Holdings Grp ....ccooveeeeeeeeeeees | eeees 00000 ....|06-1120503 .. | ..ecevvvvveees | eevveeeeriiiinee | v, Benefit Service Company .........ccccoeeeeeeeeeennn L CTe] e DS........ Insurance Company ............eeeeeveeeveeeeenennns ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|A. Michael Muscolino/Alan Waxman ....... YES ]

Talcott Resolution Life and Annuity

. 4926 ...|Talcott Holdings Grp ....ccoeveeeeeeeeeeees | eees 00000 ....|06-1408044 .. Insurance Company ..

Ownership

.100.000 ...|A. Michael Muscolino/Alan Waxman ....... LGYES

[ Asterisk | Explanation |




STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

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

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

€lECtTONICAIIY With The NAIC? .........ooeieieeeeeee ettt ettt e et e e e ens e e te s e s es s s saete s s ee s s seeteteses s s saesesesesansnsssetasssensssesesesasensnsnsetesesensnensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

filed with the state of domicile and electronically With the NAIC? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

be filed with the state of domicile and electronically With the NAIC? .............cccceuiiiiiieeececeeeeeeeeceete e ee et es ettt es e eae et es s seaesesenns YES
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

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

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

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. NO

YES

AUGUST FILING

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

Explanation:

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

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

Bar Code:
8 8 0 0 0 0 0 2
0 00 0 2

8 8
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

8 8 0 0
Communication of Internal Control Related Matters Noted in Audit
(2nd Quarter Only) [Document Identifier 222]

8 8 0

0

o
—
—

0 2
0 2
0 2
0 2
0 2

8 8
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]

o
—
—

8 8
Reasonableness and Consistency of Assumptions Certification required by
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

2597. Summary of remaining write-ins for Line 25 from overflow page

2508. Interest on policy or contract funds dUe OF CCTUBH .......ccoiiiiuiiiiiiiiiicce e

49,607,849

1 2
Current December 31
Statement Date Prior Year
2504. Other liabilities - abandoned property Unpaid fUNS .........cccooiiiiiiiiiicccc e ferer e esee s 26,617,602
2505.  Provision for future dividends ........ccccooevivinviiieeiinenne 11,345,548
2506. Accrued interest on derivatives in a liability poSition ..o [ 8,159,311
2507.  Miscellaneous liabilities ... 2,757,668

Additional Write-ins for Summary of Operations Line 8.3

1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. Separate ACCOUNT T0AUS ......coooiiieeeeeiciccc ettt sens [ereneseseseseanaeas 2,586,718 | 1,271,683 | 2,424,862
08.305. ICOLI Change Cash SUrrender VAIUE ...........ccccceioieiiiiiicicieiceiceeee ettt [eeeseneseseseseaeaeas (299,363) |- oo
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 2,287,355 1,271,683 2,424 862
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704, MODCO @djUSTMENT ..ottt nnenen[oeeenenenenas (9083,787,572)|....cc.cc.... (565,083,253)|.......... (1,264,268,711)
2797. Summary of remaining write-ins for Line 27 from overflow page (903,787,572) (565,083,253) (1,264,268,711)
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEmMDEr 31 OF PIIOT YEAT .........ccvovveveveeeeeececieeeeieee et s s et e s sse s s seseseas [eoeaeseeneseneseseieieenenenens [oeeeereeeeeieaene 10,216,216
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ..ottt ettt e e e et e et e et e sneeeseesseenneenseenees [eesseenseeiseesensesnenseennnens [eneenseenseeise e e e s e eaneeanees
2.2 Additional investment made after aCQUISITION ...........c.iiiiiiiiieie ettt nesnesnesies [eerneeiteeieeeite e e [eaeeee e
3. Current year Change iN @NCUMDIANCES .........cciuiiiiiii ittt ettt ettt b e s bt e bt e bt e bt ea bt eaeesaeesheesbeesbeeabeenbeensesnnesnnesnnes [snteessensseessnnseenteenteeiteees [oreeiseeteete et e essesaeenaeeaes
4. Total gain (I0SS) ON GISPOSAIS .........cvcveveviuieieiiieteteteteteeee et eseseseas s s st seseseseseaes s st sesesesessssssssasesesesesesesssnsssssseseseseseasassansns |eeeseseiesenensesnssseeeaeseenenns |oeereeseseeseeeeaene (201,110)
5. Deduct amounts reCeived ON ISPOSAIS .............c.cccueueveveeeeceeeeeeseeseeeeeeesesesassesesesesesessssssesesessssssssesesessssssssesesassssssesesssassanananns [oesesessssssesesessssnssnesssennnns |ooesesesesssennnns 5,798,890
6. Total foreign exchange change in book/adjusted Carrying ValUE ............couoiiiiiiiiiiiiiie e
7. Deduct current year’s other than temporary impairment reCOgNIZEd ............ccoiiiiiiiiiiiie e
8.  Deduct cUIrent YEar's EPIECIALION ...........oo ittt e et e e e e e e e e st e eseeeaeesae e st e aseenseeneeameeeneeeneenseenneeneeneannenn
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total NONAAMItEEA @MOUNTS ..ottt e e e e e e e e st e e aeeeaeeeseeeseenseenseenseenseenseensesnsesneenne [ssesssenseeiseeiteente et e eteens [oaeeseeteeeessneeasenanenanenes
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI ............cceueiiieivereriiieieeseereeiseessens [oeececeeeees 1,161,762,330 |........... 1,402,401,106
2. Cost of acquired:
2.1 Actual cost at time of acquisition ettt e et et e et e et e e et et et e et et et et et e et e s eteeeeteaseseneeseseeseseseneisens |rreesereeseneeseesseesnenennenes [eeeriererieeieeaeea 553,074
2.2 Additional investment made after CQUISITION ...............cccoueueuiiiereeieeeseetetetiss e et et teseseenesess s sesesessesesesssssesesesesssnessssssanse |oeseeseseesnens 12,049,763 |...ococeee.. 58,387,198
3. Capitalized deferred INtErest NG OtNE .............cccocviviviiieeeeeecceeee et ee ettt e sttt et esss s esasess e seseseansesesssssesesesssssnasssssssesesesens [reressssesesssesenenenensansnennnes [oeeeeeeeneeeenes 4,039,434
4. ACCTUAI OF QISCOUNT ..ottt ettt s et st s s s et bbb s e st ss s st et s s s e s et e s ssnse s et s s s snsesessanas |ecscicsseenenacacacenen 213,831 | 1,944,003
5. Unrealized valuation increase/(decrease) ..
6.  Total gain (I0SS) ON GISPOSAIS ......c.coveuiverereiieiieieteteiieseaesete st st ettt s s st s s s sse st s s s ssesese s s s snsesesessssssssesesesssnsesesesesnsnns [oesesnacaceceen (9,372,168)...c.cocenenee (15,644 ,478)
7. Deduct amounts reCeiVed ON AISPOSAIS ...........ccccoveveueveueeeeeeeeeeeeeeeeeeeeeee e ee e se e eeae e s e sesetesessssesesssssesessssanssssseseseseseanannnns |resseseeeeenenens 69,714,391 |............... 289,832,163
8. Deduct amortization of premium and mortgage interest points and commitment fees ......... ...85,844
9. Total foreign exchange change in book value/recorded investment excluding accrued |nterest
10. Deduct current year’s other than temporary impairment reCoOgNIZEA ............cccuiiiiiiiiiiiiiiiii s [ o
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ......... |-ceeeeueeee. 1,094,895,732 |........... 1,161,762, 330
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 1,094,895,732 1,161,762,330
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiieeeieteeeeeeeeee et s et s s s sessnennas [eeeeeeseeeeeaend 841,120,413 |..ccccevene 782,321,755
2. Cost of acquired:
2.1 Actual cost at ime Of ACQUISHION ..........c.cvevoiececeeeeieee ettt aeaea e s s s asaesesesessassssssessasasessesessnanansnsanas |eeessesesesesnnanas 4,990,363 |......cocenve. 22,716,266
2.2 Additional investment made after ACQUISIION ..............c.c.cvovcueueieieeeeeceetete e eeecee et eeeesceete et es s seete st esensssesesesesensnseassesenenans [eresesesesnsnenas 28,707,029 |................. 59,573,189
3. Capitalized deferred iNtErest aNd OThET ..........oui ittt et st e s be e be e beebesnnesnnesnnes [onessseeseenseenae et e et e e e ees [oaeeseete et e e e e e
4. Accrual of discount 342,286 |..ccooveveeieee 220,354
5. Unrealized valuation iNCrEASE/(ECIEASE) .............covcuevevereeeeeceeteeeeeeesecaetetesesesssaesesesesessssesesesesesssssassesesensssssssssasansssssesesssannssnaess [oesesssessscnes (64,197,253)]....cccvmeee. 42,293,918
6. Total gain (loss) on disposals ............. 55,869,724 |......ccveene. 5,591,760
7. Deduct amounts received on disposals .....
8. Deduct amortization of premium and depreciation ..
9. Total foreign exchange change in book/adjusted carrying value ..
10. Deduct current year's other than temporary impairment rECOGNIZEA ............ccoovoviviveueueuiieeeeeeeeieteteseeeee et es e sesens [eeeeeeeeeeeeeeenneeeeeeee [eoeiereeneeeeeenas 8,178,784
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ceceuiiiieieierereeeeeeeeeeieieeieeaees [eeeeeeieieeens 724,365,046 |................ 841,120,413
12.  Deduct total NONAdMItEEA @MOUNTS .........oiiiiiiee ettt e et e e st e e st e saeeeaeesseenseenseenbeenseenseensesneesneenne [oseessenseeiteenteeite et e eteans [oaeeteeteeeeeseeaeesaeenaeenes
13.  Statement value at end of current period (Line 11 minus Line 12) 724,365,046 841,120,413
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of Prior YEA ...........cccoeeiiririeieieieeeeeese e [eoeeeas 12,897,609,168 |.......... 13,714,921,067
2. Cost of bonds and stocks acquired ....936,605,073 |............ 1,322,046,529
3. Accrual of discount .... 8,792,061 |..cceeee. 16,038,029
4. Unrealized valuation iNCrEASE/(AECIEASE) ...........ceuiurierirereriiiieseseseseiseseseseseses st esssse s s st sssss s st st sssesesesessssssesesasassssnsesesesesssnns [eessacscesesnanas 10,140,363 |................ (53,460,028)
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns (100,019, 125)|.............. (142,097,570)
6. Deduct consideration for bonds and StOCKS AISPOSEA OF ...........c.c.eveueiiiieieeeeeeeeeeeeeeee e es s eeeeeeene e eanannnnans |reeeeeeeees 1,381,563,688 |............ 1,851,990,717
7. Deduct amortization Of PrEMIUM ...........c.coiiiuiiiieee it ietet et et et et et ete st ete et et et et e s e b e e et ess st esestese st esessebe et ebensesensssessssessssesesaerens [oeeeesensesennans 40,513,322 (..o 101,344,184
8. Total foreign exchange change in book/adjusted CarryiNg VAIUE ............ccourriieiieueuririitiereiinisesseeiessenestsseeses s sesssnesssseens [oesesssssesasnsnaees (921,211) e 2,582,507
9. Deduct current year's other than temporary impairment FECOGNIZEA ...........coviriririiirieieieriiist sttt sessenes[oeseeneseeseseeeeeeeeneneesenees [oeeeeeeeieeenas 8,478,160
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ................. 2,819,547 | (608,305)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) . 12,332,948,868 |.......... 12,897,609, 168
12.  Deduct total NONAAMItEEA BMOUNTS ........c.iuivuiiieiieiiteici ettt [ooneninininaas 12,946,099 |.....cccocenee 12,774,692
13. Statement value at end of current period (Line 11 minus Line 12) 12,320,002,769 12,884,834 ,476
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
To INAIC T ()t bbbt b et [ 6,846,420,615 |................ 259,623,231 |...cvovennne 268,643,608 |................. 80,849,476 |........... 6,846,420,615 |........... 6,918,249, 714 | [ 7,198,356,334
2. NAIC 2 () ettt h et h et b b b a b e e e et h ekt b et bt bbb st et et et e eneas [re s 4,757,120,913 | oo 148,491,397 |..ooovvienee. 222,647,261 |......coeeee. (71,301,758)|............ 4,757,120,913 |........... 4,611,663,297 [ [ 4,803,608,585
3. NAIC 3 (8) coeeveteiiiieieie ettt ettt ettt h et s ettt b s R ettt s R R bR R et e st s et s st st s s bt en et e [eeee e 235,560,699 |......cccoveeeevne 3,300,000 |...cccvnnve 11,609,639 |............... (50,100,933) | ..cecvvenne 235,560,699 |............... 177,150,127 [ o 281,913,101
L 7Y @2 - TP PEPPRRSTTY SRS 34,836,319 |...ooviicces 3,315 [ e 595,750 |..ocvvveeunnes 34,836,319 | 35,435,384 | [ 28,685,637
5. NAIC B () ettt ettt n e [er s 8,680,214 |- e oo 479,402 |..ooveeeene 8,680,214 |.ocoirne 9,159,616 |.eeeeeeccereeeieees [ 438
6. INAIC B (@) vttt ettt bttt e e bt b et b £ b £ bk b e ekt bt b et bttt a et ettt es 277,741 (229,838) 277,741 47,903
7. Total Bonds 11,882,896,501 411,417,943 502,900,508 (39,707,901) 11,882,896,501 11,751,706,034 12,312,564,095
PREFERRED STOCK
8. INAIC 1 bbbt bt bbbt b s bt b et ene [ et [ 8,250,000 |.evoveeeeeieeeieinirrieeeens [ (501,394) [ e 7,748,606 |......oooeeeeeeeeecicieinreiies Joeeeeeisisieeeeie s
3 2 2SSOSR SUSTURUEUY NSRRI OSRN 31,023,976 |.......cc..c.. 18,116,826 |......cccceveneee (824,854)|......ceecvicciiniis e 12,082,296 ..o [
FO. NAIC 3 oottt ettt et s ettt e s bbb e s st e e e e e SRR AR st eee AR b s e R Re e s s e s s e s e s ese st e et et esesesenenen [eeeeeneneseannenen e e a et einae [eeeennen e s eann s e enees[oeeeeeetee et n s eiein [esesnnee e en e [oeeee s e e saenenens [reeeeieinn e ens[oree e nenes [eererei e
I 7Y (2 PSSO ST TSRS SRR T4AT3 | [ o [ 14,173 | 14173 | e 14,173
T2, NAIC B bbb bbbttt st [srre s 10,303,574 |- o et 6,053 | 10,303,574 |...ccveenee 10,309,627 ..o [ 10,082,592
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et
14, Total Preferred STOCK ..ot 10,317,747 39,273,976 18,116,826 (1,320,195) 10,317,747 30, 154,702 10,096,765
15. Total Bonds and Preferred Stock 11,893,214,248 450,691,919 521,017,335 (41,028,096) 11,893,214,248 11,781,860,736 12,322,660,860
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ o 59,465,135 ; NAIC2 $ .coovvevnnee 300,000,000 ; NAIC3 $ oo NAIC4 $ i 10,333,333 ; NAIC5 $ oo i NAICE $oii




STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 362,000,000 XXX 362,000,000 2,173,875
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DeCember 31 Of PriOF YEAT ..........c.c.cucueuiiiiieieieeeeeeceee ettt s eseass s s s e sesesssnnas [ereseeeeeeeenens 327,621,858 |...occveennee 210,330,550
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.coiiiiieieeeicecececcce ettt ettt s et es s s s st eseseseseas s sseseseseseanas [erenesasaseneeas 69,210,419 |...occeveeee 341,532,370
3. ACCTUAN OF GISCOUNL ...veteaiececteeeeet et eeee e eseseeeee e eseseseseee e eseseseees a2 eaesesesee e e eaeseeeees e e s esesee e e e s sesesesessaesnseseses s nsnsesesasasnnnas [oetressnanicaceseinnas 22,384 | 366,230
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas
5. Total gain (I0SS) ON QISPOSAIS ........c.ceeiieiereieeeeeieeee et ettt ae s s st esesessas s ssesesesessssssasssesesesesessssssssesesesesessanas |oeseesesesssenenenenaes (5,234) | e
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 34,846,084 |................ 224,607,063
7. Deduct amortization OF PrEMIUM .............c.cuoueuiuieiieieeetete ettt ettt ettt eseae s ee st s te s et es e s s ssssesetesesessss s st ssssesesesesssssssasasesesesennas |oeseseseseseseneneenaes 3,343 [ 229
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiiiiierererereeeeeeee e fereeeeeeeeeens 362,000,000 |...ccvevnenene 327,621,858
11.  Deduct total NoNadmitted @MOUNLS ... e oo e e s e e e e s neees [srnmsmnaeneeseneeeenesnaeaennes [eteeee e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 362,000,000 327,621,858
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (LiNE 10, PHIOF YEAT) ........ccviveeiuereriiiiisieetesssssssssesesssssessssesessssssssssesessssssssssesesessssssssesessssnsns sesesesessssses 113,094,231
Cost Paid/(Consideration RECEIVEA) ON AAGIIONS .............cueveuiiiieiueieieieiieieietete ittt sttt ss s st et ssssses e s s sassssesesesssssssesesesesssesesesesessnsnseses | fatstsesesesnenes 52,638,268
Unrealized Valuation INCrEASE/(AECIEASE) ...........c.c.ovivurueueriiesesesesesisssese st sssesese s ssssssesesesssssssseaese s s s ssses e s et sssess s s et bbb s s seses et s s nseses et s sansnsesesesans ebesssstasees (106,540,764)

SSAP NO. 108 AUJUSEMENES ...ttt bbb bbb bbb E e E e E £ 4R E €4 E £ E £ S E £ E £ £ E e £ E e E e S E £ b e AR e b e E e e E e e b e b e e b e e bbbt e bttt ettt b b nre e

Total gain (I0SS) ON tErMINALION FECOGNIZEA ..........c..vivvieeiieeieee e teeeeseeeetesae s st s s st s e s st es st es s ee s en st en st ens et en st ens et ens et enae s ens et ens et ensesensesensesenseses | ebessesasscsces (21,910,879)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieieieiicetetete sttt st s s et s s s e s s ese s s s s s esese s s s s s esesessssssnseses et s ssssssesessssnsnsesenans | fatstiesesisnenes (9,500,190)
AATIOTHZAtION ... s s s e s2s e e e e e e e e e s e e s e s et ns | Sbesiens st (444,092)
....................... 993,435
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns 47,330,389

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

DedUCE NONAAMILIEA @SSELS ......ccueiiiiiitiiiicti bbbttt a et a et bt o bt oo b e e b e e bt et e e et e eab e e et e eh e oAb e e b e e bt e bt e et e e ab e eb b e sbeenbeenbeeabeeate eeabeeabeeateenreareaeeaeeares

Statement value at end of current period (LINE 10 MINUS LINE 1) ....c.cviiiueueiiiiiiieteteieisieseie et be s sss ettt s bbbt sssn st s s s s sesebebes s snsnsesesans ftsteesesasnenes 47,330,389

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior YEar (LiNE 6, PHOT YEAT).........c.c.ovcueueueuereeeeeeeeeeesesesssesesesesessssesesesesssssesesesasssssesesasssssassssasessasanes <eesssssesesasa 34,711,829
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) ............c.ovcurueueiereececeeieeeeeeeaes eeeseeeeeeeennenas (165,315)
Add:
Change in variation margin on open contracts - Highly Effective Hedges
3.11 Section 1, Column 15, current year to date MinNUS ..........cccceiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiieiiiiee ittt rie s eesieese e se s s e a s sae e seabeeaesssessessaessreesreesreeas
Change in variation margin on open contracts - All Other
3.13 Section 1, Column 18, current year to date MiNUS ............ccccoeveveieieeies coerererereeeeneens 8,748,016
17,220,558 ........c........ (8,472,542) ... (8,472,542)

3.14 Section 1, Column 18, prior year

Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiee ittt ettt ettt see s eesieesres s e s s e e b e e e s b s sae s saabeeaesssesssessaessreesbeesreeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ............ccccoeveveieeeies coerererereeieeeens 8,748,016
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveueveeeeeeeieieierereiseseeeies ererereseesenens 17,220,558
3.25 SSAP NO. 108 @QJUSIMENLS ........cocviverieieiiieietetetceeece ettt tetessae e s ssess eseeassesseseaebesen e aeaesssaene sesseseseseenas (8,472,542) ................. (8,472,542)
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ..............c.coeueueveueuieeeeeeiieeieveses sereseseeieeeees (45,609,511)
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA ...ttt ese e es e seseseasanas eeseseseseeeas (45,609,511)
4.23 SSAP NO. 108 AQJUSIMENLS ........ceiiiiveteteeieicee ettt et teseseas eeeesesesesesee e sesassenetesees eeeseeassesses (45,609,511)
510 o) o) =TI (g Lo oy o g UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/Adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......ceeueueeeeeeeeeeeeeeeeeeeeeeeteseseeaeaesesesesesaesesesesessassesesesesssassstesessasanes <eassssssesssasa 34,546,514
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvcueueueieeeeececeeteteeeectete e seseessaete et esesssastesesesessssesesasesessssesesasesssssssesessssnsssssesesssssanan 2sesesesesasnas 34,546,514
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
BASIS SWAP WITH CME GROUP INC RCV AMGEN INC SENIOR CORP_BND 5.65% DUE
91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ s o, 6,983,950 |............ 6,975,964 |............ 4,500,223 |04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [oceeeeiiiinnnnne 1,893 [onnenenee (2,287,867))| 031162-DT-4 . [3/2/2053 MS2 .......cvvvvvvvvrririnnnnns 2AAFE (o 6,974,071 |............ 6,878,090
BASIS SWAP WITH CME GROUP INC RCV APPLE INC SENIOR CORP_BND 3.85% DUE
91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ s o, 8,279,472 |............ 8,098,279 |............ 4,217,451 (04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [oceeeeiiiinnnnne 2,244 |........... (2,712,267)| 037833-AL-4 . [6/4/2043 MN4 ...........ooeeeiiiiiiit, L N = N 8,096,035 |............ 6,929,718
BASIS SWAP WITH CME GROUP INC RCV APPLE INC SENIOR CORP_BND 3.45% DUE
91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ s o, 6,983,950 |............ 6,396,742 |............ 3,123,798 (04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [oceeeeniiinnnnns 1,893 [oonenenee (2,287,867)| 037833-BA-7 . [2/9/2045 FA9 ........evvvvvvvrrnrnnnnnns L N = N 6,394,849 |............ 5,411,665
BASIS SWAP WITH CME GROUP INC RCV APPLE INC SENIOR CORP_BND 4 3/8%
91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ s o, 5,753,028 |............ 5,972,537 |ceevvvrnnns 3,242,329 | 04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [oceeeeniinnnnnns 1,859 |ovvveeens (1,884,631)| 037833-BH-2 . [DUE 5/13/2045 MN13 .........evvvnnnnes L N = N 5,970,978 |............ 5,126,960
ASCENSION HEALTH ALLIANCE SENIOR
BASIS SWAP WITH CME GROUP INC RCV ICORP_BND 4.847% DUE 11/15/2053 MN15
91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ s o 6,901,015 |............ 6,902,885 |............ 4,258,386 |04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [eeeeeiiiinnne 1,870 |t (2,260,699) [ 04351L-AA-8 . |.ooeeeeeeeiiiiiiii BB FE wovvriieiiiiiiiiiiiiins ferviiiiinnns 6,901,015 |............ 6,519,085
BASIS SWAP WITH CME GROUP INC RCV BOEING CO SENIOR CORP_BND 5.93% DUE
91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ s o, 24,053,5% |........... 28,404,917 |........... 13,625,448 (04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [eeeeeiiinnne 6,518 |........... (7,879,701)| 097023-CX-1 . [5/1/2060 MN1 ............cooeeeiiiiiins O O = N R, 28,398,399 |[........... 21,505,149
BASIS SWAP WITH CME GROUP INC RCV COMMONWEALTH EDISON COMPANY SECURED
91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ s o 6,553,564 |............ 6,540,032 |............ 4,039,301 |04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [eeeeeniinnnne 1,776 |........... (2,146,878)| 202795-JY-7 . [CORP_BND 5.3% DUE 2/1/2053 FA1 ..... L S =R N 6,538,256 |............ 6,186,179
BASIS SWAP WITH CME GROUP INC RCV CONOCOPHILLIPS CO SENIOR CORP_BND
91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ s o 9,302,621 |............ 9,508,029 |.......cc... 3,033,851 [04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [eeeeeniiinnne 2,521 | (3,047,439)  20826F-BD-7 . [4.025% DUE 3/15/2062 MS15 ........... L S =R N 9,500,508 |............ 6,981,290
BASIS SWAP WITH CME GROUP INC RCV JBS USA HOLDING LUX SARL SENIOR
91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ s o, 13,004,905 |........... 13,060,584 |............ 8,831,606 |04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [eeeeeiiiinnne 3,549 |........... (4,289,751) [ 46590X-AX-4 . |CORP_BND 6 1/2% DUE 12/1/2052 JD1 . [2C.C FE ..oovvvviiiiiiiiiiiieens oo 13,057,035 |........... 13,121,357
LIBERTY MUTUAL GROUP INC SENIOR
BASIS SWAP WITH CME GROUP INC RCV CORP_BND 144A 5 1/2% DUE 6/15/2052
91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ s o, 10,185,217 |........... 10,166,309 |............ 6,122,853 (04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [oceeeeiiiinnnnne 2,760 |ovevvennnns (3,336,569) [ 53079E-BN-3 . D15 ...ovvvnniiiiiiiiiiii, BBFE oo | 10,163,549 |............ 9,459,422
BASIS SWAP WITH CME GROUP INC RCV LOWES COMPANIES INC SENIOR CORP_BND
91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ s o, 7,718,137 | 7,785,076 |............ 3,471,856 (04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [oceeeeiiiinnnnne 2,002 |........... (2,528,379)  548661-EF-0 . (4.45% DUE 4/1/2062 AOT ........eeveeee AAFE (o e 7,782,984 |............ 6,000,235
UNITED STATES TREASURY SENIOR
BASIS SWAP WITH CME GROUP INC RCV GOVT_BND 1 1/4% DUE 5/15/2050 MN15
91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ s o, 28,304,464 |........... 20,264,753 |............ 4,756,160 | 04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [eeeeeniiinnne 7,670 |........... (9,272,240) [ 912810-SN-9 . [c.evvvvrmiiniiniiiiiis TAA s [ 20,257,083 |........... 14,028,400
BASIS SWAP WITH CME GROUP INC RCV UNITED STATES TREASURY SENIOR
91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ s o 5,674,459 |............ 5,504,132 |...cceeenns 1,549,773 | 04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [eeeeeiiiinnne 1,538 [..oeeneeee (1,858,892)(912810-SZ-2 . |GOVT_BND 2% DUE 8/15/2051 FA15 ..... TAA s [ 5,502,5% |............ 3,408,665
AMAZON SAN BERNARDINO AIR CARG
BASIS SWAP WITH CME GROUP INC RCV ISENIOR CORP_BND 4.533% DUE 3/10/2041
91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ s o, 5,211,622 |............ 5,213,034 |............ 3,218,684 (04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [oceeeeiiiinnnnne 1,412 [ (1,707,272) | BHMAXJ-J7-3 . MO-10 oo L0 Y N 5,211,622 |............ 4,925,956
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV APTIV PLC SENIOR CORP_BND 4.15% DUE
126076YT1 .......... BOND WITH CREDIT DEFAULT SWAP .... [2.B cooorrriiiii |, 5,749,664 |............ 5,883,886 |............ 4,399,087 (09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [occoeeennnnnee 119,261 [ovevvnnnnnneee 118,397 [00217G-AC-7 . [6/1/2052 N1 .........oooeeiiiiiiiiiiis BBFE oo e 5,764,625 |............ 4,280,690
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV ALTRIA GROUP INC SENIOR CORP_BND
12607@YT1 .......... BOND WITH CREDIT DEFAULT SWAP .... [2.B woooeeriiiiiis | 5,779,004 |............ 5,855,887 |............ 4,556,898 (09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oceeeeennnnnne 119,870 [ovevvvvnnnnnns 119,001 [02209S-BK-8 . [4.45% DUE 5/6/2050 MN6 ............... BBFE oo | 5,736,017 |...cceennnn 4,437,897
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV AMGEN INC SENIOR CORP_BND 5 3/4%
126076YT1 .......... BOND WITH CREDIT DEFAULT SWAP ... [2.B oo | 21,084,940 |........... 21,328,366 |........... 21,081,238 |09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [occoeecennnnnee 437,350 |.oooeiiiiennns 434,181 1031162-DU-1 . |DUE 3/2/2063 MS2 ........evvvvvvvnnnnnee AAFE (o | 20,891,016 |........... 20,647,057
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV APPLE INC SENIOR CORP_BND 3 3/4%
12607@YT1 .......... BOND WITH CREDIT DEFAULT SWAP .... [2.B woooeeriiiiiis | 9,464,467 |............ 8,829,088 |............ 7,744,024 {09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oceeeeeunnnnne 196,315 |............... 194,892 | 037833-DG-2 . [DUE 11/13/2047 MN13 ........cceennnnns L N = N 8,632,773 |.....ceennn 7,549,132
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV BOEING CO SENIOR CORP_BND 5.93% DUE
12607@YT1 ... BOND WITH CREDIT DEFAULT SWAP .... ...5,533,874 |... ...6,648,243 |............ 5,061,522 [09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ... ... 114,785 |.. ....113,954 1097023-CX-1 . [5/1/2060 MN1 ... .... 6,533,458 .... 4,947,568
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV CONOPCO INC SENIOR CORP_BND 5.6%
12607@YT1 .......... BOND WITH CREDIT DEFAULT SWAP .... [2.B woooeeriiiiiis | 9,464,467 |............ 7,159,583 |............ 8,190,937 (09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oceeeeinnnnnne 196,315 |............... 194,892 | 126140-AK-1 . [DUE 10/15/2097 AD15 ......coeennnnnnns L3 = = N 6,963,268 |............ 7,996,045
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV COMMONSPIRIT HEALTH SECURED
126076YT1 .......... BOND WITH CREDIT DEFAULT SWAP ... [2.B oo | 19,206,244 |........... 21,542,784 |........... 15,733,294 [09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [occcceunnnnnee 398,381 |...oooeiieinns 395,495 (20268J-AC-7 . [CORP_BND 4.187% DUE 10/1/2049 A01 . [1G.G FE ..ccooeeeiiiiiiiiiiiiss oo 21,144,403 |........... 15,337,799
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV ELEVANCE HEALTH INC SENIOR CORP_BND
12607@YT1 .......... BOND WITH CREDIT DEFAULT SWAP .... [2.B woooeririiiiis |, 10,321,002 |........... 10,498,210 |............ 9,705,934 |09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oceeeeinnnnnne 214,081 [oovveereinnns 212,530 |28622H-AC-5 . |5 1/8% DUE 2/15/2053 FA1S ........... 2AAFE (o | 10,284,129 |............ 9,493,404
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV INTEL CORPORATION SENIOR CORP_BND
12607@VT1 .......... BOND WITH CREDIT DEFAULT SWAP .... [2.B .oooooiiiiiiiiiiiiiiiiins | 13,484,973 |........... 13,758,536 |........... 13,734,236 [09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |............... 279,709 |..oooeeeennnn. 277,683 | 458140-CK-4 . [5.9% DUE 2/10/2063 FA10 .............. 16.G FE .ovvvvvveeviiiiiiiiinns founnnnnnnns 13,478,827 |........... 13,456,553
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Replication (Synthetic Asset) Transactions
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Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV WARNERMEDIA HOLDINGS INC SENIOR
12607@YT1 ... BOND WITH CREDIT DEFAULT SWAP .... ...2,981,307 |... ... 3,055,605 |............ 2,382,661 [ 09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ... ..61,839 |.. 55903V-BE-2 . [CORP_BND 5.141% DUE 3/15/2052 MS15 |2C.C FE .. .... 2,993,766 ... 2,321,270
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV OHIO UNIVERSITY SENIOR MUNITAX_BND
126070YT1 .......... BOND WITH CREDIT DEFAULT SWAP .... | 2.B ceevreiiiiiiiiiiiiiiiiiinnn Joevviinnnns 12,777,031 |........... 13,042,056 |........... 12,993,463 |09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeereneeeennns 265,025 |..ocevnnnnnnnns 263,105 |677704-A6-5 . [REV 5.59% DUE 12/1/2114 D1 ......... EEFE oo [ 12,777,031 |........... 12,730,358
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV ORACLE CORPORATION SENIOR CORP_BND
12607@YT1 .......... BOND WITH CREDIT DEFAULT SWAP .... | 2.B cerreeeieeeiieiieeeeeeni [oeeeenennns 13,079,894 |........... 13,536,129 |.ceeeennnnne 9,423,622 (09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeeeueeeeeenes 271,307 [oeeeeeeennnnns 269,341 | 68389X-BX-2 . [3.6% DUE 4/1/2050 AO1 ....eeeennnennne BBFE cooeeeeeeeeeeieeeee foreeeennnns 13,264,822 |............ 9,154,281
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV PFIZER INC SENIOR CORP_BND 7.2% DUE
126070YT1 .......... BOND WITH CREDIT DEFAULT SWAP .... | 2.B cerrreiiiiiiiiiiiiiiiiiinnn Joeviinnnnns 13,202,814 |........... 15,218,949 |........... 15,848,369 |09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeerenrreenns 273,857 |.ovvieeinnnnns 271,872 | 717081-CY-7 . [3/15/2039 MS15 ......vvvvivnnnninnnns FFFE o [ 14,945,092 |........... 15,576,497
CREDIT DEFAULT SWAP WITH TRANSCANADA PIPELINES LTD SENIOR
INTERCONT INENTAL EXCHANGE INC RCV (CORP_BND 7 1/4% DUE 8/15/2038 FA15
12607@YT1 .......... BOND WITH CREDIT DEFAULT SWAP ... |2.B ceeeeeeeiiiiieeeeeeeiees Jeeeeiieees 3,761,179 |............ 3,838,205 |.eevvnnnnnnn 4,311,073 |09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oeeeeeeeerennnnn 78,015 [oeeieeiiinnnns 77,450 |89352H-AE-9 . |oevveniiiiiiiiieiiiiiii e 2AAFE oo foreieeees 3,760,190 |o.eennnneeen 4,233,623
CREDIT DEFAULT SWAP WITH UNITED STATES TREASURY SENIOR
INTERCONT INENTAL EXCHANGE INC RCV (GOVT_BND 1 1/4% DUE 5/15/2050 MN15
126070YT1 .......... BOND WITH CREDIT DEFAULT SWAP .... | 2.B cerrreiiiiiiiiiiiiiiiiiinnn Joeviinnnnns 61,519,038 |........... 45,304,304 |........... 31,757,173 |09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeeeurrens 1,276,045 |............ 1,266,800 [912810-SN-9 . [ooeeeeeeniiiiiiieeieeeeeeeceeeee [ TAA e [ 44,028,259 |........... 30,490,373
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV ALLETE INC CORP_BND 5.82% DUE
12607@YT1 .......... BOND WITH CREDIT DEFAULT SWAP ... | 2.B cereeeeeiiieiieeeeeeeiees Jeeeeiieees 4,732,234 |..cceennenn 4,830,391 |.ooeennnnnns 4,698,934 (09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [ceeeeeeeerennnnn 98,157 |oeeeenieeeeenee 97,446 | BHMOJ5-8U-2 . |4/15/2040 AO15 .oovevnieiiiiieees EEFE (o Joeeenns 4,732,234 |............ 4,601,488
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV MADISON GAS AND ELECTRIC CO
126070YT1 .......... BOND WITH CREDIT DEFAULT SWAP .... | 2.B cerrreiiiiiiiiiiiiiiiiinnn Joeviiinnnns 14,196,701 |........... 14,491 173 |...oeeeeene 13,420,522 |09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeerereeeennns AT T 292,338 [BHM0JG-4J-7 . [CORP_BND 5.26% DUE 12/20/2040 JD20 |1E.E ....evvnvvvvrnnnnnninninnnn forreiinnnns 14,196,701 |........... 13,128,184
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV MARS INC SENIOR CORP_BND 3 3/4% DUE
12607@YT1 .......... BOND WITH CREDIT DEFAULT SWAP .... | 2.B ceeeeeieeeeieiieeeeeeenn [oeeeennnnns 23,661,168 |........... 24,151,955 |........... 18,012,823 [09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeeeueeeeennns 490,787 |oeeeeeeennnnnn 487,231 | BHM1KD-F6-6 . [9/27/2046 MS27 ...oeveeeeeeenneeeeeee F.FFE oo o 23,661,168 |........... 17,525,592
BASIS SWAP WITH CME GROUP INC RCV HSBC USA INC SUB CORP_BND 7.2% DUE
91283#HD8 .......... BOND WITH INTEREST RATE SWAP ...... TFZ e | 19,360,000 |........... 15,094,615 |........... 13,934,816 |04/21/2023 ..... 06/08/2050 ..... 1.13 PAY ULB3 06/08/2050 ........cen |ouemmeeeeemmmnanreeennn feeeeeeeene (9,201,325)| 760719-BH-6 . [7/15/2097 JJ15 ..ocovvrneeiiiiinnns 16.G FE e o 15,094,615 |........... 23,136,141
UNITED STATES TREASURY SENIOR
BASIS SWAP WITH CME GROUP INC RCV GOVT_BND 1 3/8% DUE 8/15/2050 FA15
91283#HD8 .......... BOND WITH INTEREST RATE SWAP ...... L R R 90,640,000 |........... 80,925,010 [...euwnneeee 3,306,799 | 04/21/2023 ..... 06/08/2050 ..... 1.13 PAY ULB3  06/08/2050 ........... |oeeevreiimnnniniiiinnnn foerinnnnne (43,078,929) | 912810-SP—4 . |oeevunriiiiiiiieeeeieiie e TAA e [ 80,925,010 |........... 46,385,728
BASIS SWAP WITH CME GROUP INC RCV CSX CORP SENIOR CORP_BND 4 3/4% DUE
91278*AY0 .......... BOND WITH INTEREST RATE SWAP ...... O R 1,921,057 [oeennnnenne 1,989,955 |.......eeens 1,442,459 | 04/21/2023 ..... 09/25/2048 ..... 3.19 PAY ULB3 09/25/2048 ........... |oeeeeeenvriiiinnnnns LY( N A (271,843) | 126408-HN-6 . [11/15/2048 MN15 ........covvvnniirinnnnn [ C I =S AR 1,989,479 |....enennees 1,714,302
BASIS SWAP WITH CME GROUP INC RCV MPLX LP SENIOR CORP_BND 4.95% DUE
91278*AY0 .......... BOND WITH INTEREST RATE SWAP ...... O R 5,079,126 |............ 5,030,555 |............ 3,586,767 (04/21/2023 ..... 09/25/2048 ..... 3.19 PAY ULB3 09/25/2048 ........... |oeeeeerenirnnnnns 1,258 [oeerinnne (718,731)[55336V-BT-6 . [3/14/2052 MS14 .......cevvvvvnnnnnnnn P R RN 5,029,297 |...covunnnns 4,305,498
BASIS SWAP WITH CME GROUP INC RCV UNITED PARCEL SERVICE INC SENIOR
91278*AY0 .......... BOND WITH INTEREST RATE SWAP ...... O R 2,457,642 |............ 2,467,486 |............ 2,044,789 | 04/21/2023 ..... 09/25/2048 ..... 3.19 PAY ULB3 09/25/2048 ........... |oeeeeeenvriiiinnnnns 609 |..eevvennnnns (347,773)|911312-BW-5 . |CORP_BND 5.3% DUE 4/1/2050 A01 ..... FFFE o | 2,466,877 |..oeunnn..nn 2,392,562
UNITED STATES TREASURY SENIOR
BASIS SWAP WITH CME GROUP INC RCV GOVT_BND 1 1/4% DUE 5/15/2050 MN15
91278*AY0 ... BOND WITH INTEREST RATE SWAP ...... 33,479,635 |... ..23,969,171 |........... 11,855,748 |04/21/2023 ..... 09/25/2048 ..... 3.19 PAY ULB3 09/25/2048 .. ...(4,737,5%)(912810-SN-9 . |.. 1A.A ...23,960,877 ... 16,593,344
BASIS SWAP WITH CME GROUP N
91278*AY0 .......... BOND WITH INTEREST RATE SWAP ...... 107 i | 33,870,400 |........... 33,390,145 |........... 15,553,163 | 04/21/2023 ..... 09/25/2048 ..... 3.19 PAY ULB3 09/25/2048 ........... |oeeererueereennns 8,390 |oeeuunnnns (4,792,892)|912810-SZ-2 . |GOVT_BND 2% DUE 8/15/2051 FA15 ..... TAA e e 33,381,755 |........... 20,346,055
UNITED STATES TREASURY SENIOR
BASIS SWAP WITH CME GROUP INC RCV GOVT_BND 1 7/8% DUE 11/15/2051 NN15
91278*AY0 .......... BOND WITH INTEREST RATE SWAP ...... O R 8,192,139 |..oevunnnnns 7,929,100 |...ovunnnnn. 3,596,038 | 04/21/2023 ..... 09/25/2048 ..... 3.19 PAY ULB3 09/25/2048 ........... |oeeeeerenirnnnnns 2,029 |........ees (1,159,243) [ 912810-TB-4 . |-eeerrrniieieiiiee e TAA i [ 7,927,071 |oveennnnnnns 4,755,281
BASIS SWAP WITH CME GROUP INC RCV ALTRIA GROUP INC SENIOR CORP_BND 5
91283#DN0 .......... BOND WITH INTEREST RATE SWAP ...... O R 17,909,211 |........... 19,407,967 |........... 15,029,377 | 04/21/2023 ..... 06/10/2029 ..... 2.13 PAY ULB3  06/10/2029 .......eovs |vvrrnnnniiiiiinniininns Jovnnnnnnns (1,748,766) [ 022095-AR-4 . [3/8% DUE 1/31/2044 JJ31 .............. P 0 SRR RN 19,407,967 |........... 16,778,143
BASIS SWAP WITH CME GROUP INC RCV UNITED STATES TREASURY SENIOR
91283#DN0 .......... BOND WITH INTEREST RATE SWAP ...... O RN 538,978 |....cevvnnnnnns 526,978 |....cevvunnnnnn 357,478 |04/21/2023 ..... 06/10/2029 ..... 2.13 PAY ULB3  06/10/2029 .......ccee |ovevennvriiinnnnininiins foreeniiiinnnnns (52,629)[912810-SA-7 . |GOVT_BND 3% DUE 2/15/2048 FA15 ..... TAA e [ 526,978 |..euuniiiinnnnn 410,107
BASIS SWAP WITH CME GROUP INC RCV UNITED STATES TREASURY SENIOR
91283#DN0 .......... BOND WITH INTEREST RATE SWAP ...... O R 1,763,928 [........eeee 1,773,666 |............ 1,163,865 |04/21/2023 ..... 06/10/2029 ..... 2.13 PAY ULB3  06/10/2029 .......coee |ovrrvnnviriiininiinnnns fovieeninnnnns (172,241)|912810-SF-6 . [GOVT_BND 3% DUE 2/15/2049 FA15 ..... TAA i [ 1,773,666 |.......e.... 1,336,106
UNITED STATES TREASURY SENIOR
BASIS SWAP WITH CME GROUP INC RCV GOVT_BND 1 1/4% DUE 5/15/2050 MN15
91283#DN0 .......... BOND WITH INTEREST RATE SWAP ...... 1.07 i |oeeeeeennns 79,787,883 |....uunnnns 57,103,000 |........... 31,753,890 | 04/21/2023 ..... 06/10/2029 ..... 2.13 PAY ULB3 06/10/2030 .....veeee Joevmemmnnnneernnnnnnrane Jornnnaeeas (7,790,980) [912810-SN-9 . [..oiiiivreniiiiiiiiiniiiiiiin e TAA e [ 57,108,000 |........... 39,544,870
9999999999 - Totals 629,459,271 375,662,718 XXX XXX XXX 5,245,922 (116,425,401) XXX XXX XXX 624,213,349 492,088,119
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning INVENLOTY ..........cocvoveueueueeieiieeeieieee e e [ SO 622,172,300 oo [ S 626,589,506 [......cucueeeeereiciriririniniies foereieirineeees e [t nnans [eeneeeei et nnnnens [reseeensnesae s ee s 5 [, 622,172,300
Add: Opened or Acquired Transactions............cceveereeneeforiiniiniiiiiiiiiiicies o i [ [ [ e [reeee e e [
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value................cooouervenrinciisdfenninnnns 0.0 RN ISR 4,417,206 |............... 0.0 RSN ISR 8,704,515 |............. Do e S OSSR NP Do e SN NUSUOTSETRTUR O Do e N FOR 13,121,721
Less: Closed or Disposed of Transactions............ccoceveeeec i s o o [ [ [ [ [ s [
Less: Positions Disposed of for Failing Effectiveness

L0741 C=Y - V) N O RO N RO N RO N OO OO AU OO OO U URURURUR WEUROR U PP O URURORPR
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX XXX 5,834,752 XXX XXX XXX 5,834,752
Ending Inventory 5 626,589,506 5 629,459,269 5 629,459,269
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIMM T4 ... uieieieieeereeseeseeee e eeseeseeseesee s ss s eesees e ee e e e e e e a8 842845828 e e et nb st eniens | eeeessenssnsinni 47,330,392

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccccoueueeccueueueeeeeeecceeens eeeeeeneneeees 34,546,512

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 81,876,904
Part D, SECHON 1, COIUMN B ......euiueeeereereereeceeeseeseeeseese s eesees e ees e e e ee e e e s e s es s s e s e e e e et e e e s e sse e e e nentnes eeseessssceaions 200,796,624

Part D, SECHON 1, COIUMN 7 ..o ee e ese s es s ees e ee e ee e ee e s s e s s e e e e e e e e e s ee e e s eeseaseesesnanes eesesisasinnis (118,919,720)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiie ettt ettt sbe e st sbe b snesnesnesnesiees

Fair Value Check

Part A, Section 1, Column 16 (91,425,177)

Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt ettt et ettt et et et et et e e et e e e e et et e e e e e e e e e e eeee e e eeeeanee oaneaeeresseaneas (1,435,472)

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e (92,860,648)
Part D, SECHON 1, COIUMN G ...t eeees s es s ees e e s e s s e s s e et en e e e esnanas eeseesssscnarons 167,348,208

Part D, SECHON 1, COIUMN T0 .....eueueueueiseeaceceeeeeeeeseeseeseeseese e e eeseesee e eeseeeeeessees s ees e s e e eeseeseesee e e e e e e e s ensessessesseeseaseeseseanes | eeeseseuninnns (260,208,856)

Total (Line 9 minus Lin€ 10 MINUS LINE T1) .eouiiiiiiiiii ettt sttt et sbeesbeesbeenbesnesnesneneesies i

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 .....uieuiiiiiieseireisetes et ee e sb e ss bbbt bbbttt eniee sosessnsinsneas 281,236,402
Part B, SECHON 1, COIIMN 20 ......cuuiiiurieeireceeesesetesesesesseseessesesessesese s e sssess st s e s s se s s esb ettt st sb et enians | snsissssnsinsens 37,907,024
Part D, SECHON 1, COIUMN 12 ....cuiiuiiuiiaiiieciieseeese ettt ss et b bbb nienies | seissesniinieas 319,143,426
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i

Si07



STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOr YEAT ..........c.c.cvcueueiiiieieeeeeeeeeeee ettt eseass s s s e sesesssnnas [ereeeeeseeneaens 345,169,225 |................ 903,114,680
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 2,258,003,949 |............ 9,818,887,430
3. ACCTUAN OF GISCOUNL ...veeeeacececteteeicscaeeet et e ea s eeeeeee e eseseseeee e eseseeeeee e caeseseeee e eseseeeeeeae s aeseeeeee s e s eseees e s sansnsesesesassnsnsesesesasnanins [osesssacacicsresnna 360,559 |.ooiiiene 12,408,153
4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens
5. Total gain (I0SS) ON QISPOSAIS .......c.ceieieieeeeeeeeeeiiieee et eteteeea sttt eseseae e s st s et eseses s s st sesesesessasanassesesesesessssssassssseseseseananas |oeeseseseseneneeneneaneeneas 340 | 340
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 2,251,532,412 |.......... 10,389,241,378
7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt eae e ae e s bt e she e bt e bt e a bt eabeemeesaeesheesheesbeenbeenbeenbeenneannesnnes [oeessiessesinssisesiaesinesaeans [oaessestesnesseesaeesae e eaes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e
9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceiriiirrererereeeeeeeeieieeseeeeeesenens [ereeeeeeeeeenens 352,001,661 |....cccvnnve 345,169,225
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 352,001,661 345,169,225

S108
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

0399999 - Totals

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation __Recgani (11-9-10 Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals




STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
BHV2EQUR7 DENVER . ... 06/26/2024 .... ... 20,762,638
BH\V2EAHO8 MCCOOK .. . . ....33,364,902
BHV2G64N9 ROCHESTER . .. 223,09 |.... .. 14,275,003
BH\V2G64R0 .. COTTAGE GROVE .. 06/18/2024 . 129,298 |. 10,886,093
BH\2G64U3 ... 06/18/2024 .... ... 404,485].... ....34,545,515
BH\2G64V1 06/04/2024 861, 141 [ 39,848,631
0599999. Mortgages in good standing - Commercial mortgages-all other 4,108,127 153,682,782
0899999. Total Mortgages in good standing 4,108,127 153,682,782

1699999. Total - Restructured Mortgages

2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

3399999 Totals 4,108, 127 153,682,782

[AVE|

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
BHUHJOZNT oo SAN ANTONIO oo foeeeeeecnnnans | RN VT R 03/01/2016 .....|...... 04/01/2024 v foveenens 2,952,540 vovvoviiiisieiees foeereeisesininines Joecenirensnensaees feorseeeinenenenes foecrinenensnsnaiars Jorersrseerereninenes |osereees 2,952,540 |.......... 2,952,540 |.voveviieiiiiiiis oo foeeeieieieiisieienas
0199999. Mortgages closed by repayment 2,952,540 2,952,540 2,952,540
BHVONNBZ8 . |MULTI-CITY 05/10/2019 ... .. 10,986 |....

(55|

BHMOM26W3 .. WASHINGTON ... ....00/21/2017

BHM15X6S1 .. GLEN MILLS ... ....05/10/2019

BHM13T3UO .. .. | CHARLESTON ....05/10/2019

BHMO1JC69 .. .. | NEW YORK ....05/10/2019

BHM15T4C7 .. .. |LAUREL ..... ....05/10/2019 o
BHM21LBRS .. . |MULTI-CITY ....02/11/2020 -(3)].
BHMOLZHTS .. CARLSBAD ... ....04/03/2012 .

BHMTKFJV2 .. MULTI-CITY ... 11/01/2016

BHUMTLYFS .. ARLINGTON ... ... 06/28/2018

BHM2BYKT2 .. MINNEAPOLIS .. ... 1271772021

BHMOLCBT7 .. SAN BRUNO . ... 01/08/2020

BHI2EQ1A6 .. OGDEN ... ....05/18/2022 .

BHM195YY4 .. .. |FORT MILL . ...04/03/2015 .

BHM1DBX43 . | ONTARIO 11/18/2015 ...
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
BHU27EGKS .... . |NEWPORT BEACH ...ovvnvviiinninieiiniiinnes fovvevvniinnnecen Gl s e e 06/01/2021 ....69,150 [....
BHMOV2CSS ... 10/03/2013 ....35,734 |....
BHW1JOOR? ... . 03/23/2016 ..o feuvennnnnnnn s | 6,472 |....
BH\1D68D2 . .. |PALO ALTO ... .11/05/2015 .. ..4,601 |.
BHMOUC982 . .. |NEWPORT BEACH . .09/19/2013 .. 32,725 |.
BHW194724 . .. |FAIRFAX ... .04/28/2015 .. ..6,004 |.
BHW1D68L4 .... . | PALO ALTO 11/05/2015
BHW1RBX11 ... | JERICHD e foeeeen W e 08/31/2017
BHVOSMD47 ... o [FALLS CHURCH ...oviiiiiiieiiviiineeeeees e VA oo s 04/28/2015
BHW228ZB2 ... L FREDERICK oo e D e | 11/01/2019 . . .
BH\M2605Y8 .... CJVENICE e el CA e e e 09/16/2020 ... 15,788 |.... .. 15,788 |. .. 15,788 |...
BHM02T4T5 ... | SIME VALLEY weviiiiiiiiiiiinieveeeennnnennens feoeeeeeeeeen CAe o e | 09/05/2007 232,389 |....
BHU2B68G5 .... . |BLOOMINGDALE ....vovvvvvviiiiiinninneenes fovvvvviinnnen GAe s e e o 03/01/2022 ...4,542,001 |....
BHW1K89HO ... CARROLLTON 02/16/2017 ....54,723 |....
BHWTAKCXS . .. | WESTMINSTER .08/27/2015 .. .70,293 |.
BHVOXQNM1 . .. | TIMONIUM . .01/15/2014 ..
BHW1U1PQ6 . .. | COPPELL ... 06/28/2018 ..
BHWTKBXMS ... CELKRIDGE . fe D e 11/22/2016
BHW01GJ76 .... ONTARIO weveiiviiieeeecenieeeeceniinees fevnneneeeeeenns CAeces e [ 11/18/2015
BHM01GJ84 ... ONTARIO vvvvvvvvvvnrnnnnnnnnnnnnnnnnnnnnnnns feveenenenneennns Chuveiiiiiiiiinnns Joenennns s [ 11/18/2015
BHWINIMJS ... o [SANDIEGO ©vvvvvieieiiiiineeeceeiieees feeeeeeevenen Chec [ i 04/26/2017
BHW1K1ANO .... CIMULTI=CITY o [ D e 12/22/2016
BHW1ZBAST ... WILMINGTON .vvvvnieeeieeiieeeecvviiees Jevvnenneeeeene N e e e 05/10/2019
BHW20ZLX1 .... DEER PARK ...oevvvvvveeeieinennivnninninnnnns fevvvvveennneeneee Wi s s s 09/30/2019 .
BHVOLSBNS ... | GLEN BURNIE weeiiiiiieeecciiieeeceeens foevevvineeeend M e e e 1173072011 .. (58)] (58))
BHVOJMIS3 . .. | STAMFORD .. ... 03/18/2011 ..
BH2889H2 . .. | OGDEN .03/01/2021 ..
BH\OUPQ6S . .. | BOSTON . .09/13/2013 ..
BHMOT2SQ5 . . | BOSTON . .04/28/2015 ..
BHMOUO2F .. BOSTON . 04/28/2015 e .
0299999 Mortgages W|th pamal repayments 7 711,669 9,485 9,485 7, 721 153 7, 740 013 18,860 18,860
0599999 - Totals 10,664,209 9,485 9,485 10,673,693 10,692,553 18,860 18,860
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE 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
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
BHW28L-F6-0 . ..| SOUTHFIELD CAPITAL 111 LP GREENIICH .| Southfield Capital ... ....02/24/2021 ... ....416,469 ...896,507 |... ...1.109
BH298-JB-3 . ..| CAROUSEL CAPITAL PARTNERS VI LP . CHARLOTTE .. Carousel Capital ..04/21/2021 . .235,007 |.. 2,594,657 0.643
BHU2BV-56-5 .........| VMG PARTNERS V LP ........... SAN FRANCISCO VMG Partners .. ..10/14/2021 . 1,696,403
BHW2AU-AF-2 .........|CIVC PARTNERS FUND VI LP .. CHICAGO .| CIVC Partners .... L|-.0772772021 ... ... 242,619 |...
BHU2KW-32-1 . ..| BRYNNOOD PARTNERS IX LP ... GREENIICH .|Brynwood Partners . . |....07727/2028 ...
BHW1SZ-U2-1 ......... | UPFRONT GROWTH |1 LP SANTA MONICA .... .|Upfront Ventures ... . |--..08/29/2018 ...
BHWTVF-GN-1 . ..| HEARTWOOD PARTNERS [ LP ... ..|Hear twood Partners ... . |....05/30/2018 ...
BHW1UE-C8-2 .. .| VMG PARTNERS IV LP . | SAN FRANCISCO ... .| VMG Partners . [--..06/05/2019 ...
BHW23L-7W-7 LEXINGTON CAPITAL PARTNERS IX - TA ... ... | NEW YORK ... .|Lexington Partners ... ....00/18/2020 ... .
BHW1UK-77-0 BRYNIOOD PARTNERS VIII LP .| GREENWICH .. ..|Brynwood Partners .... . |....08/27/2018 ... ... 125,032 |...
BHW2GI-62-8 . ..|WIND POINT PARTNERS AAV |1 LP .| WindPoint Partner ...07/28/2022 ... ... 135,358 |...
BHW1S8-E4-5 .........|KKR REAL ESTATE CREDIT OPPORTUNITY NEW YORK Kohlberg Kravis and Roberts
BHU1X3-6F-4 . ..| TAILWIND CAPITAL PARTNERS |11 LP NEW YORK ... Tailwind Capital
BHW14X-G2-8 . ..|FS EQUITY PARTNERS VII LP ......... LOS ANGELES Freeman Spogli ... .
BHW2AZ-K9-4 .........|ELLIOTT ASSOCIATES LP - TALCOTT .... . [NEW YORK .|Elliott Associates ....07/01/2021 ...
BHVMO3E-Z8-9 . ..|MORGAN STANLEY INFRASTRCTR PART LP ... NEW YORK ... .|Morgan Stanley . |.-..07/16/2012 ...
BHVOLK-HQ-5 .........|CAROUSEL CAPITAL PARTNERS IV LP CHARLOTTE .. .| Carousel Capital ... o 12/1972017 L
BHWINX-L3-9 .........|CAROUSEL CAPITAL PARTNERS V LP ... CHARLOTTE ..|Carousel Capital . |--..08/23/2018 ...
BHM04S-4W-8 ......... | TC/CRESCENT MEZZANINE PARTNERS V LOS ANGELES .. .| TCW . |....06/03/2019 ...
BHW19E-G1-7 ......... UPFRONT GROWTH | LP SANTA MONICA .... .|Upfront Ventures ... . [--..09/02/2015 ...
BHW197-VC-1 ......... UPFRONT V LP SANTA MONICA .... .|Upfront Ventures ... ....05/15/2017 ...
BHW2KJ-6R-5 .........[ALPINE INVESTORS IX LP SAN FRANCISCO .|Alpine Investors ... 12/16/2023 ... . )
BHU2MZ-FR-7 . .| CIVC Partners Fund VII LP ... CHICAGO .. CIVC Partners .... .. 21,390 |.. 5,242,9%
BHU2M7-YJ-6 . .. | FRONTENAC X1 PRIVATE CAPITAL LP .... CHICAGO .. .[Frontenac Company .. .. 26,237
1999999. Joint Venture Interests - Common Stock - Unaffiliated 2,633,699 50,911,107
BHW2FV-LR-7 . .| SIXTH STREET OPPORTUNITIES V FUND .. SAN FRANCISCO ... ..|Sixth Street Partners ..09/29/2022 ... . 1,296,317 947,473 ...

.| SIXTH STREET GROWTH || FUND

BHM2FV-LS-5 ........ .. | SAN FRANCISCO ... ..| Sixth Street Partners ..09/12/2022 ... ... 844,527 .. 16,406,970 |...

2099999. Joint Venture Interests - Common Stock - Affiliated 2,139,844 25,824,443

BENQGH-FD-8 ......... [Golden Road 1T 1, LLC wovooveeseseesessceseessessessesssessesesnmesnes [VARIOUS ..o [T o [ R A P RN R (15,345,525)[.cvcvenenn 0.000
2699999. Joint Venture Interests - Other - Affiliated 5,780,559 (15,345,525) XXX
BHIES-75-9 ......... [AG ABC STRUCTURED NOTE LP ..eoeoeeeceeseeseseessessessessesssesesenes [NEW YORK CITY oo [ovee WY, [ANGE10 GOPAON .vevreeeerreseeseereeseeseseeseeseeseesesseeneseens [ e, [ I A P R R A 4,200,000 [ 0.000
4899999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Unaffiliated 3,300,000 4,200,000 XXX
BHVM2HE-FA-7 ......... SIXTH ST CMS DYN CRD NT IS LLC CFO LP oveeeeeeeieeie e DALLAS <. SIXTH ST CMS DYN CRD NT IS LLC CFO evveeeeeeieiieeeeeeniis foeemnnie s eeeeeens L A1708/2022 [ e e 125,960

BHW2LK-6H-3 .. .| SSLP NOTE ISSUER LLC CFO DALLAS ... ..|Sixth Street Partners .. .|....06/27/2023 ... ....680,777

BHV20H-2D-8 .........[SIXTH STREET PRIVATE ASSET BASED INVESTMENT FUND | .. .. | DALLAS ... CTX. ..|Sixth Street ...03/30/2024 ... . 2,412,630 ..
4999999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Affiliated 3,219,367 47,186,311 XXX
6099999. Total - Unaffiliated 5,933,699 55,111,107 XXX
6199999. Total - Affiliated 11,139,770 57,665,229 XXX
6299999 - Totals 17,073,469 112,776,336 XXX
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Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation | ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
BHW016-JV-5 LINCOLNSHIRE EQUITY FUND [ LP . NEW YORK ... . ....|Lincolnshire Management .... .. [....07/31/2009 ...|....06/25/2024 ...|........ 62,295 |... .. R R R 62,295 |........ 62,295 |...
BHM020-B6-3 ..... [HALYARD CAPITAL FUND Il L.P. ..... NEW YORK . .|Halyard Capital ... ..04/15/2013 . .05/30/2024 .. 1,190,208 .. 1,190,298 |.... 1,190,208
BHVO3E-Z8-9 ..... [MORGAN STANLEY INFRASTRCTR PART LP NEW YORK . .|Morgan Stanley . ....07/16/2012 . .05/22/2024 .. .. 95,017 ... 95,017 |. . 95,017
BHM04S-4W-8 ..... [TCW/CRESCENT MEZZANINE PARTNERS V . LOS ANGELES | TON . ....06/03/2019 . .02/29/2024 .. ..65,770 65,770 |. . 65,770
BHU144-AN-0 . BROOKDALE ON THE PARK ....ooooveiiiiiiiiiiiiiiiis | e .| HIMCO . ...01/13/2015 . .04/17/2024 .. .. 37,440 ... 37,440 |. . 37,440
BHW1JL-J0-2 AEA INVESTORS SBF 111 LP .... NEW YORK . .| AEA Investors .. .05/24/2024 .. 2,100,847 2,100,847

..2,100,847 |.

BHM1JY-L4-0 . BLACKSTONE CAPITAL PARTNERS VII LP NEW YORK . .| The Blackstone Group .06/14/2024 .. .. 57,702 . 57,702

BHM1K1-G4-6 ..... |STRATEGIC PARTNERS FUND VII LP .. NEW YORK . .| The Blackstone Group .. .04/30/2024 .. L T77,459 777,459

BHM1K2-P8-5 ..... |MONOMOY CAPITAL PARTNERS II1 LP . NEW YORK . .| Monomoy Capital Partners .06/18/2024 .. . 180,853 180,853

BHMNU-BT-9 ..... [LEXINGTON MIDDLE MARKET INV IV .. NEW YORK . .|Lexington Partners ....... . . .06/26/2024 .. . 124,867 E 124,867 o |
BHM1SN-JU-9 ..... ONE ROCK CAPITAL PARTNERS Il LP .... NEW YORK ... ....|One Rock Capital Partners .... ....10/80/2017 ...|....08/28/2024 ... |....ooiiiiiiiiis e e e e e [ [ [ (973,498)|... R (973,498)
BHM1TE-KY-8 HIGHLAND CRUSADER FUND LP 0AKS .|Highland Capital .... ...12/29/2017 ... |....04/11/2024 ...].

.......... 5,928 |.. S

BHMUU-YN-9 ..... |FRONTENAC XI PRIVATE CAPITAL LP . CHICAGO .. .| Frontenac Company ..04/17/2018 . .03/28/2024 .. 922,223 ..922,223 |.
BHM23L-7W-7 ... LEXINGTON CAPITAL PARTNERS IX - TA . | NEW YORK ... ....|Lexington Partners .. ....00/18/2020 ...|....06/26/2024 ...|........ 90,773 |.cerrririiiiis Joornniiniaennns ferniiinneenns foeenniiiineeens feeeenniieeenes foeeeniiieenn [ 90,773 [l 90,773
BHM23R-CZ-1 PLASTIC TECHNOLOGY HOLDINGS LLC . ....|HINCO ...01/24/2020 ...|....04/15/2024 ...|.c...... 75,017 |ooeiiiiiiiiiiis e e | e e [ 75,017 75,017
BHM28L-F6-0 . SOUTHFIELD CAPITAL I LP ...... GREENNICH .|Southfield Capital .. .06/20/2024 .. 65,833
BHM2D4-E5-5 MONOMOY CAPITAL PARTNERS IV LP NEW YORK . .| Monomoy Capital Partners .06/18/2024 .. 60,845

BHMRM7-YJ-6 .
BHM27R-3Z-7
BHM2D4-E5-5
BHM1JY-L4-0 ...
BHM1JL-J0-2 .....

FRONTENAC XI PRIVATE CAPITAL LP .
CENTURY DOXA CO-INVEST L.P. ...
MONOMOY CAPITAL PARTNERS IV LP ..
BLACKSTONE CAPITAL PARTNERS VII LP

.04/02/2024 ..
.04/12/2024 ..
.06/18/2024 ..
.06/14/2024 ..

.. (7,250,133) .. 6,249,368 |.... 6,249,368 |.... 1,918,005

.| Frontenac Company ...
.| Century Equity Partners .
.| Monomoy Capital Partners
.| The Blackstone Group ..

... (7,250,133))..

.187,470
.. 63,862
.. 54,461

.. 187,470 |.
63,862 |.
54,461 |.

NEW YORK .
NEW YORK .

AEA INVESTORS SBF 111 LP ....... NEW YORK . .| AEA Investors ........... .05/24/2024 .. ,573,826 .. 1,573,826 |.... 1,573,826
BHWMZK-V7-4 . APOLLO INVESTMENT FUND IX LP NEW YORK . .| Apollo Global Management .04/30/2024 .. . 252,803 o |------. 252,808 |....... 252,803
BHM1HH-9D-3 CENTURY FOCUSED FUND IV LP ..... BOSTON .| Century Equity Partners . ..02/08/2018 . .04/15/2024 .. ,259,768 o |- 1,259,768 |.... 1,259,768
BHM1K1-G4-6 ..... STRATEGIC PARTNERS FUND VII LP .. NEW YORK . .| The Blackstone Group ...09/22/2017 ...|....05/28/2024 ... ,382,150 |... o |- 1,382,150 |.... 1,382,150 |...

.. | crrmLorTE

BHM1T8-E2-8 PAMLICO CAPITAL IV LP .|Pamlico Capital ... ...06/25/2018 ...|....06/26/2024 ...|.......513,021 |... P IO 513,021
BHMNU-BT-9 ..... [LEXINGTON MIDDLE MARKET INV IV NEW YORK . .| Lexington Partners .06/26/2024 .. .. 87,979 ... 87,979 |.
BHMATX-MA-6 ..... [LEEDS EQUITY PARTNERS VI LP ... NEW YORK . .|Leeds Equity Partners . . .05/16/2024 .. .271,362 E . . ..271,362
BHM1K2-P8-5 ..... MONOMOY CAPITAL PARTNERS |11 LP .... NEW YORK ... .| Monomoy Capital Partners ... ...10/28/2019 ...|....04/15/2024 ...|....... 171,593 |... .. RO R I 171,593

BHM1SY-QW-2 UPFRONT VI LP SANTA MONICA

.. Upfront Ventures .... ....12/19/2017 wou|-...04/15/2024 ...]....... 216,518 |... .. R T 216,518

BHI1JV-Y9-1 . SAIl MILL CAPITAL PARTNERS |1 LP . .| BRIARCLIFF MANOR .| Saw Mill Capital ... ..05/23/2016 ...|....05/03/2024 .. ,022,016 1,022,016 |.... 1,022,016
BHWTJ-8F-2 ..... | TRINITY HUNT PARTNERS V LP ..... DALLAS ... .| Trinity Hunt Partners . ..12/20/2019 ...|....04/19/2024 .. .319,821 , 319,821
BHW197-P7-9 ... TAILWIND CAPITAL PARTNERS I1 LP . ... [NEW YORK . ... | Tailwind Capital ....03/30/2016 ... [....05/15/2024 ... | eeeers 16,731 [eooiiiiiiii [ e oo [ e [ 18,731 | 16,731
BHV020-B6-3 ..... HALYARD CAPITAL FUND 11 L.P. ..... . | NEW YORK ... |Halyard Capital ....04/15/2013 ... [....05/80/2024 ...|....... 225,835 [ceeeiiiiiiiins [ e oo s e [0 225,835 | 225,835
BHW2ES-KK-1 ..... PCRED || RATED NOTE VEHICLE | LP ... | NEWPORT BEACH ... .[P1Mco ...04/19/2022 ...|....08/12/2024 ...]........ 21,284 |... cor e [ 21,284 |l 21,284 |... oo e s .
1999999. Joint Venture Interests - Common Stock - Unaffiliated 19,907,817 (7,250, 133) 12,657,684 | 18,855,777 6,198,003 6,198,093 1,918,005
BHV193-0C4 ... ‘MERITEX METROAIR3 (JV EQUITY) . .. [PLAINFIELD ... |....03/25/2015 ...‘....04/26/2024 verfoeer 39,631 e | ... 39,631 [ 39,631 R ] .
BHW1H9-6G-7 ..... [MAPLE KNOLL (JV EQUITY) .. [VESTFILED ..... ....02/18/2016 ...|.... 05/23/2024 .. |oveeeee 27,900 [ooviiiiiiens Jovvenieniiiiinns Jovvenenicnnes v o foviiiies o 27,900 |........ 27,900
2199999. Joint Venture Interests - Real Estate - Unaffiliated 67,531 67,531
BHW025-HJ-5 ... [GREAT LAKES 11 LLC ©vovvovievierieiieiieiiaiinnas | T | MA......... [Barings .oovooeveeeeeiiiiiiieiiiieinens [....12/14/2006 ...]....05/01/2024 ... ] ocoie (6,342)]ccveveiiiic [ [ oo [ foeeeiiiieiieiies feeeienns (6,342))........ (73] VT PV oo A
2599999. Joint Venture Interests - Other - Unaffiliated (6,342) (6,342)
BENQGH-FD-8 ... [Golden Road IT 1, LLC .vevvvererreeneaeneaeanes | T | US......... [Sixth Street Partners .......cococeevreene ....08/16/2023 ...]....06/30/2024 ...[.... 1,255,516 [:.eeveeeriaies Jooeeenairnaes Joonarenainns foonneseeninienes Joovenesrenenians frenereneieneas 1,255,516 [.... 1,255,516 |oovooviiiiiiis [oeeeiiiiiiiies fooereiiiiiiiians fooeieiieianns
2699999. Joint Venture Interests - Other - Affiliated 1,255,516 1,255,516
784490-AC7 ... [SLR 2022-2 LLC = ABS ..voovvoveecsrcrnnenns | [ US...o.. [SLR 2022-2 LLC = ABS vovevvvrcrnen [....127227202 ..]....06/25/2024 ..|........ 66,212 |......... 2,961 [....... 141,009 |vevvenenenes feoniiiiiiiiins | 143,970 |ovovveiiiine [ 210,181 |....... 210,181 |ovevverenenes feoviiiiiin o Jviiiiien,
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 2,91 141,009 143,970 210,181 210,181
6099999. Total - Unaffiliated 20,035,218 | (7,247,172) 141,009 (7,106, 163) 12,929,055 | 19,127,148 6,198,093 [ 6,198,093 | 1,918,005
6199999. Total - Affiliated 1,255,516 1,255,516 1,255,516

6299999 - Totals 21,290,734 | (7,247,172) 141,009 (7,106, 163) 14,184,571 | 20,382,664 6,198,003 6,198,003 1,918,005
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Show All Long-Term Bonds and Stock Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9 10
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38378F-TP-5 ......... GNR 2013-005 ZJ = CMO/RMBS .....eeereeeeeeemnnnaeeeeennneeeeeennn e e e eeennnseeeennnneeeeernnnnneeeenns | seevrnnninnnes Jonnnd 06/01/2024 ..... Direct .... . N 1.A ...
38379F-YH-6 ......... GNR 2015-170 ZA = CMO/RMBS ....evvreniiiiiiiiiiiciiiis s crnni s ernnn e nnnnns s ssnnnnns | aeeeeenniineens fonnnd 06/01/2024 ..... Direct .... ..5,368 |. 1AL
912810-UA-4 ......... UNITED STATES TREASURY .....iiieesuueieimnnunseerennnunaaeeennnnnaaeeennnnssseennnnnnsseeennnnnssesennnnnns | seeeeenssnnenes |oennnd 06/12/2024 ..... V@ TOUS ettt e e et et s e e e ees e e e e eeesn s e e ee e e e e e e e e e e e e nnna e e e ennnnneeeeenn e e eeennnnas 164,392,195 |.oovvvniiiieiinnnnns 166,100,000 |..eveueiiiiiinninaaenes 355,534 [1.
0109999999. Subtotal - Bonds - U.S. Governments 164,401,601 166,109,406 355,534
168863-DV-7 CHILE, GOVERNMENT OF C.. 04/10/2024 MIZUHO SECURITIES USA LLC .eeeeeeeeeeieeeeeeeeee e e e eeeeie e e e e eenee e e e eeennneeeeeennnnaeeeeennnnnnnees [oeeernnnnaereermnnnaneeeennnnnneeee [reeennnnneeeeennnnneeeeens 807,880 |oeeiiiiiiiiiiiiiinnins 1,000,000 |... .. 7,000 |1.
21987D-AG-9 . ..| CORPORACION FINANCIERA DE DESARROLLO SA C.. 04/23/2024 JP MORGAN SECURITIES LLC .... ]2,
29135L-AU-4 . .. |EMIRATE OF ABU DHABI ... C.. 04/23/2024 JPMORGAN SECURITIES INC, NEW YORK . 1.
445545-AF-3 ......... [HUNGARY (GOVERNMENT) . C.. 06/12/2024 CITIBANK, NA ..... 2.
69377F-AC-0 . .| PT FREEPORT INDONESIA ... C.. 05/29/2024 HSBC SINGAPORE 2.
715638-AU-6 . ..| PERU, REPUBLIC OF (GOVERNMENT) C.. 05/30/2024 Various ........ 2.
715638-BM-3 . .| PERU, REPUBLIC OF (GOVERNMENT) .. C.. 05/30/2024 Goldman Sachs & Co. N N 2.
718286-CA-3 PHILIPPINES, REPUBLIC OF THE (GOVERNMENT ... C.. 06/18/2024 CitiGroup 1,634,000 [..ooevvvnnnniiiiinnnnns 2,000,000 |... 2.
731011-AV-4 POLAND, REPUBLIC OF (GOVERNMENT) ... C.. 04/22/2024 GOLDMAN SACHS INTL ... 2,686,320 |eevrnniieeineiins 2,800,000 |... 1.
731011-AZ-5 . ..|POLAND, REPUBLIC OF (GOVERNMENT) ... C.. 05/28/2024 Various ......cceeeeeeens 1.
910860-AZ-1 . .| MEX1CO (UNITED MEXICAN STATES) (GOVERNVE . C.. 06/04/2024 MORGAN STANLEY & CO.  LLC . N 2.
91087B-AP-5 MEXICO (UNITED MEXICAN STATES) (GOVERNME .... D.. 04/10/2024 L o X R RSP o122 1 ) B EO Y 1,000,000 |... 2.
AS1975-80-2 STATE OF QATAR ... C.. 05/28/2024 HSBC BaNK PLC ... .eeeeeeeee e e e eeet e e e e et e e e e e e e s e e eenne e e e eennna e e e eennnneeeeernnnnneeeennnnn [eeeernnnnnereernnnaaeeeennninaeees Joeernnnnnereeennnnaeees 8,855,000 |oiiiiiiiiiiiiiiiis 9,200,000 |... 1.
G4937M-AH-7 . ..|MDGH GMTN BV ..... D.. 05/28/2024 MERRILL LYNCH INTERNATIONAL ... 3,300,000 1.
1lOR08Q-AG-6 . ..| AFRICAN EXPORT IMPORT BANK .. D.. 04/10/2024 JPMORGAN SECURITIES INC, NEW YORK . .200,000 2.
M6320U-CJ-6 . .| SAUDI ARABIA, KINGDOM OF (GOVERNMENT) D.. 05/30/2024 HSBC Bank PLC . 3,400,000 1.
P3143N-AU-8 . .. | CORPORACION NACIONAL DEL COBRE DE CHILE ......eeeeeiieeimmmnnnseseennnnnsaerennnnseeeeennnnaaanennnns D.. 06/04/2024 ..... LT PPN FPPPPPPPPPPRPPND 311 (o ) | I FEP oY 4,800,000 |... 2.
0309999999. Subtotal - Bonds - All Other Governments 52,700,000
00402D-2A-2 ......... ABU DHABI DEVELOPMENTAL HOLDING COMPANY .......eeeeeeeeeeeemnnneeeeeeeene e e e eemen e e e e eenneeeeeenes [CFPUUUTRTSRRR T 04/30/2024 ..... CITIGROUP GLOBAL MARKETS LIMITED ..eeeeeeeeeeeenieeeeeeene e e eeemnn e e e eeeens e e e eennneeeeeennnnnees [eeeeennnnneseernmnnneneeennnnnneees Joeennnnnneeeemnnnnneeeeens 199,752 |oviiiiiiiiiiiiiiiieeeeens 800,000 1.
004020-28-0 ......... ABU DHABI DEVELOPMENTAL HOLDING COMPANY .......iiieeeussiiiiinunniiiiirsiniissiisenniesinnnnnsnaaenns Covrvvvvnnnnnns Jovnnd 04/30/2024 ..... CITIGROUP GLOBAL MARKETS LIMITED .ivvuuuniiiiiuuunniiiiiuuunnniiiiesnnseesissnnneserssnnnssesresnnnnsens [sosersssnnssssrsnssnsessennnnnnsess fooressnnsensernsnnnneneees 190,096 |ovivuiiiiiiiiiiiinniiinnns 800,000 1.
0909999999. Subtotal - Bonds - U.S. Special Revenues 1,591,808 1,600,000
00121B-AJ-8 . ..|AGL 32 D1 - CDO .. CITIGROUP GLOBAL MARKETS INC. .. 7,000,000 |. .. 7,000,000 |.
00840C-AA-5 . ..| AG ABC STRUCTURED NOTE LP Unknown ... . 15,400,000 |. . 15,400,000 |.
00840C-AB-3 . ..| AG ABC STRUCTURED NOTE LP Unknown 3,300,000 3,300,000
00889E-AW-5 . ..|AINMCO 18R D1R - CDO ..... C.. JP MORGAN . 3,750,000 3,750,000
00901A-AY-3 . ..| AIMCO 10RR D1R - CDO . C.. NOMURA SECURITIES/FIXED INCOME .. 5,125,000 5,125,000
00901F-AQ-9 . ..| AIMCO 16R CR - CDO . C.. GOLDMAN SACHS AND CO. ........... 2,500,000 2,500,000
03718N-AC-0 ......... ANTOFAGASTA PLC .... [CF R R 05/28/2024 ..... BANC OF AMERICA/FIXED INCOME ......ouvniiiiiiiiiiiiiiiiiiie e cciiin e s criii e s s ennn e s srnnineeeens oeerenninsesrnnnnnsnssnnnnnnnees Jornniinnnnnn, 4,612,500 |..eovnnniiiiiiiiins 4,500,000 |...
03768R-AY-2 APID XXXII DR - CDO .. [CFUUUUTRTRRRR IR 06/06/2024 ..... JP MORGAN SECS INC., = FIXED INCOME ......eeeeeeeneeeieene e e eeenn e e e e eeene e e e eemnnn s e e eennnnees eeeennnnaeeeennnnaeeeennnnaenees Joernnnianreennnnaanees 4,150,000 [oeenereeemnnneeeeens 4,150,000 |...
04015N-AU-8 . .| ARES 37 CRR - CDO C.. 06/04/2024 NOMURA SECURITIES/FIXED INCOME ..
05323*-AA-7 AUTOMATION SMC HOLDINGS INC ..eeveeeeeeenneeeeeeemnne e e eeereie e e eeeeeneeeeeeennneeeeeennnneeeeennnns | oeevennnninnnns Jonnnd 06/30/2024 ..... Unknown
05324#-AA-2 AUTOMATION SMC HOLDINGS INC ...evvunniiiiiiiiiiiiiiiiis s erciris e esernni e snennnssssennnns | aeeeeennnineees fonnnd 03/28/2024 ..... Unknown
05876N-AG-4 . .|BALLY 26 B - CDO ... 04/29/2024 MORGAN STANLEY CO . ,000, ,000,
067924-AJ-9 LTS R [ AR RN 06/20/2024 ..... CITIGROUP GLOBAL MARKETS INC. ...ieivuuenieiiiiiiiiesiiiiis e e e ceeii e s sesni e s s ernnin s e nnnnnnneees oeerenninnneennnnnnssssnnnninnnees Jonniinnnnnnnn, 7,000,000 |...cevvvnnnniiiiinnnnns 7,000,000 |...
097023-D-4 BOEING €O ..eeeeenieeeeeenne e e e eeen e e e ee e e e e e eenne e e e e e enn s e e e eennnnneeeennnnnneeeennnnnnneenennn | seeernnniinnnes Jennnd 04/29/2024 ..... CItIgroUP (SSB) euneeeeieneeeeeeeii e e e e e ee e e e e e e e e e e ren e e e e ennn e e eeennnneeeeernnnnaeeeennnn  reernrnnaaeeeennnnaneeeennnnnaanees Joernniiae e 3,050,000 [eeeeeeemnnneeeeens 3,050,000 |...
097023-DN-2 L0 =R [N RN 04/29/2024 ..... L0 T B PR RO RN 1,950,000 [.ooevvvvennniiiiinnnnns 1,950,000 ...
12593P-BA-9 COMM 2015-CCRE25 C = CMBS .....eeeeeeeeeeieeeeeemnie e e eeeenn e e e eeenn e e e e eennnneeeeennnnneeeennnnnees | oevevnnnninnnns Jonnid 06/27/2024 ..... XKIND 3,465,893 [....covvviiiiiiininnns 3,600,000 |...
126650-EF-3 . .| CVS HEALTH CORP 05/07/2024 Goldman Sachs & Co. 1,887,650 |. N
146918-AG-2 CARVL 10 D1 - CDO .. C.. 06/13/2024 ..... JP MORGAN SECS INC., = FIXED INCOME ......ceeeeeeneeeieene e e eeene e e e eenne e e e eennne e e e eennnnnees eeeennnnaeeeennnnaeeeennnnaeeees Joernnninereernnnaneees 6,000,000 |..eevvvnnneeeeennnnnns 6,000,000 |...
17887U-AA-3 CK HUTCHISON INTERNATIONAL 24 LTD .. C.. 04/23/2024 HSBC SECURITIES (USA), INC. evveniiiiiiiiiiiiiiiii e ensna e ennnnnns [orereenninnnenrnnnsnnnesnnnsnnees foevennnnnnneeennens 1,497,075 |, 1,500,000 ...
268317-BB-9 . ..| ELECTRICITE DE FRANCE SA . C.. 04/15/2024 Bank of America Securities .
26874R-AP-3 . L [ENFSPA Lo C.. 05/08/2024 Goldman Sachs & Co. ..........
29003N-AE-5 . ..|ELM28 28 C - CDO ... C.. 04/19/2024 CITIGROUP GLOBAL MARKETS INC.
29287T-AB-5 . ..|ENGIE ENERGIA CHILE SA . C.. 04/10/2024 JP MORGAN SECURITIES LLC .
36250G-All-5 . .| GSMS 2015-GC30 C - CMBS 06/27/2024 XKIND s N
67402J-AJ-0 L0 0 I R ) RN I (AR RN 06/07/2024 ..... JP MORGAN SECS INC., = FIXED INCOME .....cooiivmiiniiiiiiiiie i ecrnii e senniiees [oeeerrninneerissnnnernnninnees fevennnnnnneeennnns 2,185,450 |, 2,180,000 |...
67706X-AY-9 ......... OAKC 4R DTR = D0 +.veeeeeeeenneeeeeennie e e e eennne e e e eeenn e e e eennnaeeeeennnnnseeeennnnneeeennnnnnees | seeernnniinnnns Joennnd 06/21/2024 ..... JP MORGAN SECS INC., - FIXED INCOME . ....11,500,000 ...
69356F-A*-2 ......... PCRED |1 RATED NOTE VEHICLE | LP ... B U R 06/12/2024 ..... Unknown .. 25,146,232 |...
716808-EC6 ......... PETROS PACE FINANCE TITLING TRUST, 2024- ........ccceuuusereermnnnnareernnnnasaerrnnnnasserrnnnnsnseenne | seesvennnnnenes |oennnd 06/27/2024 ..... Petrobras Global Finance BV .............iiiiiiirisisiieriunnsareernenaareernennasaernnnnnsaseennnnnsase [reeernnnnssseernnnnnsseernnnnassree Jornnnnnssseeennnnsseeeees G083 847 |ovrrnusarreennnnsareennns 343,875
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716808-ED-4 ......... Petros Finance 2024-S1 SUBI CL B Certifi ....eeeerrmeieieeieiiiieeeeeeee e eeeeeneeeeeennn | cevvviniiinenns feennid 06/27/2024 ..... Petrobras Global Finance BV ... 2BFE .ooeneenn
749983-AB-8 ......... RWE FINANCE US LLC [ 04/11/2024 ..... Goldman Sachs & Co. .............
830867-AB-3 SKYMILES [P LTD .... [CFPUUUTRTSRRR T 04/03/2024 ..... CitiGroup ...
91911T-AH-6 .........| VALE OVERSEAS LTD c.. CitiGroup 3,438
91911T-AK-9 . .| VALE OVERSEAS LTD .. C.. Various ... . 20,243
91911T-AQ-6 VALE OVERSEAS LTD .. [CF R R 04/22/2024 ..... Bank of America Securities . 1,769,000 |. 2,000,000 |... . 22,083
91911T-AS-2 VALE OVERSEAS LTD [CFPUUUTTRSRR T 06/25/2024 ..... CitiGroup ... ..496,175 |. 500,000 |...
BHVI28F-T6-8 . ..| AUTOMATION SOLUTIONS INC Unknown ... 5,645 |. 5,645 |.
BHVI2NQ-HO-3 . .. |LUMINIS DTE . DIRECT . . (6,000)
BHVI2NQ-H1-1 .. [LUMINIS AEP . DIRECT . (10,000)
BHV2NQ-H7-8 ......... LIS PP EPPPPORNUPPPUPPRRRPPUPTR RN ISR 04/01/2024 ..... DIRECT .... ... (4,122)
G37050-AD-9 GACI FIRST INVESTMENT CO ..ovvvvvvniiiiiiiiieiiniiiiis e scineis s eeeesnnnseseessnnssssssnsnnsssssnnsnees | Dovevvvvnnnnnns foonnnd 06/04/2024 FX - Standard Chartered Bank, London ... . 29,556
G37050-AF-4 . ..| GACI FIRST INVESTMENT CO .... UBS SECURITIES LLC ... . 30,333
L4464D-AD-1 .. | GREENSAIF PIPELINES BIDCO SA RL . . Various ......cceeeeeeens . 66,999
N5S29Q-GV-9 .. | MDGH GMTN (RSC) LTD teereueeeemnnneeeemmnnaeeeeemnnieeeeeennnneeeeennnnnseeeennnnnaeeeennnnnnseeeennnnns | Devernnnnneenn [oeeed 04/23/2024 ..... FX - Standard Chartered Bank, London ... 2,000,000 |... .
P57908-AF-5 ORBIA ADVANCE CORPORATION SAB DE CV ...evvvnniviiiiiiiiiiiiiiiiieeccinnineeecrsnieeeeeevnnnneseennnns | Dovevvvvnnnnnns foannd 04/10/2024 ..... HSBC Bank PLC 1,000,000 |...
P8718A-AP-1 . .| SOCIEDAD QUIMICA Y MINERA DE CHILE SA 04/22/2024 Bank of America Securities . 1,200,000 |.
U9B41M-AA-0 WIPRO IT SERVICES LLC ...iiiivvuuniiiiiiunniiiiiiuiiiieiiiinineensiisninssseennnnssseressnnssessesnnnnnens | aeeeeensnnnenes |oussnd 04/11/2024 ..... GOLDMAN SACHS INTL 916,870 |...iiiiiiiinniiiinns 1,000,000 |...
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 157,939,512 158,665,887
830138-AA-7 ......... SIXTH ST CMS DYN CRD NT IS LLC CFO = ABS ..eveniiiiiiiiiiiiiiininienceniineeevrnsinnessnnnninneenns | oeeeeennnnnenes fonnid 05/15/2024 ..... Capital Contirbution ......eoviiiiiiiiiiiiiii e [ e [ A KA T P A T £ T PN
830140-AB-4 ......... SSLP NOTE ISSUER LLC CFO = A2 ieeeiiiieeirenunseernnnnnseeennnnnnssaennnnnssseeennnnnsssennnnnnasseernnns | seeesesssnnsnes |oennnd 06/11/2024 ..... Capital Contirbuion oeeueeeieiiiiei it s e e e it e s e e eeenis s e e errnnnseeeennnnneeeennnnnaaeeernns  [reernennnseeeennnnnseeernnnnaaereee Jerrnnaasreernnnaaaaaes 3,857,739 |eeveiaeieeinenies 3,857,739 |eeenieiieiieie e eeeees
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 4,571,512 4,571,512
2509999997. Total - Bonds - Part 3 378,645,630 383,646,805 1,123,089
2509999998. Total - Bonds - Part 5 XXX XXX XXX
2509999999. Total - Bonds 378,645,630 383,646,805 1,123,089
060505-GB~4 ......... BANK OF AMERICA CORP CAPSEC CORP_BND ... ...04/01/2024 ..... CLEARWATER OPERATIONAL TRANSACTION ....uuiiiiiriiiiiiiniie e siiiiis s crnsi s e ernsii s s snnnninees [oeerinnnnnesrnnninsnssrnsnnnnees e, 3,000,000 |.
249670-AB-6 . .| DEPOSITORY TRUST & CLEARING CO SUB CORP_ 04/01/2024 CLEARWATER OPERAT|ONAL TRANSACTION 8,250,000 |.
898320-AF-6 . .| TRUIST FINANCIAL CORP CAPSEC CORP_BND 04/01/2024 CLEARWATER OPERAT|ONAL TRANSACTION .. 9,907,150 |.
25746U-DM-8 .........[DOMINION ENERGY INC CAPSEC CORP_BND ..... PP ITTTTTTUOOTPITNN AT 04/01/2024 ..... CLEARWATER OPERATIONAL TRANSACTION ... .... 18,116,826 |.
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 39,273,976
4509999997. Total - Preferred Stocks - Part 3 39,273,976
4509999998. Total - Preferred Stocks - Part 5 XXX
4509999999. Total - Preferred Stocks 39,273,976
5989999997. Total - Common Stocks - Part 3
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks
5999999999. Total - Preferred and Common Stocks 39,273,976
6009999999 - Totals 417,919,606 XXX 1,123,089
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..36179U-CA-8 | G2 MAS465 — RMBS .......cooeevreiniiniii [ . 06/01/2024 . | Paydoun ... . 09/20/2048 . [1.A ........
..36200Q-JD-7 | GN 569160 - RMBS ........oovvvirririiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... . 03/15/2082 . [1.A ........
..362000-WP-5 |GN 569554 — RMBS ...........evmmmmmmmmmmnmnnnnnnnnns [eeeeen . 06/01/2024 . | Paydoun ... . 01/15/2082 . [1.A ........
..36200W-TB-7 |GN 574846 - RMBS ..........oooeeeiernnnnnnnnnnnns [ . 06/01/2024 . | Paydoun ... . 11/15/2031 . [1.A ........
..36201C-PY-4 | GN 579239 ~ RMBS ........eevvrmmmmmmnmnnnnnnninnnnns [eeeeenn . 06/01/2024 . | Paydoun ... . 01/15/2082 . [1.A ........
..36201E-3C-2 |GN 581395 - RMBS .....cooeeeeiiiiiiiiiiiiiiiiieeens [ . 05/15/2024 . | Paydoun ... . 06/15/2082 . [1.A ........
..36201F-PK-7 |GN 581926 - RMBS ........oooovvriiiiinnnnns [ons . 06/01/2024 . | Paydoun ... . 05/15/2082 . [1.A ........
..36201F-06-7 |GN 581977 = RMBS ......coevvvviriiiiiiiiiiieieeeeees [ . 06/01/2024 . | Paydoun ... . 06/15/2082 . [1.A ........
..36201J-EW-5 |GN 584349 — RMBS ........eevvrrmmmmmnnnnnninninnnnns [eeeeenn . 06/01/2024 . | Paydoun ... . 04/15/2082 . [1.A ........
..36201U-AH-7 | GN 593208 - RMBS . 06/01/2024 . |Paydown . 08/15/2032 . [1.A .
..36202E-3E-7 | G2 004397 - RWBS . 06/01/2024 . |Paydown . 03/20/2039 . 1.A .
..36202F-CN-4 | G2 004577 - RWBS . 06/01/2024 . |Paydown . 11/20/2039 . [1.A .
..36202F-DB-9 | G2 004598 ~ RMBS .........cooovvviiiiiiiinnnnnnnnns [oennn . 06/01/2024 . | Paydoun ... . 12/20/2039 . [1.A ........
..36202F-EH-5 |G2 004636 - RUBS .........covvvvririiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... . 02/20/2040 . (1.A ........
..36202F-Gli-0 | G2 004713 = RUBS .....coovvvrviiiiiiiiiiiiiiiieeeees [ . 06/01/2024 . | Paydoun ... . 06/20/2040 . [1.A ........
..36202F-HY=5 G2 004747 - RMBS ........ovvvvirririiiiiiiiiieeeeens [ . 06/01/2024 . | Paydoun ... . 07/20/2040 . (1.A ........
..36202F-LP-9 |G2 004834 - RMBS .........oooevvriiiiininnnns [ . 06/01/2024 . | Paydoun ... . 10/20/2040 . [1.A ........
..36209A-6R-6 | GN 466280 - RMBS ..........covvvriririiiiiiiniiennns [ . 06/01/2024 . | Paydoun ... . 07/15/2030 . [1.A ........
..36209E-VR-0 |GN 469624 - RMBS .......ccoeiiiiiiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... . 10/15/2028 . [1.A ........
..362008-TU-5 |GN 480363 - RMBS ..........ooeeeereeeernnennneennns [ . 06/01/2024 . | Paydoun ... . 06/15/2028 . [1.A ........
..3620A1-X7-8 |GN 716302 - RWBS . 06/01/2024 . |Paydown . 06/15/2039 . (1.
..3620A8-LU-5 |GN 722239 - RMBS . 06/01/2024 . |Paydown . 08/15/2039 . (1.
..3620A9-SH-5 |GN 723320 - RMBS . 06/01/2024 . |Paydown . 09/15/2039 . (1.
..3620AC-32-5 |GN 726316 - RWBS . . |. 06/01/2024 . | Paydown . 09/15/2039 . (1.
..3620AC-4G-6 |GN 726323 - RMBS . . |- 06/01/2024 . | Paydown . 09/15/2039 . (1.
..3620AR-JT-9 | G2 737474 - RMBS ........oooeeireneinnnn [ . 06/01/2024 . | Paydoun ... . 10/20/2040 . (1.
..36212J-WR-3 | GN 535356 ~ RMBS ..........eevmmmmmmmmmmnnnnnnnnnnnn [eeeeenn . 06/01/2024 . | Paydoun ... . 08/15/2030 . [1.A ........
..36213D-3C-0 |GN 551695 - RMBS ......ccoeveeiiiiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... . 02/15/2082 . [1.A ........
..36213E-YA-8 | GN 552505 ~ RMBS .........evvmmrmmmmmmmmnnnnnnnnnnns [eeeeenn . 06/01/2024 . | Paydoun ... . 04/15/2082 . [1.A ........
..362138-EB-7 |GN 562730 - RMBS ........cooeeeriiiiiiiinei [ . 06/17/2024 . | Paydoun ... . 06/15/2031 . [1.A ........
..36213T-6Y-4 | GN 564387 - RMBS ........oooovvvnirninnnnnn [ s . 06/01/2024 . | Paydoun ... . 10/15/2031 . [1.A ........
..36213V-R2-6 | GN 565805 - RWBS . 06/01/2024 . |Paydown . 11/15/2031 . (1.
..36213X-T5-3 |GN 567672 - RWBS . 06/01/2024 . |Paydown . 05/15/2082 . (1.
..36225B-G7-7 |GN 781122 - RWBS . 06/01/2024 . |Paydown . 12/15/2029 . (1.
..36225B-LL-0 |GN 781231 - RWBS . 06/01/2024 . |Paydown . 12/15/2030 . (1.
..36225B-NC-8 | GN 781287 - RMBS . 06/01/2024 . |Paydown . K . 05/15/2031 . (1.
..36225B-Pl-4 | GN 781328 ~ RUBS ........ooovvvriiiiiiiiiiiiiiiinens [ . 06/01/2024 . | Paydoun ... .320 ....338 ... . . 09/15/2031 . (1.
..36225B-TE-8 |GN 781449 - RMBS ..........ooeeeerinnnnnnnnns [ . 06/01/2024 . | Paydoun ... ... 1,034 2,130 ... .1,934 .. . 06/15/2082 . [1.A ........
..38378U-FY-8 |GNR 2013-150 ZQ - CMO/RMBS ..........evvvmvunnnnn [ereeenn . 06/01/2024 . | Paydoun ... L1117 L. 7,925 ... 1T ). . 10/16/2043 . [1.A ........
..38379F-NB-1 | GNR 2015-176 AL - CMO/RMBS ..............coeeees [orennn . 06/01/2024 . | Paydoun ... ...18,995 ...19,601 |............ 19,577 |.... ..18,9% |.. . 09/20/2045 . [1.A ........
..38379T-F7-9 | GNR 2016-009 YD - CMO/RMBS .. R R . 06/01/2024 . | Paydoun ... ....8,646 ....8,929 |.............8,917 [.... ...8,646 |.. . 01/20/2046 . [1.A ........
..38379X-M6-4 | GNR 2016-099 CY - CMO/RMBS .........ccoooeiiiiins foeeennn . 06/01/2024 . |Paydown ....oovvvvveeeeeeens Joveeeeeeneeeieeennns Joeennnnn 37,330 |iviiiinnns 37,335 |oiverrrrenns 38,472 oo 38,430 [ e (1,095) |oveeevieeiiiiens foveennnn (1,095) founiiiiiiiiiiins foveeiiinnn 37,33% . 07/20/2046 . [1.A ........
0109999999. Subtotal - Bonds - U.S. Governments 121,928 125,991 126,586 121,923 XXX XXX
Bank of America
..698299-All-4 | PANAMA, REPUBLIC OF (GOVERNMENT) ... Covee . 05/28/2024 . |Securities .. 1,250,000 ..1,609,600 |........1,504,086 |.... ..(7,429) |... . 1,497,857 |.. (294,732) |...... (204,732) . 01/26/2036 . |2.C FE
..698299-BB-9 | PANAMA, REPUBLIC OF (GOVERNMENT) ... C..... . 05/28/2024 . |BCO SANTANDER US .... 200,000 197,500 |.......... 197,707 |.... L3 ... 197,733 |.. L(71,097) |....... (71,097) . 04/29/2053 . |2.C FE
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..698299-BG-8 | PANAMA, REPUBLIC OF (GOVERNMENT) ... . 05/30/2024 . | Goldman Sachs & Co. .... |.... ..2,431,509 |........ 3,559,000 |........ 3,851,219 [.... ... (3,077) ). B0 | e 3,828,957 |.. ... (1,397,448) |... (1,397,448) . 05/15/2047 . [2.C FE ....
..698299-BH-6 | PANAMA, REPUBLIC OF (GOVERNMENT) ... . 05/31/2024 . |Barclays Bank ..3,434,503 |........ 5,162,000 |........ 5,667,876 |.... ... (4,478) | C(A478) | e 5,641,446 |.. ... (2,206,942) ... (2,206,942) . 04/16/2050 . [2.C FE ....
HSBC SECURITIES (USA),
..715638-DIV-9 | PERU, REPUBLIC OF (GOVERNMENT) ... [ . 05/30/2024 . | INC. .... v o 3,241,160 |........ 5,200,000 |........ 2,966,080 |........2,967,515 |.....oooeiiins |eeeienns 2,995 |. 2,99 | e 2,970,509 |.. . 270,651 |....... 270,651 .. 163,800 |. 01/15/2072 . (2.B FE ....
JPMORGAN
..731011-AU-6 | POLAND, REPUBLIC OF (GOVERNMENT) .............. [ . 04/23/2024 . INEW YORK ..oovvvvvvviiiiins Joeeeeeieeeeieieeeees o 484,121 | 501,000 |........... 537,012 [.....eeee. 520,381 [cvvvviiiiiiins e (2,636) |oeveeeeeniiiies fevninns (2,636) |.oeveeeeeiiiinns fervnnnnnnns S17,745 |ooeeeeiiiiiiins | (33,624) |....... (33,624) |t 8,955 |. 04/06/2026 . |1.G FE ....
Deutsche Bank AG London
..731011-AW-2 | POLAND, REPUBLIC OF (GOVERNMENT) .............. [ . 05/28/2024 . | eveeiiiiininiiiiniiininiiinns | | 5,865,000 |........ 6,000,000 |........ 5,744,100 |........2,751,997 [occooviiiiiiiss fooeeeennnn 1790 Lo e 1790 [ [, 5,746,407 [oeeiiiiiiiiinns |oeeens 118,593 |....... 118,593 |........... 215,417 . 04/04/2053 . |1.G FE ....
FX - Standard Chartered
..846121-AA-3 | SP GROUP TREASURY PTE LTD .|C..... . 05/02/2024 . |Bank, London ........cccee |oeeeeeeeeeennnnnnnns |000...2,834,582 |l 3,055,000 |........ 3,336,366 [........3,258,645 [....ccooiiiiiins e (13,343) | | (13,383) [ [ 3,245,302 |.. . 02/27/2029 . (1.B FE ..
..AW5997-32-4 | SAUDI ARABIA, KINGDOM OF (GOVERNMENT) R ) R . 05/30/2024 . |HSBC Bank PLC ........ccee |oevereeennnnnnnnnnns e 3,307,500 ... 3,600,000 |........ 3,123,000 |........ 3,124, s e 3270 [ 3270 | e 3,127,643 |.. . 01/16/2050 . [1.E FE ....
.. AX5423-15-4 | STATE OF QATAR .....evvvvvmmmminniiiiiniiiiiniinnanes [ . 05/28/2024 . |HSBC Bank PLC . ........9,600,000 |........8,649,625 |........3,183,487 |.... ........8,657,478 |.. . 03/14/2049 . [1.C FE ....
..G70464-AC-9 | PERU ENHANCED PASS-THROUGH FINANCE LTD - .... |D..... . 05/31/2024 . | Paydown .... 115,688 101,089 |........... 111,444 |.... ... 115,688 |.. . 06/02/2025 . 2.B FE .

BANCO BILBAO VIZCAYA

D..... . 05/28/2024 . | ARGENTARIA S.A
D..... . 04/30/2024 . [CREDIT AGRICOLE
Bank of America

....... 267,026

. 267, . 05/22/2053 . |1.C FE ....
. (35,735) |....... (35,735)

. 06/02/2026 . |1.C FE ....

..M6846H-CM-3 | MDGH GMTN (RSC) LTD
..M8489S-AD-9 | QATAR, STATE OF (GOVERNMENT) ...

.3,564,633 |....
..527,289 |....

..P37110-AM-8 [EMPRESA NACIONAL DEL PETROLEO .. D . 05/28/2024 . |Securities .. .2,946,579 |.... . 2,947,161 (711,561) |....... (711,561) . 09/14/2047 .
..P37110-AM-8 [EMPRESA NACIONAL DEL PETROLEO 05/28/2024 . | Adjustment .. . . 09/14/2047 .
..19801L-CS-7 | VATTENFALL AB ... |B..... . 04/29/2024 . |Maturity @ 100. ,568,600 |....... ,496,000 |....... ,999, ,302,300 |.... e |- i ,302,300 |...... ,700) |... P ,700) . 04/29/2024 .
0309999999. Subtotal - Bonds - All Other Governments 62,000,947 69,347,688 65,833,679 58,438,283 (10,941) 66,888,736 (733,700) |  (4,154,090)| (4,887,790) XXX

..011770-U4-4 | ALASKA ST ....... . |- 06/04/2024 . |Call @ 100.00 . . 1,998,700 .. 1,965,000 ..2,612,998 |........2,501,975 |.... .. (21,124) |. 2,480,851 [oooeiiiniiinns fonns (515,851) |...... (515,851) . 08/01/2033 .
.. 93974C-RE-2 | WASHINGTON ST .. . |- 04/01/2024 . | Call @ 100.00 . o |---..... 350,000 |... 350,000 ... 475,608 |...........462,070 |.... coe foeeeennn(1,329) | ....460,741 .. T (110,741) |...... (110,741) . 08/01/2040 .
0509999999. Subtotal - Bonds - U.S. States, Territories and Possessions 2,348,700 2,315,000 3,088,606 2,964,045 (22,453) 2,941,592 (626,592) (626,592) XXX

..718814-22-2 |PHOENIX ARIZ e | ....... | 05/03/2024 . |Ca|| @ 100.00 ...oeennnnns | ............................. 145,000 [........... 145,000 |.......... 171,106 |........... 166,944 |ooovveinniinn e (872) v e (872) | |eviiiinnns 166,072 [.oooeveeiiiinee foees (21,072) )....... (21,072) [oveeeeaanees 3,820 |. 07/01/2034 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 145,000 145,000 171,106 166,944 166,072 (21,072) (21,072) 3,820 XXX

..072024-NU-2 |BAY AREA TOLL AUTH CALIF TOLL BRDG REV ...... |....... . 06/14/2024 . |Call @ 100.00 .....ceeuues Joemmmmmnnneeemnnnns Joenens 335,000 |...........335,000 [...........497,602 |........... 478,457 [ooeeeeeiieeeee e (B0875) | e (B0375) | e 475,082 |eeeeneeeeeenn Jeeeee (140,082) |...... (140,082) |.cevvennnnen 11,588 |. 04/01/2040 .
..31283H-0X-6 [FH GO1370 = RMBS ......cevvvvveniiiiiiiiiininiiinnn | nenens . 06/01/2024 . | Paydown ... .. 706 128 ... 706 |.. . 03/01/2032 .
..31283H-X8-3 [FH GO1603 = RMBS ......ceevreenereeermnieeeeeennnn | s . 06/01/2024 . | Paydown ... . 08/01/2033 .
..31292G-TN-6 [FH C00557 = RMBS ......ovvviiviiiniiiiiiiniiineees | s . 06/01/2024 . | Paydown ... . 10/01/2027 .
..31292G-Y5-9 [FH C00732 = RMBS ..eeveeeeeeeieeieeeeeernieeeeee | s . 06/01/2024 . | Paydown ... . 03/01/2029 .
.. 31202H-4H-4 [FH CO1724 = RMBS ....oevvniiiiiniiiiiiiiniiiineees | s . 06/01/2024 . | Paydown ... . 12/01/2033 .
..31296P-TL-6 |FH A15055 = RMBS ...oeeeeneieeieeeeeeecennieeeeee | s . 06/01/2024 . | Paydown ... . 10/01/2033 .
..31208F-JL-7 |FH C46567 = RMBS .......eovivviinniiiiiiiiniinenns | s . 06/01/2024 . | Paydown ... . 01/01/2031 .
..3131XH-M5-2 |FH ZL2180 - RWBS . 06/01/2024 . | Paydoun . 10/01/2041 .
..3132VQ-N5-1 |FH Q64011 - RMBS ... 06/01/2024 . | Paydoun . 06/01/2049 .
..313598-JT-8 |FNR 2001-5 QG - CMO/RMBS 06/01/2024 . | Paydoun . 03/25/2031 .
.. 31362J-UN-3 | FN 062689 - RMBS ... . |- 06/01/2024 . | Paydoun . 06/01/2028 .
..3136AP-V7-4 [FNR 2015-58 DZ - CMO/RVBS . . |- 06/01/2024 . | Paydoun . 08/25/2045 .
..3136AT-CN-2 [FNR 2016-50 PC - CMO/RMBS .... . 06/01/2024 . | Paydown ... . 08/25/2046 .
L 31371H-VI-4 [FN 252717 = RMBS .eeeeeeeeeeeeeeeeceeeeeeeee | s . 06/01/2024 . | Paydown ... . 09/01/2029 .
..31371L-CD-9 [FN 254868 - RMBS ........ccovvvvvvnniiiiiiiniinnnes | nennns . 06/01/2024 . | Paydown ... . 09/01/2033 .
..31371L-DH-9 [FN 254904 - RMBS ......covvemereeimnninieecennies | s . 06/01/2024 . | Paydown ... . 10/01/2033 .
..31383J-E-6 [FN 504745 - RUBS ........evvvviiiininiiiiiiininnees | s . 06/01/2024 . | Paydown ... . 07/01/2029 .
..31383M-0B-2 [FN 507250 = RMBS ..eeevneeeeeieneieeeeeennieeeeee | s . 06/01/2024 . | Paydown ... . 12/01/2028 .
..31386M-2B-9 |FN 567838 - RMBS . 06/01/2024 . | Paydown . 10/01/2030 .
..3138Y5-IF-9 [FN AX4245 - RVBS . 06/01/2024 . | Paydoun . 12/01/2044 .
..31390B-WE-4 [FN 641545 - RMBS .... . 06/01/2024 . | Paydown ... . 04/01/2032 .
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..31390P-GK-7 |FN 651902 - RMBS ........ooovvriiirnnnnnns [ons . 06/01/2024 . | Paydoun ... ...251 . 08/01/2032 .
..31391W-5H-0 |FN 679548 - RMBS ..........cooeeeiiiinnnnnnns [ . 06/01/2024 . | Paydoun ... . 04/01/2033 .
..313921-A5-7 |FNR 2001-65 F - CMO/RMBS .......cooevvveeeeeeennns [oeenn . 06/25/2024 . | Paydoun ... . 11/25/2031 .
..31392D-110-1 |FNR 2002-51 FZ - CMO/RMBS .........ccoeeeeeeeeees [oeennn . 06/25/2024 . | Paydoun ... . 08/25/2032 .
..31397L-TB-5 |FNR 2008-49 PA - CMO/RMBS .......cccoviiiiiiiis [eeeenn . 06/01/2024 . | Paydoun ... . 04/25/2038 .
..31400J-SJ-9 |FN 689121 = RUBS .......oovvvviriiiiiiiiiiiiieieeens [ . 06/01/2024 . | Paydoun ... . 02/01/2033 .
..31401B-4L-6 |FN 703827 - RUBS .......coovvvriiiiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... . 05/01/2033 .
..31401B-NS-0 |FN 703401 - RMBS ......coovvvririiiiiiiiiiiiieeeeens [ . 06/01/2024 . | Paydoun ... . 04/01/2033 .
..31402C-UB-7 |FN 725205 - RMBS .....oooeeiiiiiiiiiiiiiiiiieeeeeens [ . 06/01/2024 . | Paydoun ... . 03/01/2034 .
..31402E-AQ-1 |FN 726415 - RWBS . 06/01/2024 . |Paydown . 07/01/2033 .
..31402R-UN-7 | FN 735989 - RMBS . 06/01/2024 . |Paydown . 02/01/2035 .
..31403F-JW-5 |FN 747377 - RUBS . 06/01/2024 . |Paydown . 10/01/2033 .
..31404B-S0-6 |FN 763827 - RUBS ........ocovvvriiiiiiiiiiiiiiienens [ . 06/01/2024 . | Paydoun ... . 02/01/2034 .
..31405A-U9-2 |FN 783708 = RMBS ........cevvvvvvvvrrrrririnniinnnns [eeeeenn . 06/01/2024 . | Paydoun ... . 06/01/2034 .
..31406A-6Y-3 |FN 804687 ~ RMBS .........cevvvveeemmeriiiiiniiinnns [eeneenn . 06/01/2024 . | Paydoun ... . 12/01/2034 .
..31406D-EL-6 |FN 806639 - RMBS ..........coovvvrvrrrriiiiiinienens [ . 06/01/2024 . | Paydoun ... . 12/01/2034 .
..31410G-RA-3 |FN 888881 ~ RMBS ..........eevmmmmmmmmnnnninniinnnns [eeeeenn . 06/01/2024 . | Paydoun ... . 12/01/2037 .
..314150-P9-1 |FN 986148 - RUBS ........oovvvvrriiiiiiiiiiiiiieeens [ . 06/01/2024 . | Paydoun ... . 01/01/2038 .
..31416B-VH-8 |FN 995316 - RMBS .......cooeeiiiiiiiiiiiiiiiiiiens [ . 06/01/2024 . | Paydoun ... . 12/01/2034 .
..3141811-A2-8 | FN AD0024 - RMBS ...........oooveieiieenennnnennens [ . 06/01/2024 . | Paydoun ... . 08/01/2037 .
..31418M-PU-0 | FN AD0434 - RMBS . 06/01/2024 . |Paydown . 03/01/2037 .
..31418P-6N-0 | FN AD2676 - RWBS . 06/01/2024 . |Paydown . 03/01/2025 . (1
..31419A-BJ-5 |FN AE0040 - RMBS . 06/01/2024 . |Paydown . 06/01/2025 . (1
..31419A-VB-0 |FN AE0609 - RMBS . . |. 06/01/2024 . | Paydown . 04/01/2037 . (1
.. 35563P-HH-5 | SCRT 2018-4 MV - CMO/RWBS . . |- 06/01/2024 . | Paydown . 03/25/2058 . (1
.. 462227-UN-2 | ILLINOIS ST SALES TAX REV ...cevvvvvvvviiiiinnnns [eeeenn . 06/15/2024 . | Paydoun ... . 06/15/2038 . (1
..487312-AA-8 | KEENAN FT DETRICK ENERGY LLC .....cooeeeeeeeeess [oeeennn . 05/15/2024 . | Paydown . 05/15/2033 . (1
.. 544435-C3-2 | LOS ANGELES CALIF DEPT ARPTS ARPT REV ........ [....... . 04/15/2024 . |Call @ 100.00 . . 05/15/2039 . (1
..544495-UG-7 |LOS ANGELES CALIF DEPT WTR & PWR REV ......... [....... . 04/18/2024 . |Call @ 100.00 . . 07/01/2039 . (1
.. 544525-NZ-7 |LOS ANGELES CALIF DEPT WTR & PUR WTRWKS ..... |....... . 05/24/2024 . |Call @ 100.00 . . ... (1,285,344) |... . 07/01/2039 . (1
..544652-6F-2 |LOS ANGELES CALIF WASTEWTR SYS REV .........o. [oeeees . 05/09/2024 . |HILLTOP SECURITIES ...... .... 100,000 143,622 |........... . . (36,5%) |....... (36,596) . 06/01/2040 . (1.B FE ....
..54473E-NT-7 |LOS ANGELES CNTY CALIF PUB WKS FING AUTH 06/04/2024 . [Call @ 100.00 . ..255,000 ..350,327 |. ..326,222 |. .324,433 . (69,433) |. (69,433) |.. . 08/01/2033 . [1.C FE ....
..574300-JP-5 | MARYLAND ST TRANSN AUTH TRANSN FACS PROJ .... 04/05/2024 . [Call @ 100.00 . ..2,070,000 .. 2,530,451 .2,3%5,634 |. .2,383,668 (313,668) |. (313,668) |.. . 07/01/2030 . 1.C FE ....
..574300-J0-3 | MARYLAND ST TRANSN AUTH TRANSN FACS PROJ .... 04/05/2024 . [Call @ 100.00 . . (27,539) |. (27,539) |.. . 07/01/2041 . [1.C FE ....
..57604P-5P-5 | MASSACHUSETTS ST WTR POLLUTN ABATEMENT T .. 06/25/2024 . [Call @ 100.00 . . (11,533) |. (11,533) |.. . 08/01/2040 . [1.A FE ....
..626207-YF-5 |MUNICIPAL ELEC AUTH GA .. 04/01/2024 . |Call @ 100.00 . . (16,579) |. (16,579) [.. . 04/01/2057 . [1.G FE ....
..626207-YM-0 | MUNICIPAL ELEC AUTH GA .....eevvvvvvevenninnnnnnns [ eeeeenn . 03/05/2024 . |Call @ 100.00 . . 04/01/2057 . (1.F FE ....
..64972H-RB-0 |NEW YORK N Y CITY TRANSITIONAL FIN AUTH ..... [....... . 06/18/2024 . |Call @ 100.00 . . 07/15/2040 . [1.C FE ....
..64986A-L2-5 |NEW YORK ST ENVIRONMENTAL FACS CORP ST C ... [....... . 04/02/2024 . |Call @ 100.00 . . 06/15/2039 . [1.A FE ....
..658308-AB-7 | NORTH CAROLINA TPK AUTH MONROE CONNECTOR ..... [....... . 04/08/2024 . |Call @ 100.00 . . 01/01/2041 . (1.B FE ....
. 67178K-AA-8 | OAK RIDGE TENN INDL DEV BRD LEASE REV ........ [....... . 06/15/2024 . | Paydown . . . 12/15/2082 . (1.D FE ....
..68428T-AD-9 | ORANGE CNTY CALIF SANTN WASTEWATER REV ... [....... . 06/19/2024 . |Call @ 106.64 . .. 207,950 281,229 |ovveeiiiiiiiienn e (1418) [ e (B418) | | 279,811 [ [ (71,861) |....... (71,861) . 02/01/2044 . (1.A FE ....
..786005-PN-2 | SACRAMENTO CALIF MUN UTIL DIST ELEC REV ..... [....... . 05/15/2024 . |Call @ 100.00 . . 3,777,007 L4,744,279 |.... ... (1,130,437) |... (1,130,437) . 05/15/2036 . [1.C FE ....
RAYMOND JAMES &
..79741T-AR-5 | SAN DIEGO CNTY CALIF WTR AUTH FING AGY W .... [....... . 05/29/2024 . | ASSOCIATES .(81,322) |.... . 05/01/2049 . (1.B FE ....
..91412G-DZ-5 |UNIVERSITY CALIF REVS .....cevvvvvvvvvvvnnvnnnnnnns [eenenn . 03/27/2024 . |Call @ 100.00 . . 05/15/2045 . [1.D FE ....
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..91412G-XP-5 |UNIVERSITY CALIF REVS ...eevvvvvvvnnnnnninnnnnnnnns [ eeeenn . 05/15/2024 . |Maturity @ 100.00 ....... |.eeeeeeereneeennnins |oeees 1,840,000 |........ 1,840,000 |........ 1,934,852 |........ 1,854,961 [ oeens [ P R (14,961) |oeevvvieiiiiinns fevnennns 1,840,000 [..evvvvvvvvennne fornnnnnnniiiiins foeiiis e 20,983 |. 05/15/2024 . |1.D FE ....
JP MORGAN SECURITIES LLC
..91523N-FP-6 | UNIVERSITY WASH UNIV REVS IAM COML PAPER .... |....... . 05/00/2024 . | .eevviiiiiiiiiii, .... 120,000 179,320 |.... ... (1,042) | . (1,042) ]... A72,742 .. (46,641) . 07/01/2039 . (1.B FE ....
..916277-LA-2 | UPPER OCCOQUAN SEW AUTH VA REGL SEW REV ...... .....|. 05/09/2024 . |HILLTOP SECURITIES .... 110,000 163,439 |.... ....(682)]... 158,187 |.. L.l (44, (44,201) . 07/01/2043 . [1.A FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 15,289,130 19,777,685 (144,279) (144,279) 18,813,399 (3,490,789) |  (83,490,789) XXX XXX
..00237@-AA-1 | ASL HOLDINGS LOAN TRUST 2023-1 - ABS ......... [....... . 04/30/2024 . |Direct .ooooviiiiiiiiiiiiies feeeeeeineeeeeens | 97,468 | 97,458 | 97,488 [ 97,488 [ o e e e [l 7,488 [ o fe 1,934 |. 10/31/2028 . |2.A PL ....
..00237@-AA-1 | ASL HOLDINGS LOAN TRUST 2023-1 - ABS ......... [....... . 06/28/2024 . |Direct .... 5,430 |. 10/31/2028 . |2.A PL ....
..00252F-CV-1 | AMIT 2005-4 M3 - RMBS ... 06/25/2024 . |Paydoun ... . . . ...514 |. 10/25/2035 . [1.A FM ....
..00507U-AF-8 | ALLERGAN FUNDING SCS . 06/15/2024 . |Maturity @ 100.00 . . 7,793,000 7,822,781 |.... .7,793,000 |.. 150,015 |. 06/15/2024 . [2.C FE
..00840C-AA-5 | AG ABC STRUCTURED NOTE LP ........eevvvvvvvvnnnnns [erneenn . 06/28/2024 . | Unknoun ... . 1,145,170 1,145,170 |.... 1,145,170 |.. .23,491 | 12/15/2031 . 2.C PL
..00841X-BJ-8 | ABMT 2015-2 B2 - CMO/RMBS ........ccoeeeeeeeeenns [oeennn . 06/01/2024 . | Paydoun ... ... 30,318 ...28,479 |.... . 03/27/2045 . [1.A ........
..00842A-AD-1 | ABMT 2015-4 A4 - CMO/RMBS .........ccovveeeeenees [oeeenn . 06/01/2024 . |Paydown .......oooeeeiiiiins foeniiiniiiiins e 6,558 ....6,563 |.... . 06/26/2045 .
..00901A-AQ-0 | AIMCO 10 DR - CDO . 06/12/2024 . | Paydown . 5,125,000 .5,066,734 |. . 07/22/2032 .
..00910G-A*-4 | AMAZON SAN BERNARDINO AIR CARGO .........ccunn [ereeenn . 06/10/2024 . | Paydoun ... . 03/10/2041 .
..01185%-AA-3 | ALASKA VENTURES LLC .....cooeveiiiiiiiiiiiiiiieeens [ . 04/01/2024 . |Direct . 06/30/2033 .
MORGAN STANLEY & CO.
..01748N-AE-4 | ALLEGION US HOLDING COMPANY INC ........eevvuunn [oreeenn . 03/27/2024 . |LLC ooooiiiiieiiiiiiiiiis e e e e . 10/01/2027 . |2.B FE
..020002-AP-6 | ALLSTATE CORP ......evvvvvrvrrrrrrrrrrnnrnninnnnnnnns [ eeeeens . 05/03/2024 . |BANK OF AMERICA N.A. . . 12/15/2032 . |2.A FE
..030728-QC-2 | AMSI 2004-R3 M1 = RMBS .........eevvvevvvmnnnnnnnn [ereeenn . 06/25/2024 . | Paydown . 05/25/2034 . [1.A FM .
..030728-RX-5 | AMSI 2004-RS M1 = RMBS ..........evvvvvvrrnnnnnnnn [ereeenn . 06/25/2024 . | Paydown . 07/25/2034 . [1.A FM .
MORGAN STANLEY & CO.
..034863-BD-1 | ANGLO AMERICAN CAPITAL PLC ....coeeeieiiiieennns [ L 06/12/2024 . |LLC ooooeeeeee e | 2,984,610 |........ 3,000,000 |........ 2,822,970 |........ 2,824,862 ....vvvvvnnnnnnn foonennnnnn8,606 | s 6,605 [ foeeennn 2,831,467 [ooeeiiiiiiiiens |oeens 163,143 |....... 153,143 . 05/02/2033 . |2.B FE
..05323*-AA-7 | AUTOMATION SMC HOLDINGS INC .......cooeveeeeeenns [ orennn . 06/01/2024 . |Reclassification ........ .. (43,388) |... ..(43,388) |... .(43,388) |.. . 10/10/2024 . |4.B FE
..054561-AM-7 | EQUITABLE HOLDINGS INC .. 06/12/2024 . (Call @ 90.01 .. ... 30,603 ...34,000 .. 41,564 . (10,962) |. (10,962) [.. . 04/20/2048 .
..054561-AN-5 | EQUITABLE HOLDINGS INC ..... 06/13/2024 . (Call @ 95.05 . 5,296,186 ..5,572,000 .. (24,966) |. .6,033,742 (737,556) |. (737,556) |.. . 02/15/2029 .
..05585*-AA-0 | BFC HONEYWELL FEDERAL RECEIVABLES 04/01/2024 . [Direct .... 42,435 . 12/01/2041 .
..05585*-AA-0 |BFC HONEYWELL FEDERAL RECEIVABLES .. 06/03/2024 . [Direct . 85,313 . 12/01/2041 .
..056081I-AQ-7 |BX 2021-SOAR F - CMBS ... 05/15/2024 . |Paydown 84,686 . 06/15/2038 .
..05609K-AN-9 |BX 2021-XL2 G - CMBS ......cooevereiirieniiiienns [ . 06/15/2024 . | Paydoun ... . 1,014,286 . 10/15/2038 .
..05609R-AQ-7 |BX 2021-BXMF F - CMBS .......coovverrrnneinnnnnnns [ oeens . 06/15/2024 . | Paydoun ... ... 75,949 . 10/15/2038 .
..05610H-AJ-2 |BX 22LP2 E - OMBS .....cooeeeeeieeiiiiiiei [ . 05/15/2024 . | Paydoun ... . 02/15/2039 .
..07383F-65-2 |BSCMS 2005-PWR8 X1 - CMBS ........cceeeeeeeeeeees [ oeennn . 05/01/2024 . | Paydoun ... . 06/11/2041 .
..07386H-ME-8 |BALTA 2004-10 M1 - RMBS ........cooeeeerreeeennins [oennn . 06/25/2024 . | Paydoun ... . 09/25/2034 .
..07387#-AA-2 |BEAR SWAMP FINANCE LP .......cvvvvvvvmnnnnnnnnnnnns [eeneenn . 04/01/2024 . | Redemption @ 100.00 .... . 10/08/2025 . |3.A PL
..10623*-AA-4 | BRAZOS SANDY CREEK ELECTRIC COOPER ............ [....... . 05/06/2024 . |Direct ....oooeeeeiiiiienns . 06/30/2024 . [1.F FE .
Bank of America
.. 12434C-AQ-7 |BX 2021-SDMF F = CMBS ......eevvminiiiiiiiiiiin e . 06/24/2024 . |Securities ......cocovvins |oviiiiniinis | 14,224,299 |....... 14,933,647 |....... 14,755,645 |....... 14,909,756 |..eevvvevenennnn fooeeennn 16,154 | e 16,154 | [ 14,925,910 |ooevvvvvevnnnnnn founee (701,611) |...... (701,611) ...500,255 |. 09/15/2034 . [1.D ........
.. 12434D-AS-1 |BX 21LGCY G - CMBS .... 06/11/2024 . [ BARCLAYS CAPITAL INC. 10,889,558 .11,290,000 11,181,043 |. 11,285,573 |. 11,286,046 (396,489) |. (396,489) |.. 445,454 |. 10/15/2036 . (1.
.. 124891-LG-7 | CBASS 2005-CB3 M3 - RMBS .. 06/25/2024 . |Paydown 28,408 25,247 |. . 09/25/2034 . (1.
.. 124890-MZ-4 | CBASS 2005-CB5 M1 - RMBS 06/25/2024 . |Paydown 67,903 60,836 |. . 03/25/2035 . (1.
..12510H-AD-2 | CAUTO 2020-1 A4 = ABS ......eevvvvrvevrvnnnnnnnnnns [ eeeeenn . 06/15/2024 . | Paydoun ... ....2,200 ....2,200 |.... . 02/15/2050 . (1.
.. 12546G-AA-8 | CHNGE 225 A1 = CMO/RMBS ......ccoeveeieiiiiiienens [ . 06/25/2024 . | Paydoun ... . 01/25/2058 . (1.
.. 12591U-AJ-2 | COMM 2014-UBS2 B - CMBS ........cooeeeeeeernnnnnns s . 06/01/2024 . | Paydoun ... . 03/12/2047 . (1.A ........
.. 12502P-BE-2 | COMM 2014-UBS6 A4 - OMBS .........cooeeeeeeeeeenns o . 05/01/2024 . | Paydoun ... . 12/12/2047 . (1.A ........
.. 12593A-AZ-8 | COMM 2015-CCRE23 A3 - CMBS .......covvvvvvvvennns [ereenn . 05/01/2024 . | Paydoun ... . 05/12/2048 . [1.A ........
.. 12593J-BE-5 | COMM 2015-CCRE24 A4 - CMBS .......covvvvrvvvrnnns [eeeennn . 04/01/2024 . | Paydoun ... . 08/12/2048 . [1.A ........
.. 12625K-AM-7 | COMM 2013-CCRE8 B - CMBS ...........ceeeeeeeeeeees [oennnn . 06/01/2024 . | Paydoun ... . 06/12/2046 . [1.A ........
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..126281-AY-0 | CSAIL 2015-C1 A3 = CMBS ....oovvvvrvriiiiiiiieeens [ eeenn . 06/01/2024 . | Paydoun ... ..1,913,389 .1,938,710 |.... .. (25,320) | .. (25,320) |... 1,013,389 |.. . 04/15/2050 . [1.A ........
.. 12620N-AE-5 | COMM 2015-DC1 A4 - CMBS ........oooeeeeeeenneennns [ oeennn . 06/01/2024 . | Paydoun ... 386,998 ... (1,260) | ... (1,260) |... ....386,998 |.. . 02/12/2048 . [1.A ........
.. 12634N-AS-7 | CSAIL 2015-C2 A3 - CMBS ......cooeeerrrrinnnnnnnns [oenenn . 04/01/2024 . | Paydoun ... ()]s ... 262 |.. . 06/15/2057 . [1.A ........
.. 12647M-BY-0 | CSMC 2013-6 2A1 - CMO/RMBS ..........evvvuvunnnnn [oreeenn . 06/01/2024 . | Paydoun ... .70 ) 4,634 |.. . 08/25/2043 . [1.A ........
..12665%-AA-9 | CVS CAREMARK CTL 9-2009 ............oooeeveenenns [ornnnn . 06/10/2024 . | Redemption @ 100.00 .... |.... .. 17,833 |.. . 10/10/2031 . [2.B ........
..126650-AY-6 | CVSPAS 05 CTF = ABS .......evvvvvmmmmmmmnnnnnnnnnnn [ereeen . 06/10/2024 . |Paydown .............ooet ..31,155 |.. . 10/10/2027 . (2.B ........
..126650-BY-5 | CVSPAS 2011 CTF = CMBS ......covvvvviiiiiiiiiiinns [ eeeenn . 06/10/2024 . | Paydoun ... . ..(3,142) |... ..20,328 |.. . 01/10/2034 . |2.B FE
.. 126659-AA-9 | CVSPAS 2009-6 CTF - CMBS .........ccoeeeeeeeeeeens [oeennn . 06/10/2024 . | Paydoun ... ... 59,559 .. K ..59,559 |.. . 07/10/2031 . 2.B FE .
..127820-AA-5 |CLR 2023-1 LLC = ABS ......eevvvmmmmmnnnnnnnninnnns [eeeeenn . 06/30/2024 . |Paydoun .......oooeeeeiiiins |erenniinnnnnnnnnnn 00...2,623,848 |l 2,623,848 |........2,755,040 |........2,751,803 [.....evvvurunnnn [orennn (127,985) [euvvvvvnnnnninnn oo (127,955) | e 2,623,848 |.. . 04/30/2036 . (1.B PL .
..16412X-AL-9 | CHENIERE CORPUS CHRISTI HOLDINGS LLC .. 05/03/2024 . (Citigroup (SSB) . ..1,300,000 ..4,350 | .1,148,819 . 12/31/2039 . (2.B FE .
..17307G-UV-8 | CMLTI 2005-0PT4 M5 - RWBS . 06/25/2024 . |Paydown 60,983 . 07/25/2035 . [1.A FM .
L A7321L-AA-7 | CMLTI 2013-J1 A1 - CMO/RMBS . 06/01/2024 . | Paydoun ... ..3,047 . 3,947 . 10/26/2043 . [1.A ........
..17887U-AA-3 | CK HUTCHISON INTERNATIONAL 24 LTD .. . 06/04/2024 . | ANZ Securities Inc ..... ...... 1,514,850 |........ 01,497,132 |.. . . 04/26/2029 . [1.F FE .
..212015-AT-8 | CONTINENTAL RESOURCES INC . 05/03/2024 . |MIZUHO ...oovvvvvviiniiinins Joeeeeeeeeeeeeeeeeens | 13,644,178 |....... 13,797,000 .......15,889,311 |.... 15,788,001 ... (2,143,823) ... (2,143,823) . . 01/15/2031 . [2.C FE .
..22532L-AM-6 | CREDIT AGRICOLE SA (LONDON BRANCH) . . 04/15/2024 . |Maturity @ 100.00 . . 7,400,000 .. 7,400,000 .. 7,839,560 |. . 7,455,650 |. .7,400,000 | 143,375 |. 04/15/2024 . |1.D FE
.. 225418-N4-6 | CSFB 2004-C4 AX = CMBS ......oevvvvvriiiiiiiininns e . 06/01/2024 . |Direct ooovviiiiiiiiiiiiins Jeeeeieiiiiiins e e e 1,188 |.... . 10/15/2039 . |6. FE .....
..26857L-AB-8 |ELFI 2020-A B — ABS .......cevvvvvrriiiiiiiiiiiinns [eeeeenn . 06/25/2024 . | Paydoun ... 123,837 128,777 |.... .25 . .1 . 08/25/2045 . (1.B FE .
..269330-AA-4 |E3 2019-1 A - ABS .. . 06/20/2024 . | Paydoun ... ..254,834 ..254,826 |. .8 , . 09/20/2085 . [1.A FE .
..277432-AC-4 | EASTMAN CHEMICAL CO 06/15/2024 . |Maturity @ 100.00 . ..2,141,000 .. 2,440,290 |. .. (56,189) |. .81,626 |. 06/15/2024 . [2.B FE
..20002V-AG-3 |ELM10 X D - CDO ..... . 04/22/2024 . |Paydoun ......... X . 8,500,000 ..8,500,000 ..8,399,800 |. .8,421,033 |. ... 18,967 |. .8,500,000 372,561 [. 10/20/2034 . |2.C FE
..202480-AH-3 | ENERGY TRANSFER LP .....oevveiiiii oo . 05/15/2024 . |Maturity @ 100.00 ....... |.eceeeeeeennennnnnns |oees 11,428,000 |....... 11,428,000 |....... 11,929,346 |....... 11,457,452 |.... .. (29,452) |. .. (29,452) |... 11,428,000 |.. ...222,846 |. 05/15/2024 . 2.B FE
STATE STREET BANK AND
..20274F-AF-1 |ENEL AMERICAS SA .... Covee . 06/04/2024 . | TRUST ..eevvvvvnnnnnnnnnnns R R 1,920,000 |........ 2,000,000 |........ 1,867,500 |.... ... 17,897 | 17,897 e e 1,892,158 |.. .48,889 |. 10/25/2026 . 2.B FE
..20717P-AN=7 | ESSEX PORTFOLIO LP ...vvvvvvvvvvvvinnnnnnnniinnnnnns [ eeeens . 05/01/2024 . |Maturity @ 100.00 ....... I R 2,298,000 ....(4,922) | ..(4,922) ... . 44,524 |. 05/01/2024 . [2.A FE .
..30168A-AC-6 |EART 2022-6 A3 = ABS ......cccooiiiiiiiiiiiiiinn [ eeeenn . 06/17/2024 . | Paydoun ... . 4,749,780 ... (546) |. . (546) |... . 08/17/2026 . [1.A FE .
..31659T-DV-4 |FMIC 2005-2 M2 - RMBS 06/25/2024 . |Paydoun ... ... 17,328 16,684 ... 0644 | .. 644 . 12/25/2035 . [1.A FM .
..337932-AC-1 | FIRSTENERGY CORP .... 04/12/2024 . |Call @ 100.00 . 11,156,589 (53,954) |. (53,954) . 11/15/2031 . |3.A FE
..33851T-BS-5 |FSMT 2111IN B3 - CMO/RWBS . 06/01/2024 . | Paydoun ... . (411)). . (411) . 11/27/2061 . [1.F .
..33852A-AC-1 |FSMT 2019-1INV A3 - CMO/RMBS .......cccovin [eeeenn . 06/01/2024 . | Paydoun ... .. (1,251) ] . (1,251)]... . 10/25/2049 . [1.A ........
..33972P-AA-7 | FLNG LIQUEFACTION 2 LLC .ooveeeeeeiiiieieeeeeeees oo . 03/31/2024 . | Paydoun ... K . 03/31/2038 . 2.B FE .
..36245E-AE-8 | GSAMP 2006-HE7 A2D - RMBS ........coooeeeeeennnns [oeenn . 06/25/2024 . | Paydoun ... ....880 | ..880 |... . 10/27/2036 . [1.A FM .
..36258K-BB-3 | GSMBS 2020-INV1 B1 - CMO/RMBS .........ccvvunnn [oreenn . 06/01/2024 . | Paydoun ... ... (1,287) ). . (1,287) ... . 10/25/2050 . [1.A ........
..36258K-BE-7 | GSMBS 2020-INV1 B2 ~ CMO/RMBS ........eeevvvvenn [oreenn . 06/01/2024 . | Paydoun ... . 10/25/2050 . [1.A ........
..37045V-AH-3 | GENERAL MOTORS CO ......evvvvvmvmmmmnnnnnninniininns [ereeenn . 05/06/2024 . |Citigroup (SSB) . . 04/01/2035 . 2.B FE .
..37310P-AA-9 | GEORGETONN UNIVERSITY ..ovvvvviiiiiiiiiiiiiiiieens [ oo . 03/28/2024 . |Call @ 100.00 ............ |.... .. . 04/01/2044 . (1.G FE .
..378272-AH-1 | GLENCORE FUNDING LLC ....oovvvveiiiiiiiiiieiieieens [ . 04/29/2024 . |Maturity @ 100.00 ....... e [222.2.3,422,000 ...l 3,422,000 |........ 3,647,681 |........3,453,992 |.......oooeiiis | (31,992) [oencniinniiiiins [ (31,092) L s 3,422,000 |.. . 04/29/2024 . |2.A FE
..37959E-AA-0 | GLOBE LIFE INC 04/16/2024 . |Various ... ..4,802,000 ..4,726,705 |. . 4,742,909 |. . 4,745,384 . 08/15/2030 . [2.A FE .
..38218G-AA-0 | GOODG 2018-1 A - ABS . .. [C.... . 06/15/2024 . | Paydoun ... , ... 48,321 . 10/15/2053 . [1.A FE .
..40064@-AB-3 | GUADALUPE VALLEY ELECTRIC COOPERAT .......cccee [oreennn . 06/03/2024 . |Direct ...cocoeeeeiiiiiiiees Jeveeeeieeeneeeeenns Jeeeeeen 100,000 ...l 100,000 .. 100,000 |.......... 100,000 [oueeeevenennnnn v e e e . 12/01/2045 . [1.F ........
MORGAN STANLEY & CO.
..403949-AC-4 |HF SINCLAIR CORP .......evvvvvevmvnrrnnnnnnnnnnnnnns [eeeeenn . 03/27/2024 . |LLC .. . . 10/01/2030 . [2.C FE .
..404280-BB-4 |HSBC HOLDINGS PLC . 05/17/2024 . |Call @ 97.85 .. ..5,483,000 ..5,907,604 |. .5,719,028 |. .5,682,684 102,167 |. 06/25/2026 . 1.G FE .
..40434C-AD-7 |HSBC USA INC ... 06/23/2024 . |Maturity @ 100.00 . . 407,000 ..428,258 |. L 411,116 | 407,000 7,043 |. 06/23/2024 . [1.F FE .
..42770U-AA-1 |HERO 152 A - ABS .....coooeiiniiiiiii [ . 06/20/2024 . |Paydown .......oooovviiiiies Jeeviiiiiiiiinnns el 34160 [ 3,416 53,489 | 3422 | ...3,416 |.. ...69 |. 09/20/2040 . [1.A FE .
..43730X-AE-4 |HPA 2021-3 E1 = CMBS .......evvvmmmmmnnnninnniinnns [ eeeeenn . 06/01/2024 . | Paydoun ... . ....4,745 LA TAS 4 T4 R .4,745 |.. . 01/18/2041 . |2.B FE
..43732V-AG-1 |HPA 2021-2 E1 - CMBS .. U PR . 06/01/2024 . | Paydoun ... .. .7,487 ... L T,487 e 1887 e 7,485 | .. 2| 7,487 .. . 12/17/2038 . |2.B FE
..44107T-AX-4 | HOST HOTELS & RESORTS LP .....ceevvvvvvvevennnnnns [eeeenn . 04/01/2024 . |Maturity @ 100.00 ... |oeeeeeeeeeeennnennns |oeees 1,194,000 |........ 1,194,000 |........ 1,247,443 |........ 1,196,198 [ e (2,193) |eeeeeiiiiiiiies foveeeeees (2,193) |oeeeiiiiiiiinns oveeenes 1,194,000 . 04/01/2024 . |2.C FE
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..465685-AJ-4 | ITC HOLDINGS CORP . 1,467,000 . 1,473,626 |.... .1,467,000 |.. . 06/15/2024 .
.. 46626M-5P-0 | JPMCC 2004-PNC1 X - CMBS .. . 06/12/2041 .
..46643G-AD-2 | JPMBB 2014-C24 A41 - CMBS .... . 11/18/2047 .
..46643G-A0-3 | JPMBB 2014-C24 A42 - CMBS ... . 11/18/2047 .
..46643P-BD-1 | JPMBB 2014-C25 A41 - CMBS . 11/18/2047 .
..476556-DB-8 | JERSEY CENTRAL POWER & LIGHT CO .. . 04/01/2024 .
..48503T-AA-5 |NNSA NATIONAL SECURITY CAMPUS PROJ .... . 12/10/2032 .
..52607@-AA-4 | LENDINGPOINT FUNDING 4 TRUST - ABS .... . | Redemption @ 100.00 .... . 12/31/2028 .
..52607B-AA-1 |LBZZ 211 A - ABS .... . 06/15/2026 .
..56281B-AA-7 | MCFCL 6 AO - CDO . . 07/20/2030 .
..55281B-A0-2 |MCFCL 6 AU - CDO . .. 632,556 ..632,556 ..632,556 |. .632,556 . 07/20/2030 .
..56608J-BE-7 | MACQUARIE GROUP LTD ... . 4,119,480 ..4,500,000 .4,500,000 |. X .4,500,000 . 06/21/2033 .
..571748-AV-4 | MARSH & MCLENNAN COMPANIES INC .........cccoeeen [eeeeii |- 06/03/2024 . |Maturity @ 100.00 ....... |oeeeeeeeeeineeninnns |eeees 1,956,000 1,956,000 1,964,088 [..cooeeeeiiiiies oo (8,038) | [eeeeennn (8,0838) [vvniiiiiiiiiinn oo 1,956,000 |.. . 06/03/2024 .
..574599-AY-2 | MASCO CORP . 08/15/2032 .
..57631T-AA-1 | MAST 2022-1 LTD. - ABS . 12/15/2047 .
..59523U-AL-1 | MID-AMERICA APARTMENTS LP . . 06/15/2024 .
..61744C-YB-6 | MSAC 2006-NC1 M1 - RMBS ... ... 55,048 ...54,151 |.... . 12/25/2035 .
..61764P-BT-8 | MSBAM 2014-C19 A3 - CMBS .. . 2,011,884 .2,022,108 |.... . 12/17/2047 .
..61913P-AS-1 |MHL 2005-1 M1 — CMO/RMBS .........ccovvvvvvnnnns [oereenn |- 06/25/2024 . |Paydoun .ooooeeeeeeeeiiiins o e, 2,391 ... 2,316 |.... . 02/25/2035 .
..624750-AJ-4 | MTN 2022-LPFL E - CMBS . 9,675,017 .9,987,8% |.... . 03/15/2039 .
..620682-AA-3 |NADG 191 A - ABS ... 16,300 ...16,300 |.... . 12/28/2049 .
..64820X-AT-9 |NRZT 185 B1B - CMO/RMBS . 69,524 |. . 12/25/2057 .
..64830G-AB-2 |NRZT 2018-1 A1A - CMO/RVBS .8,424 |. . 12/26/2057 .
..64830K-BA-4 |NRZT 2018-3 B2 - CMO/RWBS . 245,583 . 05/27/2058 .
..67118A-AQ-8 | OPG 2021-PORT F - CMBS .. 47,650 |. . 10/15/2036 .
..67118A-AS-4 | OPG 2021-PORT G - CMBS ..... ...83,516 |. . 10/15/2036 .
..69356F-A*-2 |PCRED || RATED NOTE VEHICLE | LP 11,646,232 |.... . 03/31/2032 .
..69376B-AA-4 | PACEF 2020-1 A - ABS ...78,109 |.... . 09/20/2085 .
..694308-KG-1 |PACIFIC GAS AND ELECTRIC CO . ..5,300,000 .5,288,503 |. . 06/15/2082 .
..72650T-AA-6 | PLAINS END FINANCING LLC . 164,600 ..165,464 |. . 04/15/2028 .
..731020-AA-4 | POLAR TANKERS INC ........ 59,733 |. . 05/10/2037 .
..75405WI-AF-9 | RASC 2005-KS10 M2 - RMBS 11,539 | . 11/25/2035 .
..76112B-20-1 |RAMP 2006-RS2 A3A - RMBS K ...25,067 ...23,603 |. | . 03/25/2036 .
..780641-AH-9 | KONINKLIJKE KPN NV . | BARCLAYS CAPITAL INC. .. |.... 12,840,000 ... (2,066,948) ... (2,066,948) . 10/01/2030 .
..78349A-AB-9 | RWJ BARNABAS HEALTH INC .... . (73,884) |....... (73,884) . 07/01/2046 .
..78432B-AB-5 |SGR 2019-3 A2 - CMO/RMBS . 09/25/2059 .
..78432B-AC-3 | SGR 2019-3 A3 - CMO/RMBS . 09/25/2059 .
..78432Y-AC-3 |SGR 212 A3 - CMO/RWBS ...... .. 168,478 . 168,478 ..168,464 |. 168,478 . 11/25/2061 .
..78448T-AE-2 | SMBC AVIATION CAPITAL FINANCE DAC .. . 3,084,000 ..3,084,000 .3,006,482 |.... .3,084,000 |.. . 04/15/2024 .
..784492-AA-1 | SLR 2022-2 LLC - ABS 588,356 ..588,356 |.... ....588,356 |.. . 12/30/2062 .
..785592-AM-8 | SABINE PASS LIQUEFACTION LLC ... 1,214,306 |.... . 03/01/2025 .
..80281H-AC-8 | SCART 2021-C C - ABS .. . 06/15/2028 .
..802824-AC-6 | SCART 21B C - ABS ..... . 10/16/2028 .
..81745D-AE-1 | SEMT 2013-9 A1 - CMO/RMBS . . 07/27/2043 .
..81746N-CC-0 | SEMT 163 B2 - CMO/RMBS .. | . 11/26/2046 .
..81746Q-CB-5 | SEMT 182 B1 - CMO/RMBS .. (6,975) |......... (6,975) . 02/25/2048 .
..81746Q-CC-3 | SEMT 182 B2 — CMO/RMBS ..........ccevvvvevvnnnnnne [ooeee | 03/14/2024 . | Adjustment ..o | o (4380) e o Joveeveeeeeeeeeiieens fovveeennnneennns fooviiiiiiiiiiiss fooviiiiiiiiiiies o Joviiiiiiiiiinss Joeeeeeeiciieieneeees fovvennneinieee foeene. (4,380) |........ (4,380) . 02/25/2048 .
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..830867-AB-3 | SKYMILES IP LTD Covee . 04/02/2024 . |CitiGroup ... 2,327,366 .2,545,328 |.... ... (7,267) . . (7,267) ... (210,695) |...... (210,695) .51,919 |. 10/20/2028 . [2.B FE ....
..83416W-AB-9 | SOLAR STAR FUNDING LLC .....cceeeeeiieieeeeeeeeees oo . 06/30/2024 . | Paydown .. 140,412 .. 147,435 |.... . (7,024) ... . 06/30/2035 . (2.B FE ....

. 06/25/2035 . [1.A FM ...

..83611M-DH-8 | SVHE 2005-0PT1 M2 - RMBS .........ooveeiiiiiiiees | e . 06/25/2024 . [Paydown ...l ... 49,087 ...47,392 |....

(1,268) |.

..84519#-AD-6 | SOUTHWEST POWER POOL INC 04/01/2024 . | Redemption @ 100.00 .29,254 K 30,533 |. . 12/30/2042 .
..84519#-AG-9 | SOUTHIEST POWER POOL INC 04/01/2024 . | Redemption @ 100.00 .. 125,000 ..125,000 ..125,000 |. ..125,000 |. .125,000 . 09/30/2024 .
..86358E-MR-4 | SAIL 2004-9 M1 - RMBS ...... 06/25/2024 . | Paydoun ... 13,125 13,125 11,353 | 12,690 | .. 436 13,125 . 10/25/2034 .
..87267T-AC-5 | TRK 2021-INV2 A3 - CMO/RMBS . 06/01/2024 . | Paydoun .. 327,001 ..327,001 ..325,685 |. ..326,503 |. .. 589 .327,001 R . 11/27/2056 .
..872898-AE-1 | TSMC ARIZONA CORP .............. 04/24/2024 . | Various ..6,000,000 ..5,919,480 |. .5,923,204 |. . 173 E .5,923,819 (1,589,714) |. . 10/25/2051 .
..90139#-AA-9 | TWIN BROOK |1 - OFFSHORE - ABS ... . 06/21/2024 . [Direct ..occcoveeiiiiiiiiiis [ 02,454,045 (L 2,454,945 |........ 2,448,808 |........2,460,158 |.... ....(6,213)|. (5,218) | el 2,454,945 |.. . 06/09/2026 .
..90139*-AA-3 | TWIN BROOK 11 — ONSHORE - ABS ..........cccovunr |eeeennn . 06/21/2024 . [Direct .... . 4,585,405 |.... ....19,927 |. . 06/09/2026 .
..90276W-AR-8 | UBSCM 2017-C7 A3 - CMBS R PO . 06/01/2024 . | Paydoun ... .. (2,708) |. . 12/16/2050 .
..90280*-AA-0 | UFI JCGS KWAJALEIN FEDERAL RECEIVA .......ccoo | eeeeees . 04/05/2024 . [Direct .... . 04/01/2039 .
..90931G-AA-7 |UNITED AIRLINES PASS THROUGH TRUST 2020- .... |....... . 04/15/2024 . |Paydoun ... . 04/15/2029 .
..91845#-AA-2 | VERIZON CORPORATE SERVICES GROUP | .........cc. |eeeeees . 06/17/2024 . [Direct .... . 05/15/2035 .
..92250H-AA-5 | VCC 234 A - CMBS/CMO/RNBS . |- 06/01/2024 . [Paydoun ... . . 11/25/2053 .
..92277G-AD-9 | VENTAS REALTY LP . 05/01/2024 . Maturity @ 100.00 . , .eenn 3,497,744 ). . 05/01/2024 .
..92581%-AA-2 | VICOF |l TRUST - ABS .. 06/20/2024 . | Paydoun ... 4,366,440 .. 4,366,440 4,355,524 |. .4,358,661 . 4,366,440 . 02/10/2030 .
..92890K-AZ-8 | WIFRBS 2014-C22 A4 - CMBS 06/01/2024 . | Paydoun . 1,051,758 ..1,051,758 ..1,086,91 |. .1,056,980 |. .1,051,758 . 09/17/2057 .
..92017K-AD-6 | VOYA 2018-3 C - CDO ......... . 05/07/2024 . |Paydown . 4,812,500 ..4,812,500 ..4,723,950 |. . 4,748,454 |. .4,812,500 . 10/15/2031 .
.. 92022F-45-4 | AMU 2005-AR13 1B3 - CMO/RMBS . . 06/25/2024 . |Paydown ... ... 13,251 12,811 | . 10/25/2045 .
..92925C-BD-3 | WAMU 2005-AR19 1B2 - CMO/RMBS . . 06/25/2024 . |Paydown .. 14171 oeeeennee... 13,163 | . 12/25/2045 .
..92936U-AA-7 | WiP CAREY INC 04/01/2024 . | Maturity @ 100.00 . E . 2,038,000 ..2,038,000 ..2,163,357 |. .2,038,000 |. .2,038,000 E . 04/01/2024 .
..931422-AK-5 | WALGREEN €O ...ooereniiiiiieeeiiiieee e . 06/28/2024 . [ BARCLAYS CAPITAL INC ... [.... ... 57,670 ...73,000 ...79,600 |............79,163 |.... ..79,082 |.. .(21,382) |....... (21,382) . 09/15/2042 .

MORGAN STANLEY & COMPANY

..931427-AC-2 | WALGREENS BOOTS ALLIANCE INC ....ccevvviieeeiis | e L 06/28/2024 . [ ..vvvieeeiiiiiiieeeiiiees e [ 217,350 [0 276,000 f...........328,653 [...........325,452 [ |eeeeiin (828) [eeiiiiii e (828) [ | 824,625 | [ (107,275) . 11/18/2044 .|2.C FE ....

. 06/01/2046 . |2.C FE ....
. 12/25/2036 . |1.C ........

..931427-AR-9 | WALGREENS BOOTS ALLIANCE INC . (85,182) |....

..93145#-AA-5 | WALGREEN LEASE PASS THRU TR 2011

....... . 06/28/2024 .
....... . 04/25/2024 . [Direct ....

..94978#-AT-4 |LEGG MASON MTGE CAPITAL (WALGREEN) ........... |.eeeeo. . 04/02/2024 . [Direct .... . 08/01/2027 .
..94978#-AT-4 |LEGG MASON MTGE CAPITAL (WALGREEN) ........... [..coen . 06/04/2024 . [Direct .... . 08/01/2027 .
..94989D-AV-1 | WFCM 2015-C27 A4 = CMBS ......coevveeeeeeiiiies [ eeeeens . 04/01/2024 . |Paydoun ... . AT . . 02/18/2048 .
..94989H-AM-2 | WIFCM 2015-NXS1 A4 - CMBS 06/01/2024 . | Paydoun ... | .. 202,410 ..202,410 ..206,988 |. ..203,330 | ... (920) | . 05/15/2048 .
..961214-EF-6 | IESTPAC BANKING CORP .. . 05/07/2024 . [SG AMERICAS SECURITIES 17,906, 100 .19,500,000 .21,601,808 |. 20,940,514 |. .. (85,296) |. R ,855, . 07/24/2034 .
..97315D-AG-2 | WINDR 2022-2 B1 - CDO . 06/24/2024 . Paydown .......cceeeeennnne R R 5,000,000 |........ 5,000,000 |........ 5,000,000 |........5,000,000 |[.... U (SO R 5,000,000 .. . 07/20/2035 .
TORONTO DOMINION BANK
..BN8421-69-3 | HYUNDAI CAPITAL SERVICES INC ........cccecurnenns C..... . 06/18/2024 . [LONDON .......ccvvvvvneniies fooreeiiiiiiiieeiis feeeens 2,799,060 |........ 3,000,000 |........ 2,693,010 |........ VARV F SR 60,890 [....occcineiins fornnnns 60,890 [....occcvnniins fornnnns 2,774,406 |..oooovivvinnnes fonnnnnns 24,654 |......... 24,654 |............ 32,500 |. 02/08/2026 .
Bank of America
..G0399B-AA-5 | ANTOFAGASTA PLC . 05/28/2024 . [Securities ................ ..4,700,000 .2,520,49% |.... . 05/13/2032 .
..G0446N-AS-3 | ANGLO AMERICAN CAPITAL PLC .. . 04/25/2024 . [MILLENIUM ADVISORS LLC ..500, . 600,000 ..484,376 |. . 09/10/2030 .
..G1418#-AP-8 | CARIBBEAN UTILITIES COMPANY LTD . 05/30/2024 . [Direct .....ceeeveiinnnns K ..909, 001 . ..909,001 |. . 05/30/2033 .
..(4588#-B0-3 | INTERMEDIATE CAPITAL GROUP PLC ... . 04/24/2024 . |Maturity @ 100.00 ....... |.... . 8,100,000 .8,100,000 |.... . 04/24/2024 .
JPMORGAN SECURITIES INC,
..G4672C-AC-9 | HUTCHISON WHAMPOA INTERNATIONAL (03/33) ...... D..... . 06/04/2024 . [NEW YORK .. e e [ee... 5,061,364 |........ 4,400,000 |........ 4,987,767 |........2,874,162 |.oooeeeiecnns | (14,184) | (14184 [ [ 4,971,001 . ...173,916 |. 11/24/2033 .
..G54897-AA-4 | LIMA METRO LINE 2 FINANCE LTD . . . 05/31/2024 . | Various ..3,001,391 .. 3,425,367 |. .3,360,058 |. .. (13,549) |. (13,549) . 3,346,510 (411,062) | 114,917 |. 07/05/2034 .
..G5814#-AA-2 |MARI JONE LTD SERIES A . 04/01/2024 . [Direct .... ...35,664 |.... X X R ...498 |. 06/30/2031 .
..G5814#-AB-0 |MARI BOYLE LTD SERIES B ... . 04/01/2024 . [Direct .... . . . .ieneee... 35,664 ... . ...498 |. 06/30/2031 .
..L8038*-AA-4 | SBM BALEIA AZUL SARL ....... ... |- 06/18/2024 . |Direct . 174,720 ..174,720 .. 173,139 | 174,720 |. 174,720 4,805 |. 09/15/2027 .
..P4001#-AA-8 |EOLICA MESA LA PAZ S DE RL DE OV ... C..... . 06/20/2024 . [Unknoun ... ... 35,154 ...35,154 ...35,154 |............35,154 |.... ..36,154 .. .. 1,225 |. 12/20/2044 .
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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
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
..P7077@-AK-0 | NASSAU AIRPORT DEVELOPMENT CO .........cccennnn Covee . 06/27/2024 . |Redemption @ 100.00 ... |oeeeeerrreriininnins Joeeeeenns 75,000 [o.eeeennnnee 75,000 |............ 75,000 |..oevvenenns 75,000 |eevvviieiiiiinn fovvevvviiiiiinne foviiis f e e FE [0 U A (SR R, 2,441 |. 06/30/2035 . |3.C PL ....
Bank of America
..P8718A-AN-6 | SOCIEDAD QUIMICA Y MINERA DE CHILE SA ........ D..... . 04/22/2024 . | Securities ......coooovnns |ooveieiiiiiiienninns |, 1,134,000 |........ 1,800,000 |........ 1,080,000 |........ 1,081,435 [ oo 3,032 |veeieiiiiiiins feveienens 3,032 |veeiiiiiiiiins oveeens 1,084,467 |...ooooeeeeenens oo 49,533 |......... 49,533 |............ 39,200 |. 09/10/2051 . |2.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 295,226,085 299,782,487 315,428,667 299,303, 116 27 (707,773) (707,746) 308,971,986 (15,406,666) | (15,406,666) 11,053,968 XXX XXX
CLEARWATER OPERATIONAL
..060505-GB-4 |BANK OF AMERICA CORP CAPSEC CORP_BND .......... [....... . 04/01/2024 . | TRANSACTION ..vvvvvvvnnnnnn Jooeeeeeieiiieeeeenns | 3,000,000 |........ 3,000,000 |........ 3,000,000 |........ 3,000,000 [oeeeeeeeiiiiiees e o e o o 3,000,000 |.oeeveeiiiiiines fevreiiiiiiiienns fevriiiiiiiiinn o fo 2B FE ...
CLEARWATER OPERATIONAL
..249670-AB-6 | DEPOSITORY TRUST & CLEARING CO SUB CORP_ .... |....... . 04/01/2024 . | TRANSACTION ..vvvvvvvnnnnnn Jooeereeeiiieeieeenns | 8,250,000 |........ 8,250,000 |........ 8,250,000 |........ 8,250,000 |.oeeeeiiiiiiiees e o e o o < ) O 1.FFE ....
CLEARWATER OPERATIONAL
..898320-AF-6 | TRUIST FINANCIAL CORP CAPSEC CORP_BND ........ [....... . 04/01/2024 . | TRANSACTION ..vvvvvvvnnnnnn Jooveeeeiiiiieeieenns | 9,907,150 |........ 9,900,000 |........ 9,907,150 |........ 9,907,150 [ovvvvvvvvnnnnnnn oo e e e e L ) O O 2B FE ...
CLEARWATER OPERATIONAL
..25746U-DM-8 | DOMINION ENERGY INC ..evvvvvvvvvireiiiiiiiiiiiieins [eeeens . 04/01/2024 . | TRANSACTION ..vvvvvvvnnnnnn Jovveeeieiiiiieeeeens |oeees 18,116,826 |....... 18,105,000 |....... 18,116,826 |....... 18,116,826 |....ovvvvvvveees fovvvvvvvvnnninn fovviiiiiiiiiiins o o e, 18,116,826 |....oooevveeeees lovvveviviviiiins fovevnnininins fovviiiiiiiiiiiiiiins foeiiiies e, 2.CFE ....
1309999999. Subtotal - Bonds - Hybrid Securities 39,273,976 39,255,000 39,273,976 39,273,976 39,273,976 XXX XXX
..05629#-AA-4 |BCRED TERM LOAN CLASS A TERM_LOAN Due 7/ .... [....... . 04/19/2024 . | Redemption @ 100.00 .... 19,268,736 |.... .. 747,068 |. 07/11/2031 . [1.C PL .
..40485*-AA-8 | HARBOURVEST STRUCTURED SOLUTIO TERM_LOAN .... |....... . 06/28/2024 . | Redemption @ 100.00 .... 1,117,798 ... ...23,636 |. 09/20/2026 . [1.G PL .
..69443#-AA-4 | BLACKROCK SLS NAV FACILITY TERM_LOAN Due .... |....... . 04/17/2024 . |Direct «oooeeeiiiiiiiinnnns ..343,621 |.... . 01/26/2027 . (1.F PL .
..86277*-AB-1 | STRATEGIC PARTNERS FUND VIT1 T TERM_LOAN .... |....... . 04/08/2024 . | Redemption @ 100.00 .... .2,320,987 |.... . 03/10/2026 . [1.F PL .
..96222#-AA-4 |WHLP 1V RP LP SECURED TERM_LOAN Due 3/23 .... |....... . 06/12/2024 . | Redemption @ 100.00 .... 2,347,713 |.... . 03/23/2026 . (1.G PL .
..G1889#-AA-1 | CANOPUSAVIATIONNO2DESIGNAT SECURED TERM ...... D..... |- 06/11/2024 . |Direct ............. ...24,944 |. . 06/28/2029 . |2.A PL
..G3166*-AA-5 | COLLER INTERNATIONAL PARTNERS SECURED TE .... |C..... . 04/19/2024 . | Redemption @ 100.00 .... ..198,308 |.... . 11/24/2026 . [1.F PL ....
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 25,622,108 79,336 79,336 890,915 XXX XXX
2509999997. Total - Bonds - Part 4 440,501,836 451,961,411 469,302,840 444,852,736 27 (887,399) (887,372) 462,803,531 (733,700) | (23,619,873)| (24,353,573) 15,780,756 XXX XXX
2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
2509999999. Total - Bonds 440,501,836 451,961,411 469,302,840 444,852,736 27 (887,399) (887,372) 462,803,531 (733,700) | (23,619,873)| (24,353,573) 15,780,756 XXX XXX
.. 25746U-DN-8 |DOMINION ENERGY INC .ovvvvvviiiiiiiiiiiiiiiiiieeees | ....... | 05/15/2024 . |Various .................... | 18,105,000.000 |..... 17,113,852 ..ot 0.00 |....... 18,116,826 |.....oovvvvvviiinnns fovevvevnnnnnnnne fovviiiiiiiiiiiss fooviiiiiiiiiiins e e foeees 18,116,826 |................ .. (1,002,974) |... (1,002,974) |........... 393,784 [..ccceee wunnnnn 2.CFE ....
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 17,113,852 XXX 18,116,826 18,116,826 (1,002,974) | (1,002,974) 303,784 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 17,113,852 XXX 18,116,826 18,116,826 (1,002,974) | (1,002,974) 393,784 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 17,113,852 XXX 18,116,826 18,116,826 (1,002,974) | (1,002,974) 393,784 XXX XXX
5989999997. Total - Common Stocks - Part 4 XXX XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - Common Stocks XXX XXX XXX
5999999999. Total - Preferred and Common Stocks 17,113,852 XXX 18,116,826 18,116,826 (1,002,974) | (1,002,974) 393,784 XXX XXX
60099999909 - Totals 457,615,688 XXX 487,419,667 444,852,736 27 (887,399) (887,372) 480,920,358 (733,700) | (24,622,847)| (25,356,547) 16,174,540 XXX XXX
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1 2 5 11 12 13 14 18 19 20 21 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Initial Cost Cost of Hedge
Hedged, of Un- Un- Total Current | Adjustment Effectiveness
Used for discounted | discounted Book/ Foreign Year's to Carrying at Inception
Income Premium Premium Current Adjusted Exchange (Amorti- Value of and at
Generation Exchange, Counterparty (Received) | (Received) Year Carrying Change in zation)/ Hedged Potential Quarter-end
Description or Replicated or Central Clearinghouse Paid Paid Income Value B./A.C.V. | Accretion Item Exposure (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX
BHV2KXPQ5 - Basis Swap|
With CME GROUP INC RCV|Converting Variable
1.41 PAY SOFR 10 ..... Asset to Fixed ....... | .eoveeveevnnnn [Ratenent JOME et LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/14/2028 |... 50,000,000 |......50,000,000 |1.4105 ~  [occoeeeeemimiieees Jeemmeeeeeeenees (1,088,909 ..cevveeeeeeenn [evvnnnenee [ (5,811,878 o [ e e 517,821 100/100 ........
BHM2EEPP6 - SWP: USD | Converting Variable
1.706000 07-MAR-2032 |[Asset to Fixed ....... | ...oocevvenne.[Raten oo JOME Looiiiinnnnneees LCZ7XYGSLJUHFXXNXD88 |. 03/03/2022 |. 03/07/2032 |... 75,000,000 |......75,000,000]... 5.34 / 1.706 [.....eeeemrmmanes Joermmmnnnaanennnns (2,741,668)]..evvvnmeeeeennn fevvnnnnnnee [ (11,070,591 ceee i fooeeemiiiiaeeeeinn foneeecniiinees feerrennneeeeenen foeeas 1,039,718 100/100 ........
0099999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 - Put Options (3,810,577 1,557,538 XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 (3,810,577 1,557,538 XXX
BHM2J3EF9 - CALL
OPTION 10Y RTR
3.400000 11/03/2032 | VA Macro Hedge ........ . |CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 11/03/2022 |. 11/03/2032 |..200,000,000 |.....200,000,000|............... 1.0 [..... 10,950,000 P A 8,430,460 ...
BHV2JDMY7 - 10Y RTR
3.000000 29-NOV-2032 | VA Macro Hedge ........ BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 11/28/2022 |. 11/29/2032 |..200,000,000 |.....200,000,000|............... 1.0 [..... 10,975,000 [.ovvvvveneeeeenn fornnniiiiinnnnns oo 6,522,940 | ..covvnnnnn [o2nn. 6,522,940 |..... (1,502,540)[...ceviennnninns v [ e | e |2
BHW2P2Y70 - 20Y RTR
3.000000 14-DEC-2033 | VA Macro Hedge ........ . [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 12/14/2023 |. 12/14/2033 |... 50,000,000 |......50,000,000|............... 1.0 [...... 3,811,430 |...... 1,533,570 |... P A 4,786,485
BHV2P2WV9 - 20Y RTR
2.000000 14-DEC-2033 |VA Macro Hedge ........ BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 12/14/2023 |. 12/14/2033 |... 50,000,000 |......50,000,000|............... 1.0 [...... 1,718,531 |......... 691,469 [....vvvviiiinnn oo 2,287,675 [.eveneeeees [0 2,287,675 e (220,817)] e feeeeeeicviieees i [ | e [2
BHW2P6193 - 20Y RTR
2.000000 19-DEC-2033 | VA Macro Hedge ........ WELLS FARGO BANK .. KB1H1DSPRFMYMCUFXT09 |. 12/19/2023 |. 12/19/2033 |... 50,000,000 |......50,000,000]...............1.0...... 1,811,889 |......... 743,111 | o 2,334,745 .o | 2,334,745 [ (217,885)] i Lo e [ [ e [2
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 29,266,850 2,968, 150 24,362,305 XXX
BHV2MQQF1 - JAN26 RTY BANK OF AMERICA,
P @220 ....ccoennnn. VA Macro Hedge ........ A BATYDEB6GKMZ0031MB27  |. 09/14/2023 |.01/16/2026 |..........3,000 |....... 6,600,000 |........... 2200.0 |......... 938,182 |.......... At R 697,789 [ .eevenenns oo 897,789 | (151,832)] e [ v [ | e [ 2
BHV2MQQKO - JAN26 NDX BANK OF AMERICA
P @ 18400 .............. VA Macro Hedge ........ A BATYDEB6GKMZ0031MB27  |. 09/13/2023 |.01/16/2026 |............ 600 |...... 11,040,000 |..........18400.0 |...... 1,636,898 |......... K0T I R 710,161 [ .eeeeeenns Joveeenns 710,161 [ (861, 759)). i foeeeiiiicciin [ e [ e |2
BHM2MQGCY - JUL25 SPX BANK OF AMERICA
P@5I75 i VA Macro Hedge ........ A BATYDEB6GKMZ0031MB27  |. 09/12/2023 |. 07/18/2025 |..........6,000 |...... 31,050,000 |........... 5175.0 |...... 3,469,988 |......... 237,652 |.eevvvneiiiiinns fens 1,179,940 [ .eveeeenns e 1,179,940 [0 (1,658,283)]..ceveeiveinnnn fooeeiviiniiciinn [ v [ e |2 s
BHV2MQQQ7 - JAN26 MXEA JP MORGAN CHASE
P@2500 ....ccovnnnnn. VA Macro Hedge ........ | ..oeeeeeennnn.. [Equity/Index |BANK ....occovvnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 09/14/2023 |.01/16/2026 |..........2,000 |....... 5,000,000 |........... 2500.0 |......... 861,053 [.......... VAT T O . 483,547 | oo [ 483,547 | (177,965) s e foeniciii e | e |2
BHV2MQON4 - JUL24 MXEA JP MORGAN CHASE
P@2300 ....ceuunnnnn. VA Macro Hedge ........ | ..oeeeeeeeenn.. [Equity/Index |BANK ....occovvnnnnnns 7HBGLXDRUGQFUSRNES7  |. 09/14/2023 |. 07/19/2024 |..........2,000 |....... 4,600,000 |........... 2300.0 |......... 401,527 |..ovennnns 11,499 [ o 45,631 | ceeeenne [ 85,631 | (193,579) s e for e | e |2
BHV2MQQS3 - JAN25 MXEA JP MORGAN CHASE
P @ 2400 ............... VA Macro Hedge ........ | ..oeeeeeeeenn.. [Equity/Index |BANK ....occoevnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 09/14/2023 |. 01/17/2025 |..........2,000 |....... 4,800,000 |........... 2400.0 |......... 544,762 |.......... 27,338 |oeveeiiiiinin e 231,939 | oo [ 281,939 [l (179,290). e e foeeneiiii e | e |2
BHV2MQGI6 - JUL24 SPX JP MORGAN CHASE
P@4950 ............... VA Macro Hedge ........ | ..oeeeeeeeenn.. [Equity/Index |BANK ....occovvnnnnnns 7HBGLXDRUGQFUSRNES7  |. 09/12/2023 |. 07/19/2024 |..........6,000 |...... 29,700,000 |........... 4950.0 |...... 2,343,836 |.......... (74 V721 R F 20,739 | eeeeeni [ 20,739 1 (1,349, 459) . e fo [ | e |2
BHV2MQQD6 - JAN25 RTY BANK OF AMERICA
P@2125 ....covvnennnns VA Macro Hedge ........ A BATYDEB6GKMZ0031MB27  |. 09/14/2023 |. 01/17/2025 |..........3,000 |....... 6,375,000 |........... 2125.0 [......... 746,898 |.......... YA PO RPN 402,792 | eoeeeeniin [eenn 402,792 | (160,637 e foeneiiii e | e |2
BHV2MQQL8 - JAN25 NDX GOLDMAN SACHS & CO
P @ 17600 .............. VA Macro Hedge ........ | .eoeeeeeeennn. [Equity/Index |1 cooviiiininnininnns W22LROWP2|HZNBBBKS28  |. 09/13/2023 |. 01/17/2025 |............ 600 |...... 10,560,000 |..........17600.0 |...... 1,260,080 |.......... 63,236 |..evnnniiiiinii [ 235,914 | oo [ 285,914 |l (B30,688)... e e foeiiii e | e |2
BHV2MQG70 - JAN25 SPX JP MORGAN CHASE
P@5175 e VA Macro Hedge ........ | ..oeeeeeeeenn.. [Equity/Index |BANK ....occoevnnnnnns 7HBGLXDRUGQFUSRNES7  |. 09/12/2023 |. 01/17/2025 |..........6,000 |...... 31,050,000 |........... 5175.0 |...... 3,332,010 | L TAVAT' R R 683,191 [..eveeeeees oo 883,191 [ (1,793,917 [ v [ | e 2
BHV2MQQR5 - JUL25 MXEA JP MORGAN CHASE
P @ 2400 ............... VA Macro Hedge ........ | ..oeeeeeeeenn.. [Equity/Index |BANK ....occovvnnnnnns 7HBGLXDRUGQFUS7RNES7  |. 09/14/2023 |. 07/18/2025 |..........2,000 |....... 4,800,000 |........... 2400.0 |......... 574,644 |.......... 39,356 |.evvnniiiiininn foereinnnn 326,475 | ceeeeeninn [ 326,475 |t (163,370)cnccciiiieees e foeneiviiiis e | e |2
BHV2MQG47 - JAN26 SPX JP MORGAN CHASE
P @5400 ... VA Macro Hedge ........ | ..oeeeeeennnn.. [Equity/Index |BANK ....occovvnnnnnns 7HBGLXDRUGQFUSRNES7  |. 09/12/2023 |.01/16/2026 |..........6,000 |...... 32,400,000 |........... 5400.0 |...... 4,328,712 |........ 367,676 |..cevvvnneieiinnn fennns 1,948,765 [ ..ooeeeenns |oeenn 1,948,765 (... (1,889, 047)].cceveniiiiinnnn [ [ v [ e |2
BHV2MQQE4 - JUL24 RTY BANK OF AMERICA
P@225 .....ccoveennnn VA Macro Hedge ........ A BATYDEB6GKMZ0031MB27  |. 09/14/2023 |. 07/19/2024 |..........3,000 |....... 6,075,000 |........... 2025.0 |......... 525,958 |.......... 15,062 [.ooeveveeiiiiins o 65,830 [.uvuneeeees [oeeeennnn 85,830 [ounnnn (237,975)] i [ e [ ] e 2
BHVM2MQQH7 - JuL24 NDX GOLDMAN SACHS & CO
P @ 16850 .............. VA Macro Hedge ........ | .eoeeeeeeennn. [Equity/Index |1 coooiiiinnnnnninnns W22LROWP2|HZNBBBKS528  |. 09/13/2023 |. 07/19/2024 |............ 600 |...... 10,110,000 |..........16850.0 |......... 921,552 |.......... PR R RPN 6,823 | cevnieees [eeeiennnnn 6,823 |ouniin (462,838 [ e fo | e [ 2
BHV2MQQJ3 - JUL25 RTY BANK OF AMERICA,
P@2125 ....covvnennns VA Macro Hedge ........ A BATYDEB6GKMZ0031MB27  |. 09/14/2023 |. 07/18/2025 |..........3,000 |....... 6,375,000 |........... 2125.0 [......... 786,944 |.......... 53,896 |..evunniiiiininn foreennnd 507,058 [...uuneees forrennnn507,008 [ (153,259)].ceeeeiiiiinn feeeeieiiinees fovveniniiinenn [ | e [ 2
BHV2MQQM6 - JUL25 NDX GOLDMAN SACHS & CO
P @ 17600 .............. VA Macro Hedge ........ I, W22LROWP2|HZNBBBKS28  |. 09/13/2023 |. 07/18/2025 |............ 600 |...... 10,560,000 |..........17600.0 |...... 1,344,522 |.......... 92,083 |..evveieiiiniin foeeeinnnn 426,133 | ooeeeenien [eenen 426,133 |t (596,980)). .. e [ e | e |2
BHV2NJBH8 - FIWDP 20Y
RTR 3.000000 10-NovV- BANK OF AMERICA,
2033 e VA Macro Hedge ........ A BATYDEB6GKMZ0031MB27  |. 11/10/2023 |. 11/10/2033 |... 50,000,000 |...... 50,000,000 |..........ecee 1.0 o 2,683,492 |...... 1,086,508 |..eeeeeeeeeenns o 4,279,652 | ..oovvnnnn [ 4,279,652 |t (626,359)[. e e oo e | e |2
BHV2MQQKO - JAN26 NDX BANK OF AMERICA,
P @ 18400 .............. VA Macro Hedge ........ A s BATYDEB6GKMZ0031MB27 _|. 09/13/2023 |. 01/16/2026 |............ 600 |...... 11,040,000]..........18400.0 |...... 1,636,8% |......... 139,086 [ oeveeenaeraees Jonnnnnns 710,161 ..o Joeennnn 710,161 [ (B61,759))ceneeeieiinines fooeeemmnineeeennn feienreeiiiieens foeeennnneeeenes [ i [2 s
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
BHV2MQG70 - JAN25 SPX JP MORGAN CHASE
P@5I75 i VA Macro Hedge ........ . | Equi ty/Index 7HBGLXDRUGQFUSRNES7  |. 09/12/2023 |. 01/17/2025 |.......... 6,000 |...... 31,050,000 |........... 5175.0 |...... 3,332,010 | L TAVAT' R R 683,191 | ... 683,191 |..... [RIYAERCLTS) R U R R,
BHV2MQQF1 - JAN26 RTY
P@2200 ....cceennnnn. VA Macro Hedge ........ | weeeerrreennnns Equi ty/Index BATYDEB6GKMZ0031MB27  |. 09/14/2023 |.01/16/2026 |.......... 3,000 |....... 6,600,000 |........... 2200.0 |......... 938,182 |.......... At R 697,789 [..eveneeees o 697,789 |....... (QETR:K 7)) R FPPRRUURPR RO T TN 2 e
BHV2MQGCY - JUL25 SPX
P @5175 ... ... |VA Macro Hedge ........ . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 09/12/2023 |. 07/18/2025 |..........6,000 |...... 31,050,000]...........5175.0 [...... 3,469,988 P A 1,179,940 [ .eveeeeennn | 1,179,940 |..... (1,658,283)[.
BHV2MQQE4 -
P@2025 .....ccoveennn. VA Macro Hedge ........ | weeeerrreennnns Equi ty/Index BATYDEB6GKMZ0031MB27  |. 09/14/2023 |. 07/19/2024 |.......... 3,000 |....... 6,075,000 ........... 2025.0 |..cvennn 525,958 |.......... 15,062 [.ooeveveeiiiiiins e 65,830 [.evuneenns [ 65,830 |....... (PAVIRCTE)] FR RN PP TR 2 e
BHV2MQQM6 - JUL25 NDX
P @ 17600 .... . [ VA Macro Hedge ........ . | Equi ty/Index . W22LROWP2IHZNBB6KS528  |. 09/13/2023 |. 07/18/2025 |.... 10,560,000 |.......... 17600.0 |...... 1,344,522 |.......... 92,083 ... 426,133 |....... (596,980)|. 2.
BHV2MQQS3 - JAI
P @2400 ............... VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK ........ceenens 7HBGLXDRUGQFUS7RNES7  |. 09/14/2023 |. 01/17/2025 4,800,000 ........... 2400.0 |......... 544,762 |.......... 27,338 |oeveeeeiiiiniin foeeeinnnn 231,939 | oeeeeii [ 231,939 |....... (QVECI2[0)) R FPPURR R RN TN 2 e
BHV2MQGI6 - JUL24 SPX JP MORGAN CHASE
P @ 4950 ... oo |VA Macro Hedge ........ | coeeeeeernnnnns Equity/Index |BANK ... 7HBGLXDRUGQFUSRNES7  |. 09/12/2023 |. 07/19/2024 |.... 29,700,000]........... 4950.0 [...... 2,343,836 |.......... 67,122 20,739 | 20,739 |..... (1,349,459)]...covvvninvinnn feeeneeeeiiineees feveninenveieens [ | s 2.
BHV2MQQH7 - GOLDMAN
P @ 16850 .............. VA Macro Hedge ........ | weeeerrreennnns Equity/Index |1 ooorviirnnniinnnns W22LROWP2HZNBBBKS528 | 09/13/2023 |. 07/19/2024 |............ 600 [...... 10,110,000 ..........16850.0 |......... 921,552 |.......... PR R RN [IR:7< ) I 6,823 |....... (462,838)[.....cevvvennenns Jevnnnnerenninins foorevviniiiinens e | e 2 e
BHV2MQG47 - JAN26 SPX JP MORGAN CHASE
P @5400 ........oe...n. VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK .......cceunnnnns 7HBGLXDRUGQFUSRNES7  |. 09/12/2023 |.01/16/2026 |.......... 6,000 |...... 32,400,000 ........... 5400.0 |...... 4,328,712 |........ 367,676 |..cevvvnneieiinnn fennns 1,948,765 [..oeeeenns | 1,048,765 |..... (1,889,047)[...ccvveveninies feenniiiiiiiins [ e | e 2 e
BHV2MQQL8 - JAN25 NDX GOLDMAN SACHS & CO
P @ 17600 .............. VA Macro Hedge ........ | weeeerrreennnns Equity/Index |1 ooovviivinnnininns W22LROWP2HZNBBBKS528 | 09/13/2023 |. 01/17/2025 |............ 600 [...... 10,560,000 |.......... 17600.0 |...... 1,260,080 |.......... 63,236 |..evnnniiiiinii [ 235,914 | oo [ 235,914 |....... ((CKIVNE:1:)) RN IR RPN RN U 2 e
BHV2MQQD6 - JAN25 RTY BANK OF AMERICA,
P@2125 ....covvnennnns VA Macro Hedge ........ | weeeerrreennnns Equity/Index |N.A ooviiiiiininnnns BATYDEB6GKMZ0031MB27  |. 09/14/2023 |. 01/17/2025 |.......... 3,000 |....... 6,375,000 ........... 2125.0 |.ceveen 746,898 |.......... YA FO RPN 402,792 | ceeeeiin [ 402,792 |....... (QICIUNCK0) ERRIR TR PP RN U 2 e
BHV2NFR30 - FWDP 20Y
RTR 2.000000 03-Nov- Interest
2083 e VA Macro Hedge ........ | weoorrrrrinnnnn Rate........... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 11/03/2023 |. 11/03/2033 |... 50,000,000 |...... 50,000,000 [-.eevvuunnneeen 1.0f...... 1,288,532 |......... 511,468 |...oeeeeeeeiee oo 2,084,463 |......uunns fennnnn 2,084,463 |....... (282,442)[...ceeeeeeeeeeen [ e oo | 2 e
BHM2MQQRS - JUL25 MXEA JP MORGAN CHASE
P @ 2400 ... ... |VA Macro Hedge ........ . |Equity/Index |BANK ... 7HBGLXDRUGQFUS7RNES7  |. 09/14/2023 |. 07/18/2025 |..........2,000 |....... 4,800,000 .574,644 |.......... 39,356 ....326,475 |....... (163,370)|.
BHV2MQAN4 - JUL24 MXEA JP MORGAN CHASE
P@2300 ..ccovuunnnnnn VA Macro Hedge ........ | weeerrrriinnnnn Equity/Index |BANK ......coeeunnnnns 7HBGLXDRUGQFUS7RNES7  |. 09/14/2023 |. 07/19/2024 |.......... 2,000 |....... 4,600,000 |........... 2300.0 |......... 401,527 |-t 11,499 [ oo I T IR 45,631 |....... (193,579)]-cevveeeeemnns foeeeemmneeeeeees foeeee s e | s 2 e
BHV2NFB60 - FIDP 20Y
RTR 3.000000 02-Nov- Interest BANK OF AMERICA
2033 i VA Macro Hedge ........ | weeeerrreennnns Rate........... A BATYDEB6GKMZ0031MB27  |. 11/02/2023 |. 11/02/2033 |... 50,000,000 |...... 50,000,000 |..ccvvunnnnnnnn 1.0f...... 2,516,348 |...... 1,016,152 [.oovveeiieeeees v 4,201,869 [..eeunnenes [onnnns 4,201,869 |....... ({1 LYY U FPPUURPR RO R TN 2 e
BHV2MQQJ3 - JUL25 RTY BANK OF AMERICA
P@2125 ....covvnennnns VA Macro Hedge ........ | weeeerrreennnns Equity/Index |N.A oooviiiiiininnnns BATYDEB6GKMZ0031MB27  |. 09/14/2023 |. 07/18/2025 |.......... 3,000 |....... 6,375,000 ........... 2125.0 |.eeeen 786,944 |.......... 53,896 |..evunniiiiininn foreennnd 507,058 [..evuneenns o 507,088 |....... QKT )] P RN R KRR 2 e
BHV2MQQQ7 - JAN26 MXEA JP MORGAN CHASE
P@2500 ....ccovnnnnnn VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK ........ceennnnns 7HBGLXDRUGQFUSRNES7  |. 09/14/2023 |.01/16/2026 |.......... 2,000 |....... 5,000,000 |....cuunn.. 2500.0 |......... 861,053 [.......... VAT T O . 483,547 | eoeeeei [ 483,547 |....... (177,965 evvvvvieeees Jevvnieeeeeiin [ o | e 2 e
BH\V2J7B48 - 10Y RTR Interest
3.000000 15-NOV-2032 | VA Macro Hedge ........ | weeeeeereennnns Rate........... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 11/15/2022 |. 11/15/2032 |..200,000,000 |..... 200,000,000 |...cvuunnnnnens 1.0f...... 8,720,000 [.oeevvvveniieeenn fornneeeiiiiiins foeees 6,521,340 | .oovvvnnnnn [ennnnn 6,521,340 |..... [QIRCI0CT(C10)) RS FOPRRUUR R R N 2 e
BHM2J5TV3 - NOV27 RTY JP MORGAN CHASE
P@1825 ....ceennnn. VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK ........ceeneens 7HBGLXDRUGQFUSRNES7  |. 11/10/2022 |. 11/30/2027 |....... 213,000 |..... 388,725,000 ........... 1825.0 |..... 34,466,808 |.......cvvvnvvvins [eunnniniiiiiiins oo 7,364,474 | .coevnennn [ 7,364,474 |..... (TR LIU:7)) RN FRUUR R RN N 2 e
BHV2JG693 - 10Y RTR Interest
2.750000 06-DEC-2032 | VA Macro Hedge ........ | weeerreeeeennns Rate........... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2032 |..200,000,000 |..... 200,000,000 |...cvuunnnnnens 1.0]..... 10,385,000 [.ovvvvveneereenn fornnniiviiininns foeees 5,516,220 | ..ccvvvnnnn fonnnns 5,516,220 |..... (IR [0)) PR RPN I PR S 2 e
BHV2JG7F8 - 10Y RTR Interest
2.750000 07-DEC-2032 | VA Macro Hedge ........ | weeereeerennnns Rate........... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 12/07/2022 |. 12/07/2032 |..200,000,000 |..... 200,000,000 |...cvuunnnnnens 1.0]..... 11,190,000 [.evvnneveevvnines foovvrnnnneneiinns o 5,516,780 [..eeueeeees [onnnns 5,516,780 |..... (I 1[0)) P RPN I RN TS 2 e
BHV2J3HN - NOV27 SPX JP MORGAN CHASE
P@3775 .o VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK .......cceunnnnns 7HBGLXDRUGQFUSRNES7  |. 11/04/2022 |. 11/30/2027 |....... 100,000 |..... 377,500,000 ........... 3775.0 |..... 30,378,790 [ooveeieviiieeies Jeeneieeiiiiin oo 1,270,135 [ .eeeeenis | 1,270,135 |..... [RTRCSTACTLS) | P RPN I PR S 2 e
BHW2JL205 - 10Y RTR Interest
2.750000 15-DEC-2032 |VA Macro Hedge ........ BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 12/15/2022 |. 12/15/2032 |..200,000,000 |..... 200,000,000 |...cvuunnnnnens 1.0]..... 10,356,000 [.ovvvveenneeeennn fornnniiiiiinnnns foeees 5,518,940 | ..ocvvrnnns [ennnnn 5,518,940 |..... [QIZ:CTReLC10)) R FOUUY R R,
BHM2J5TW1 - NOV27 RTY GOLDMAN SACHS & CO
P@1100 ..couvnnnnnnnne VA Macro Hedge ........ | weeeerrreennnns Equity/Index |1 ooorvvirinniininns W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/30/2027 |....... 106,500 |..... 117,150,000 ........... 1100.0 |...... 2,848,939 |...ovveiiiiiiinn oo 82,820 |..ceviiis [ 82,829 [....... (K74 TR VA0 FUROIR RUPTI RPN RN U 2 e
BHV2JJCM1 - 10Y RTR Interest SMBC CAPITAL
2.750000 13-DEC-2032 |VA Macro Hedge ........ . [ MARKETS TVJBSHLIZLORGWGDTNO3  |. 12/12/2022 |. 12/13/2032 |.. 200,000,000 |..... 200,000,000 ... 10,100,000 P A 5,517,800 [..euueenns fonnnns 5,517,800 |..... (1,239,120)].
BHV2JA480 - 10Y RTR
3.000000 22-NOV-2032 | VA Macro Hedge ........ BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 11/21/2022 |. 11/22/2032 |..200,000,000 |..... 200,000,000 ......0eeeeen 1.0 fonn 9,516,000 [.oeevvvvneniieiinn [ervneiiiiiiiins foeees 6,522,900 | ...cvvuunnn feunnnn 6,522,900 |..... [QIR-10730£: (1)) RN FOPRUURRR R TR TN 2 e
BHM2J5TT8 - NOV27 NDX BANK OF AMERICA,
P @ 6800 .. VA Macro Hedge ........ . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 11/10/2022 |. 11/30/2027 |........ 17,115 |..... 116,382,000]...........6800.0 |...... 3,010,871 ...(56,993)[. 2.
BHV2M29v8 -
P @4000 ....oouvnnnnnns VA Macro Hedge ........ | .eooeerrinnnnnn Equi ty/Index 7HBGLXDRUGQFUS7RNES7 ). 07/13/2023 |. 01/17/2025 |....... 100,000 |..... 400,000,000]........... 4000.0 [..... 15,147,441 |......... 760,159 | oo 2,237,924 .o | 2,237,924 1..... (6,871,261)].ccvvvvennnviinnnn foovevniinniinn i foiinn | e 2 s




STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

¢'903

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
BHV2J4MC5 - NOV27 SPX BANK OF AMERICA,
P@2300 ....ceuunnnnn. VA Macro Hedge ........ . .. |Equity/Index [N.A .ooooiviiininns BATYDEB6GKMZ0031MB27  |. 11/08/2022 |. 11/30/2027 |....... 100,000 |..... 230,000,000 ........... 2300.0 |...... 4,353,000 [..enneeeeinnnnnes fooreinniiniieeins feeeeeeens 197 | e 1,197 ... (266,460)[......cccvvnnneens Joernnnererinnnns fooreviiniiniens o
BHV2JENC2 - 10Y RTR Interest SMBC CAPITAL
2.750000 01-DEC-2032 | VA Macro Hedge ........ | weeerreereennns Rate........... MARKETS ....oevnnnnne TVJBSHLIZLORGWGDTNO3  |. 12/01/2022 |. 12/01/2032 |.. 200,000,000 |..... 200,000,000 ......0eeeeen 1.0 foen 9,390,000 [..euneeerrninnns foevennnineeniinnn foes 5,515,800 [..euueenns fonnnns 5,515,800 |..... (I IET1[0) P RPN IR TP TS 2 e
BHV2J4EA8 - NOV27 SPX BANK OF AMERICA,
P @225 ... VA Macro Hedge ........ . | Equi ty/Index .. BATYDEB6GKMZO031MB27 |. 11/07/2022 |. 11/30/2027 |....... 100,000 |..... 227,500,000 ........... 2275.0 |...... 4,400,000 G185 (248,047)|.
BHM2J5TUS -
P@ 11350 ..oovunnnnnens VA Macro Hedge ........ | weeeerrreennnns Equi ty/Index BATYDEB6GKMZ0031MB27  |. 11/10/2022 |. 11/30/2027 |........ 17,115 |..... 194,285,250 |..........11350.0 |..... 18,236,546 [...ooeevvvnnnnens fovvenniiieeiiiinn [ 300,628 [...ouoeeeen [orrinnn 300,628 |..... [QIVAKITS) R R R R TN 2 e
BHV2J4ET7 - NOV27 SPX
P@3rrs ... ... |VA Macro Hedge ........ . .. | Equity/Index BATYDEB6GKMZ0031MB27  |. 11/07/2022 |. 11/30/2027 |........ 50,000 |..... 188,750,000 ........... 3775.0 |..... 15,208,000 ...635,067 | ... ....635,067 |..... (1,678,822)|. 2.
BHVM2JNIP3 - TR Interest
3.000000 20-DEC-2032 | VA Macro Hedge ........ | weeerrereeennns Rate........... MARKETS ....oevnnnnne TVJBSHLIZLORGWGDTNO3  |. 12/20/2022 |. 12/20/2032 |.. 200,000,000 |..... 200,000,000 |......ueeeenn 1.0 fonn 10,940,000 [.ovvvvveneeeienn fornnniiiiininnns foeees 6,527,140 [.evueneees [ 6,527,140 |..... (1,501,180)]ccevvvneeeviennn oo e [ | e 2 e
BHW2J2XM5 - NOV27 SPX GOLDMAN SACHS & CO
P @ 2300 ... VA Macro Hedge ........ | weeeerrreennnns Equi ty/Index . W22LROWP2IHZNBB6KS528 | 11/02/2022 |. 11/30/2027 |........ 50,000 |..... 115,000,000 |........... 2300.0 |...... 2,051,500 [..evneeeievnninns foevernnnnnneiinns freeneeenn 599 | LG99 (QECTZ 1)) FP RN R TR 2.
BHW2J3CD6 -
P@37TB5 ....ccevnenns VA Macro Hedge ........ | weeeerrreennnns Equi ty/Index 7HBGLXDRUGQFUSRNES7  |. 11/03/2022 |. 11/30/2027 |........ 50,000 |..... 186,250,000 |........... 3725.0|..... 15,152,195 [ooeneiiiiiinees v [ 582,826 [..evuneens e 582,826 |..... [QIR-T A IRST ) P RN R RN T 2 e
BHV2NXDH5 - 20Y RTR Interest
2.000000 30-NOV-2033 | VA Macro Hedge ........ | weeeeeereeennns Rate........... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 11/30/2023 |. 11/30/2033 |... 50,000,000 |...... 50,000,000 |..ccvvunnnnnnns 1.0f...... 1,313,809 [......... 526,191 [cveeiiiiiiiinns o 2,105,995 | .coevvnnnnn [ennnnn 2,105,995 |....... (281,731 e [ e | e 2 e
BHV2NZUX6 - 20Y RTR Interest BANK OF AMERICA,
3.000000 07-DEC-2033 | VA Macro Hedge ........ | weeerrerreennns Rate........... NA BATYDEB6GKMZ0031MB27  |. 12/07/2023 |. 12/07/2033 |... 50,000,000 |...... 50,000,000 |..ccvvunnnnnnns 1.0f...... 3,307,327 |...... 1,327,673 [ v 4,562,070 [..ounneenns fonnnne 4,562,070 |....... ((CI0L:R:1:1)) AR IR RPN R U 2 e
BHV2P1244 - JAN25 SPX JP MORGAN CHASE
P@4250 ............... VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK ........ceeunnns 7HBGLXDRUGQFUSRNES7  |. 12/11/2023 |. 01/17/2025 |....... 170,000 |..... 722,500,000 ........... 4250.0 |..... 23,054,040 |..venneeeeinninnns foevennnnneeeiinns foes 4,057,164 [ ... [onnnns 4,057,164 |... (15,699,083)].....cuuuvrivrnnn foorrrrriiininnnns v [ | e 2 e
BHV20PC98 - NOV24 SPX GOLDMAN SACHS & CO
C@5350 .....covvnnnnnn VA Macro Hedge ........ | weeeerrreennnns Equity/Index |1 ooorviirnnniinnnns W22LROWP2|HZNBBBKS528  |. 04/12/2024 |. 11/15/2024 |.......... 8,750 |...... 46,812,500 ........... STV A R 1,750,000 |..evvnnevviinnnnns foeeene 2,722,765 | .covvvennnn [ennnn 2,722,765 |......... (ST (<1 R FORRRRR R RN RN 2 e
BHV2NFRO7 - MAR25 SPX GOLDMAN SACHS & CO
<3850 10Y SOFR<3.25% | VA Macro Hedge ........ | .eeevrerrennnns Equity/Index |1 ooorvvirinniininns W22LROWP2|HZNBBBKS28  |. 11/03/2023 |. 03/21/2025 |............... 1f..... 10,000,000 |.........ccu.e 1.0]........ LR LSTVLV[VN R FOPRRR RN 11,263 [.eeeeeeees o 11,263 |....... (217200 (115) R FORRRUR RN RN RN 2 e
BHVM2NHLTS - MAR25 SPX UNION BANK OF
<3900 10Y SOFR<3.25% | VA Macro Hedge ........ | .eeverrrennnns Equity/Index |SWITZE .............. BFM8TE1CT2L1QCEMIKS0 |. 11/09/2023 |. 03/21/2025 |............... 1f...... 5,000,000 |..ccuvunnnnns 1.0f........ VANV V0N R FPTRRR RN 59,486 | ..eevvvnnnn [ernnnnns 59,486 |....... (460,393)]...vvvnneeeiinnnns foorrriniinniiens feiii e [ e 2 e
BHV2N9RD2 - MAR25 SPX GOLDMAN SACHS & CO
<3750 10Y SOFR<3.5% . |VA Macro Hedge ........ | .eeereerrennnns Equity/Index |1 ooorvvirinniininns W22LROWP2|HZNBBBKS28 | 10/24/2023 |. 03/21/2025 |............... 1f..... 10,000,000 |.........ccu.e 1.0]........ 810,000 |-eevveeneeeiinnnn foonriviininieies Jeviis 139,689 [.eveneeeees oo 139,689 |....... (914,275)).cevvneiiiinnnn [ e e | e 2 e
BHV2NNSJ2 - APR25 SPX BANK OF AMERICA,
<3950 10Y SOFR<3.25% |VA Macro Hedge ........ | .eerrerrennnns Equity/Index |N.A ooviiiiiininnnns BATYDEB6GKMZ0031MB27  |. 11/15/2023 |. 04/17/2025 |............... 1f...... 5,000,000 |..ccuvunnnens 1.0f........ KTAR V[V R FOPRRR RN 1,597 [ o 71,597 |....... (485,364)]...vvvneeeiinnnns fooreiinnniniiins feecii e | e 2 e
BHV2NN479 - APR25 SPX GOLDMAN SACHS & CO
<3950 10Y SOFR<3.25% |VA Macro Hedge ........ | .eoeerrrrennnns Equity/Index |1 ooorvvirinniininns W22LROWP2|HZNBBBKS28  |. 11/15/2023 |. 04/17/2025 |............... 1f..... 10,000,000 |.........ccu.e 1.0f........ VESTVVVN R IR RN 143,193 | cevveie [ 143,193 |....... (CCZ(Ur7:°) A FPRRUUR R R [N 2 e
BHV2NZ4W7 - MAR25 SPX GOLDMAN SACHS & CO
<4000 10Y SOFR<3.25% | VA Macro Hedge ........ | .eoeeeeriennnns Equity/Index |1 coooiivivnnnniniinnns W22LROWP2|HZNBBBKS528  |. 12/05/2023 |. 03/21/2025 |............... ... 10,000,000]............... 1.0f........ 950,000 [..oiivvevenniniins Jonnnniiiiiiinns foeeeinnns 135,774 [ s 135,774 |..... (1,002,438)[..coevvvennnnnes Jovvnniiiiiiinns fooniviiiiiinies o | e 2 s
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 312,127,270 9,973,887 100,253,188 | XXX 100,253,188 |  (75,276,642), XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 341,394,120 12,942,037 124,615,493 [ XXX 124,615,493 |  (79,791,571) XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
BHV2PJ1W4 - JUL26 SPX BANK OF AMERICA,
P@6150 ..ccvvvnnnnnnnn VA Macro Hedge ........ | weeeerrreennnns Equi ty/Index BATYDEB6GKMZ0031MB27  |. 01/17/2024 . 07/17/2026 |.......... 8,000 |...... 49,200,000 ........... [SRLSIUNVN O I 8,486,320 [...oovvvvnnniiins fenenn 4,581,653 | ..ccevvnnnn [ennnnn 4,581,653 |..... (3,904,867)[......ccvvnnnvenns feunnnneniiiinins [ e | e 2 e
BHVM2PJ1W4 - JUL26 SPX
P @ 6150 .. VA Macro Hedge ........ . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 01/17/2024 |.07/17/2026 |..........8,000 |...... 49,200,000 [........... 6150.0 |..cceveenririnnnn fonnns 8,486,320 |... P A 4,581,653 | ..ccevvnnns [ennnnn 4,581,653 |..... (3,904,667)|. 2.
BHM2PJKX1 -
P@4250 ............... VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK .......cceunnnnns 7HBGLXDRUGQFUS7RNES7  |. 01/18/2024 |. 10/18/2024 |........ 12,000 |...... 51,000,000 ........... LTV BV FO RPN 952,627 |.eevveneeiiiinnnn foeeeneens 113,535 | cevevieee [ 113,535 |....... (eI TN FP RN PR TR 2 e
BHVM2PJKX1 - 0CT24 SPX JP MORGAN CHASE
P @ 4250 VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK ... 7HBGLXDRUGQFUS7RNES7  |. 01/18/2024 |. 10/18/2024 |........ 12,000 |...... 51,000,000 952,627 |... L 118,535 | . e 113,535 [l (eI TN FP RN PR TR 2.
BHV2PYYB1 - GOLDMAN
P@4700 ...covvvnnnnnnn VA Macro Hedge ........ | weeeerrreennnns Equity/Index |1 ooovviivinnnininns W22LROWP2|HZNBBBKS28  |. 02/15/2024 |. 01/31/2025 |........ 20,000 |...... 94,000,000 |........... (VU1 U I 2,764,800 [....ccvvvvnnninnns Jeunnnnnn 960,744 [ ..oeeeeeis o 960,744 |..... (1,804,086)[.....cccvvnnvvrnne fournnnneriiinnins [ e | e 2 e
BHV206FN6 - JUL25 SPX
P@4750 ...covvnnnnnnnn VA Macro Hedge ........ | weoorrrrrennnns Equity/Index |WELLS FARGO BANK .. KB1H1DSPRFMYMCUFXTO9 [. 03/01/2024 |.07/18/2025 |........ 17,500 |...... 83,125,000 ........... LG VV P R 3,013,325 |evveiiiiiiin o 1,720,256 | ..ooeeeeens o 1,720,256 |..... (1,293,069)]...vvvvevvennnnns foorevvnnnneeiinns feerenieniiinienns e [ e 2 e
BHV2R4TY1 - 10Y RTR Interest
3.000000 15-MAY-2034 | VA Macro Hedge ........ | weeeererrennnns Rate........... DEUTSCHE BANK, AG ~ 7LTWFZYICNSX8D621K86 |. 05/15/2024 |. 05/15/2034 |.. 120,000,000 |..... 120,000,000 ......eeveenen L N R RN 3,882,000 [....ccvvvvnnnninns funnnn 3,996,240 | ..oevvvnnnn feunnnn 3,996,240 |......... 14,240 [oiieiiiis e [ e | e 2 e
BHV2R6WT3 - 10Y RTR Interest
3.000000 22-MAY-2034 | VA Macro Hedge ........ | .eeoeerreernnns Rate........... DEUTSCHE BANK, AG  7LTWFZYICNSX8D621K86 |. 05/20/2024 |. 05/22/2034 |... 60,000,000 |...... 60,000,000]............... 1.0 i e 1,878,000 |...eveniviiinnnnns fooees 1,999,014 | ..o [ 1,999,014 |......... 120,014 [ e foin e | e 2 s
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
BHV2R9SK1 - 10Y RTR Interest
3.000000 23-MAY-2034 | VA Macro Hedge ........ | weeerrereeennns Rate........... DEUTSCHE BANK, AG ~ 7LTWFZYICNSX8D621K86 |. 05/23/2024 |. 05/23/2034 |.. 120,000,000 |..... 120,000,000 ......ceveenen L PN U RN 3,840,000 [.....ccvvvnnnnenns founnnn 3,998,448 | ..covvnnnnn [ennnnn 3,998,448 |......... 158,448 [ e [ e | e 2 e
BHW2RC503 - 10Y RTR Interest
3.000000 30-MAY-2034 | VA Macro Hedge ........ | weeerrereennnns Rate........... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 05/29/2024 |. 05/30/2034 |..120,000,000 |..... 120,000,000 ......ceveenen L PN U RN 3,528,000 [...covvvvvenniinns founnnn 3,999,528 [...cccevnnn |onnne 3,999,528 |......... YRR IR FRRRRR R RN RN 2 e
BHV2RJLU4 - 10Y RTR Interest GOLDMAN SACHS BANK
3.000000 12-JUN-2034 | VA Macro Hedge ........ | .eeoeeereennnns Rate........... Ui W22LROWP2|HZNBBBKS528  |. 06/10/2024 |. 06/12/2034 ... 60,000,000 |...... 60,000,000]............... 1.0 i e 1,890,000 |..evveniiiiinnnnns fooees 2,001,318 [ [t 2,001,318 [........ 318 | oo i fo | 2 s
0379999999. Subtotal - Purchased Options - Other - Put Options 39,674,019 28,065,925 [ XXX 28,065,925 (11,608,094) XXX XXX
0429999999. Subtotal - Purchased Options - Other 39,674,019 28,065,925 [ XXX 28,065,925 (11,608,094) XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 29,266,850 2,968, 150 24,362,305 | XXX 24,362,305 (4,514,929) XXX XXX
0449999999. Total Purchased Options - Put Options 312,127,270 49,647,906 (3,810,577) 128,319,113 | XXX 111,437,145|  (86,884,736) 1,557,538 [ XXX XXX
0459999999. Total Purchased Options - Caps XXX XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX XXX
0489999999. Total Purchased Options - Other XXX XXX XXX
0499999999. Total Purchased Options 341,394, 120 52,616,056 (3,810,577) 152,681,418 | XXX 135,799,449 (91,399,666 ) 1,557,538 [ XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
BH\V2R4TZ8 - 10Y RTR Interest
1.000000 15-MAY-2034 [VA Macro Hedge ........ | eeerrerunnnnns Rate........... DEUTSCHE BANK, AG  7LTWFZYICNSX8D621K86 |. 05/15/2024 |. 05/15/2034 |.. 120,000,000 |..... 120,000,000 ......ceveenen L (N R R (888,000)]...ccvvvnnierinnn fonnnns (975,372)] ceevvvvnann funnnnn (975,372).c0uvn. (87,372 Jvneieecciiins [ e | e 2 e
BHV2R6WUO - 10Y RTR Interest
1.000000 22-MAY-2034 [VA Macro Hedge ........ | eeerrrrunnnnns Rate........... DEUTSCHE BANK, AG  7LTWFZYICNSX8D621K86 |. 05/20/2024 |. 05/22/2034 |... 60,000,000 |...... 60,000,000 |....uneeennnn L (N R R (417,000)]...cevvvenieiinnn fonnnns (488,142)( .evvennees [ (488,142)|......... (WA T2 SR R R RN [N 2 e
BHV2RISL9 - 10Y RTR Interest
1.000000 23-MAY-2034 [VA Macro Hedge ........ | eeerrrrunnnnns Rate........... DEUTSCHE BANK, AG  7LTWFZYICNSX8D621K86 |. 05/23/2024 |. 05/23/2034 |.. 120,000,000 |..... 120,000,000 ......ceveenen L (N R R (864,000)]...ccvvvenierinnn fonnnns (976,488)( ...vvvnee [onnnnnn (976,488)|....... (112,488)[....ceevvveeeeins |evniieeeeeiiiens [ e | e 2 e
BHW2RC4Z7 - 10Y RTR Interest
1.000000 30-MAY-2034 (VA Macro Hedge ........ | weeerrvrunnnnns Rate........... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 05/29/2024 |. 05/30/2034 |..120,000,000 |..... 120,000,000 |. (834,000)|.. (977,148)f ........... Lo (977,148)..... (143,148)[.....cevvvnnnnnnns Y S R (R, 2 e
BHV2RJLWO - 10Y RTR Interest GOLDMAN SACHS BANK
1.000000 12-JUN-2034 [ VA Macro Hedge ........ | eeeererrnnnn.. Rate........... Ui W22LROWP2|HZNBBBKS528  |. 06/10/2024 |. 06/12/2034 ... 60,000,000 |...... 60,000,000].............. L T e (390,000)f...cevvvvennnins Jovnnnnn (489,384)] ..oevvvnnnn |uunnnn (489,384)........... (99,384)]..evvnniiviennnnns foovevnninniniiins foveeniiiiiiiiinns v [ it 2 s
0869999999. Subtotal - Written Options - Other - Put Options (3,393,000) (3,906,534) XXX (3,906,534) (513,534) XXX XXX
0919999999. Subtotal - Written Options - Other (3,393,000) (3,906,534) XXX (3,906,534) (513,534) XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options (3,393,000) (3,906,534) XXX (3,906,534) (513,534) XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options (3,393,000) (3,906,534) XXX (3,906,534) (513,534) XXX XXX
Foreign Currency
BHV27DRO2 - CSWAP: Hedging Anything JP MORGAN CHASE
EUR/USD 07-JAN-2031 . |Foreign to Fixed ..... | .covvrrrrnnnns Currency..... BANK oveeiiieeee 7HBGLXDRUGQFUS7RNES7  |. 10/30/2020 |.01/07/2031 |......eeennnne. L} R SR 3.1063 |..... 15,178,759 | eeeeeeeeeeeeenn [ 235,746 |..... 15,997,068 [........... |-.... 14,389,420 [.eeeeeeeeeeeeee foeeemneeeeeeeenn foeeeeeceeeees e fee | 100/100 ........
Foreign Currency
BHM1KJX89 - CSWAP: Hedging Anything
EUR/USD 31-0CT-2026 . |Foreign to Fixed ..... | .oovrrrrennnns Currency..... CITIBANK, N.A. .... ES70DZNZ7FF32TWEFA76 |. 10/14/2016 |. 10/31/2026 |.. 3.2 3,303,000 [..eenreerrnnnnnns .. ..52,848 1...... 3,292,050 | ..eevvunnnn feunnnn 3,208,742 |oueveeeiiiiinns [ Y S R (R, 100/100 ........
Foreign Currency
BHV1Q8N21 - CSWAP: Hedging Anything
EUR/USD 07-DEC-2027 . |Foreign to Fixed ..... | .covvrrrinnnnn Currency..... CITIBANK, N.A. .... E570DZNZ7FF32TWEFA76 |.04/05/2017 |. 12/07/2027 |............... L} . 5,358,750 |-.evuunnenen 1.841..... (5,331,572)-ceveeeeceni o (49,735)|..... (5,172,780) ..evveeees [oneee (5,211,201 eeeeeeeeeeeee Joeeeennns 158,791 | [ s 49,681 .......... 100/100 ........
Foreign Currency
BHM1KJX89 - CSWAP: Hedging Anything
EUR/USD 31-0CT-2026 . |Foreign to Fixed ..... | .cooeeerrrnnnns Currency..... CITIBANK, N.A. .... E570DZNZ7FF32TWEFA76 |. 10/14/2016 |. 10/31/2026 |............... |} 3,215,250 )...0uunnnnnnns 1.34)..... (3,303,000)]....cccevvnnnines Jovnnnnnns (21,492)..... (3,204,626)] ...cevnnnns fonnnn (3,107, 152)]...eievvvviinens fovvinnnnns 98,374 | | e 24,575] ...oooeeen 100/100 ........
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
Foreign Currency
BHV27DRO2 - CSWAP: Hedging Anything JP MORGAN CHASE
EUR/USD 07-JAN-2031 . |Foreign to Fixed ..... | .coorrrrrnnnns Currency..... BANK v 7HBGLXDRUGQFUS7RNES7  |. 10/30/2020 |.01/07/2031 |......eeennnee. 1f...... 13,982,750 |..uneeeeennn 1.62 ... (15,178, 759)).eeeeceeennaes foeeenee (115,530)|... (14,726,687)]........... ... (13,161,861)]..cceeeeeeeenns [ 452,072 |- foeeeeeeeeeen s 177,921 .ooeeenens 100/100 ........
BHMOOXPC2 - CSWP:USD | Foreign Currency
5.79%(GBP 5.50%) Hedging Anything JP MORGAN CHASE
06/05/26 .. Foreign to Fixed ..... BANK ... 7HBGLXDRUGQFUSRNES7  |. 01/29/2010 |. 06/05/2026 |.... 21,920,860 [....ccevvvnnnnenns foenne 1,268,122 |..... 28,503,820 [..euunenns [onnne 22,354,749 |.... .[100/100 ..
BHMOOXPC2 - : Foreign Currency
5.79%(GBP 5.50%) Hedging Anything JP MORGAN CHASE
06/05/26 ....eeennnnennn Foreign to Fixed ..... | .coovrrriinnnnn Currency..... BANK oveeiiieeee 7HBGLXDRUGQFUS7RNES7  |. 01/29/2010 |. 06/05/2026 |............... 1f...... 15,548,430 |.....oeeeeennn 5.5]... (21,920,860)[..cccvvuuneeeeenn fornnnnn (863, 113)|... (21,736,868)] ........... L (15,819, 177) e [ 183,992 [eneeeeeeeeeee Jeeeeeeeeeeeeeen [ 108,027 | .......... 100/100 ........
Foreign Currency
BHM1KHTD7 - CSWAP: Hedging Anything JP MORGAN CHASE
EUR/USD 27-0CT-2024 . |Foreign to Fixed ..... | .ceoorrrrennnns Currency..... BANK oevviiiiie 7HBGLXDRUGQFUS7RNES7  |. 10/05/2016 |. 10/27/2024 |............... L} . 3,215,250 |..evuennnnnnns 0.98[..... (3,364,500)f....ccccvvnnnninns fovrnnnnns (15,748)|..... (3,264,294)] ...coevvnnn |onne (3,187,364)[...cccevvnnnnenees fevnnnnnn 100,206 |evvvveneeeeennn fereeniiviinienns v 976 [ weveennnns 100/100 ........
Foreign Currency
BHM1KHTD7 - CSWAP: Hedging Anything JP MORGAN CHASE
EUR/USD 27-0CT-2024 . |Foreign to Fixed ..... | .oovrrrrrnnnnn Currency..... BANK oveeiiieeee 7HBGLXDRUGQFUS7RNES7  |. 10/05/2016 |. 10/27/2024 |............... L} R SR 3.0025 |...... 3,364,500 [...oeeeeennieees foeeennnnnn 50,510 |...... 3,415,050 | ..cevvunnns fennnnn 3,387,578 |- Jeeeemmmeeeeeenen [ e [ | 100/100 ........
Foreign Currency
BHM1Q8N21 - CSWAP: Hedging Anything
EUR/USD 07-DEC-2027 . |Foreign to Fixed ..... | .cooeeerernnnns Currency..... CITIBANK, N.A. .... ES70DZNZ7FF32TWEFA76 |. 04/05/2017 |. 12/07/2027 |............... T i 4]...... 5,331,572 |.cevvveiiiiiinnn fos 106,631 |...... 5,139,893 |.....ceennn | 5,286,142 |...eviiiiinnnnes fovvvnnninnniiinns oo i foi | 100/100 ........
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 648,239 8,242,625| XXX 8,089,878 993,435 369,381 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 648,239 8,242,625| XXX 8,089,878 993,435 369,381 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
BHV2KXP51 - SWP: OIS Interest
2.508500 05-0CT-2067 |Asset Liability Gap . | .eooeeereennnns Rate........... [0 N LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/05/2067 |............... 1f.... 250,000,000 ...... [U 8105 < R KU (S .. (20,484 124) ..cvunnnnnn .. (20,484,124)f..... [CR ST P RPN TR RN 8,222,071 | ..oveennns T
BHVM2JNVX7 - SWP: OIS Interest
3.350000 22-DEC-2032 | VA Macro Hedge ........ | weeeeeerreennns Rate........... [0 N LCZ7XYGSLJUHFXXNXD88  |. 12/20/2022 |. 12/22/2032 |............... 1f.... 290,000,000 ..... 5.32 /7 3.35 |eviiiiniiiiinnn oo .. (12,296,166)| ........... .. (12,296,166)[... (10,089,776))...cuuvreeeennnns foovrrvviiiiiiiis e oo 4,222,246 | .......... 2 e
BHV2KXNW4 - FSWP: OIS Interest (0 1 | | 5.60161 /
2.558500 03-0CT-2047 |Asset Liability Gap . | .eooeeerrennnns Rate........... [0 N LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/03/2047 |............... 1f..... 70,000,0002.5585  foeiiiiiieienees [ [ (1,102,878)|... (16,501,143 ........... .. (16,501, 143)f..... (3,787,897)[ceevvvveeeeins fornneeeeiiiines foeveeiiineieiinns fees 1,688,005 | .......... T
BHV2KXPE2 - FSWP: OIS Interest (0 1 | | 5.60161 /
2.568500 03-0CT-2047 |Asset Liability Gap . | .eooeeerrennnns Rate........... [0 N LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/03/2047 |............... 1f..... 75,000,000 [2.5685  |eeiiiiiiiiins foerernieeeenns [ (1,177,905)[... (17,566,232) ........... .. (17,566,232)f..... [NVC0<I0)) R AU RN RN, 1,808,577 | .......... T
BHV2EM703 - SWP: USD Interest
2.085500 21-MAR-2042 | VA Macro Hedge ........ | weeereerreennns Rate........... [0 N LCZ7XYGSLJUHFXXNXD88  |. 03/17/2022 |. 03/21/2042 |............... 1f.... 150,000,000 .. 5.34 / 2.0855 [.....ccvvvnnvreees founnnneniciinnn oo (4,951,096)]... (34,812,141)]........... .. (34,812,141)f..... [(TCKISTH0/CK)) R RO R RN, 3,157,384 | .......... 2 e
BHVM2KXNYO - FSWP: 0IS Interest
2.564000 03-0CT-2047 | Asset Liability Gap . | ..oooeereennnns Rate........... CME ..o LCZ7XYGSLJUHFXXNXD88 |. 04/21/2023 |. 10/03/2047 |............... ... 52,000,000 5.60161 / 2.564 |...evenvvvvinnnns fooveiinnninnniiins Jounnnns (817,851)[... (12,209,237)] ....ceenn.. .. (12,209,237)f..... (2,816,312)[...oevvvveeniiins Jenniiiiiiinnns forvveiiiniiiiinns foens 1,253,947 | .......... | T
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate (8,049,730) (113,869,043) XXX (113,869,043)  (36,750,559) 20,352,230 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other (8,049,730) (113,869,043) XXX (113,869,043)  (36,750,559) 20,362,230 | XXX XXX
BHV2KXNX2 - FSWP: OIS Interest
3.185000 25-SEP-2048 |Asset Replication .... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/25/2048 |............... 1f..... 85,000,000 [5.60161 / 3.185|.......... ATV T N P (1,045,806)|.......... 21,086 |........... L (12,033,720)] e [ foeeviineeceies [ e 2,092,373 | ceeeeiii | s
BHV2KXPP7 - FSWP: OIS
2.135000 10-JUN-2029 |Asset Replication .... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 06/10/2029 |............... 1f..... 50,000,000 [5.60161 / 2.135 |.eevvenvvernnnnns foovvevininieeeens fevnenns (888,523))..uvveeeernninnes [oreeeeennnn foeee (4,883,874)[..ccevvvnnnnees fovrnnneiniviinnns [ e e 555,909
BHV2KxPB8 - FSWP: 01| | fInterest | 5.60161 /
1.486500 27-JAN-2041 |[Asset Replication .... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 01/27/2041 |............... 1f.... 145,000,000 (1.4865 [.......... 39,204 | [ (3,095, 717)f.......... 39,294 |........... L (47,517,692)[.ccevneeiiien [ e [ e 2,951,889 | ooooovii| s
BHV2KXP69 - FSWP: OIS
1.129000 08-JUN-2050 |[Asset Replication .... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 06/08/2050 |............... 1 |oeees 110,000,000 [5.60161 / 1.129 .. (2,546,498)... L (52,294,052)]...ccvveiiiiiinn [ e [ e 2,801,173
BHV2KXPH5 - FSWP: OIS
2.132000 10-JUN-2029 | Asset Replication .... LCZ7XYGSLJUHFXXNXD88 |. 04/21/2023 |. 06/10/2029 |............... ... 50,000,000 [5.60161 / 2.132 |..evveniivvinnnnns foovvvnnininniniins Jounnnns (889,269)]...uuevieeinnnes [eeeeeeennnn |oees (4,890,496)].....ccvvvnnnnenne fovvnnninnniiiinnn foovnviiiins o | 555,909 | .oooeiiinn]| ceriiieiiiiiinns
1179999999. Subtotal - Swaps - Replication - Interest Rate 60,350 (8,465,813) 60,350 | XXX (121,619,834) 8,957,253 | XXX XXX
1229999999. Subtotal - Swaps - Replication 60,350 (8,465,813) 60,350 | XXX (121,619,834) 8,957,263 | XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
Z96HYC3S3 - ICE: ‘ ‘ ‘ | ‘ ‘ |
(CDX.NA.1G.42.V1) .... | Asset Replication .... | .ceooeerrennnns Credit........ 1 549300R41G1TWPZT5U32 ). 03/20/2024 |. 06/20/2029 |............... 1].... 250,000,000............ 0/ 0 iiiiiiiiiiinnnns |ovnnn 5,480,264 |......... 638,889 [...... 5,188,669 [......ooeen fonnns 5,148,000 [..oovvvvennnnnns Jonnnnniiiiinnn [ (291,595)].ceevvnniiiiinnns fon . 250,000,000 | .eeevvnnn| ceeeeiiiiiiinnn.s
1339999999. Subtotal - Swaps - Other - Other 5,480,264 638,889 5,188,669 | XXX 5,148,000 (291,595 250,000,000 | XXX XXX
1349999999. Subtotal - Swaps - Other 5,480,264 638,889 5,188,669 | XXX 5,148,000 (291,595 250,000,000 | XXX XXX
1359999999. Total Swaps - Interest Rate 60,350 (16,515,543) (113,808,693) XXX (235,488,877))  (36,750,559) 29,309,483 | XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 648,239 8,242,625| XXX 8,089,878 993,435 369,381 XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
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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 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1399999999. Total Swaps - Other 5,480,264 638,889 5,188,669 | XXX 5,148,000 (291,595) 250,000,000 | XXX XXX
1409999999. Total Swaps 60,350 5,480,264 (15,228,415) (100,377,399 XXX (222,250,999))  (36,750,559) 993,435 (291,595 279,678,864 | XXX XXX
BHV2RVLG8 - SETP24 JP MORGAN CHASE
MXEA @ 2325.867 ...... VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK ........ceennnnns 7HBGLXDRUGQFUS7RNES7  |. 06/17/2024 |. 09/20/2024 |........ 16,886 |...... 39,483,209 |......0unnnnnnn (N PR AR R RN (208,619)( ..evvnneee fonnnnns (208,619)....... (208,619)[...ccvvvvvnnnnens Jevnnnneereniinns [ feiciii | | e
BHV2RMLJ2 - SEPT24 RTY JP MORGAN CHASE
@ 2021.998 ............. VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK ........ceenens 7HBGLXDRUGQFUSTRNES7  |. 06/17/2024 |. 09/20/2024 |......... 19,588 |...... 40,504,082 ........ccennn (N PR AR R RN (897,186)] .eevvvvnnn |evennns (897,186)....... [REISTAE:IC)) R IR RPN AR ORI (R
BHV2RMLH6 - SEPT24 NDX JP MORGAN CHASE
@ 19941.406 ............ VA Macro Hedge ........ | .eooeeeriinnnnn Equity/Index |BANK ......ccceennnnns 7HBGLXDRUGQFUS7RNES7  |. 06/17/2024 |. 09/20/2024 |.......... 2,281]...... 45,447,635].......unnneens 1.0 i o [ oo 38,712 [ [ 38,712 .......... 38,712 [ | foiiins e || e
1439999999. Subtotal - Forwards - Hedging Other (1,067,093) XXX (1,067,093)  (1,067,093) XXX XXX
1479999999. Subtotal - Forwards (1,067,093) XXX (1,067,093)  (1,067,093) XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 648,239 8,242,625| XXX 8,089,878 993,435 369,381 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 (3,810,577) XXX (16,881,968) 1,567,538 | XXX XXX
1709999999. Subtotal - Hedging Other 341,394, 120 12,942,037 (8,049,730) 9,679,357 | XXX 9,679,367 [ (117,609,223) 20,362,230 | XXX XXX
1719999999. Subtotal - Replication 60,350 (8,465,813) 60,350 | XXX (121,619,834) 8,957,263 | XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other 41,761,283 638,889 29,348,060 | XXX 29,307,391 (12,121,628) (291,595 250,000,000 | XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 341,454,470 54,703,320 (19,038,992) 47,330,392 | XXX (91,425,177)|  (129,730,852) 993,435 (291,595) 281,236,402 | XXX XXX

(@ [ Code ] Description of Hedged Risk(s) |
[ [ |
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 vovvevienees This derivative is part of a hedge program designed to adjust portfolio duration by either increasing or decreasing duration to approach a targeted level. For the twelve months ended June 30, 2024, the hedge has been effective at achieVing i1 ODJECTIVE. wuuiiiueiiii i et e e s e e e e e e e e

This derivative is part of the company's macro program, which hedges against the economic risk arising from Guaranteed Minimum Death Benefit (GMDB) and Guaranteed Minimum Withdrawal Benefit (GMWB) liabilities and contract revenues. For the six month ending June 30, 2024, the hedge has been
L3 N
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE 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 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
Board of Trade of
T L s 2,355 |....... 235,500,000 | 10Y TNOTES SEP24 .... | VA Macro Hedge ....... | ...coevvennns Equity/Index |.09/19/2024 .|th ...............c. 549300EX04Q20BFQTQ27  |.05/29/2024 .|..... 108.5938 |..... 109.9844 |........... (625,547) .o oo e e e 3,274,922 |...... 3,274,922 |........ 5,181,000 [2 .eovvvvvviiiiiiiie] et 100,000
Board of Trade of
USU4 ......... |.. .1,983 |....... 198,300,000 [US T BONDS SEP24 .... [VA Macro Hedge ....... Equi ty/Index |.09/19/2024 .| th .... 549300EX04Q20BFQTQ27  |.05/29/2024 .|..... 114.9063 |..... 118.3125 |........ (1,983,000)|...cceveeeneennnnnnne fovviiiiiiiiiiies Joeiiiiiiiiiiiin o [, 6,754,594 |...... 6,754,594 |........ 8,070,810 |2 .. 100,000
1569999999. Subtotal - Long Futures - Other (2,608,547) 10,029,516 10,029,516 13,251,810 XXX XXX
1579999999. Subtotal - Long Futures (2,608,547) 10,029,516 10,029,516 13,251,810 XXX XXX
Chicago Mercantile
ESU4 ... s 1,080 |....... 288,915,375 [EMINI S&P SEP24 ...... VA Macro Hedge .......| «oooeeereeens Equity/Index |.09/20/2024 .|E ..................... SNZ20JLFKBMNNCLQOF39 . |.06/14/2024 ....5,503.1500 |...5,516.2571 |............ 918,750 |ovvvvviiviiiiiiiiiins foeiiiis e e e (688,125)|....... (688,125)|....... 14,322,000 [2 .ooooeerennnn e 50
Chicago Mercantile
NOU4 oo s 210 |........ 83,421,660 |NAS EMIN SEP24 ....... VA Macro Hedge .......| «ooeeeeeeenns Equi ty/Index |.09/20/2024 .|E 9 ................ SNZ20JLFKBMNNCLQOF39 . |.06/14/2024 .|. 19,862.3000 |..19,927.2500 |............ A71,450 [ooeeeiiiiiiiiiiiiiins e oo o e (272,790)|....... (272,790)........ 4,319,700 [2 .oooeeienn e 20
Chicago Mercantile
RTYU4 .ol [ 625 |........ 64,440,665 | IRTY SEP24 ............ VA Macro Hedge .......| «ooeeeereeens Equi ty/Index |.09/20/2024 .|E 9 ................ SNZ20JLFKBMNNCLQOF39 . |.06/14/2024 ....2,062.1013 |...2,065.0000 |........... (153,125) oo oo e e s (90,585)|........ (90,585)]........ 4,468,750 [2 .ooooeeeiinn e 50
Intercontinental
MFSU4 ........ e 400 |........ 46,634,000 | MSCI EAFE SEP4 ....... VA Macro Hedge .......| ..ooooeeern.. Equi ty/Index |.09/20/2024 .|Exc ..........cce.... 549300R41G1TWPZT5U32  |.06/14/2024 .]...2,331.7000 |...2,343.2000 |............ (64,000 [...evveennnennnnnnnne fooveeriiiniiiinns fovviiiiiiiiiinn Joveiiiiiiiiiiiins o (230,000)]....... (230,000)]........ 1,544,764 12 oo i, 50
1639999999. Subtotal - Short Futures - Other 1,173,075 (1,281,500) (1,281,500) 24,655,214 XXX XXX
1649999999. Subtotal - Short Futures 1,173,075 (1,281,500) (1,281,500) 24,655,214 XXX XXX
1679999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other (1,435,472) 8,748,016 8,748,016 37,907,024 XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals (1,435,472) 8,748,016 8,748,016 37,907,024 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
S S . O 1 Ol FEPP PPy PR 34,711,829 [.vvvvvvniiniiinninnnnns (165,315) [ eeeeeeeeeeeeeeee 34,546,512
Total Net Cash Deposits 34,711,829 (165,315) 34,546,512
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
This derivative is part of the company's macro program, which hedges against the economic risk arising from Guaranteed Minimum Death Benefit (GMDB) and Guaranteed Minimum Withdrawal Benefit (GMWB) liabilities and contract revenues. For the six month ending June 30, 2024, the hedge has been
0002 .............. effective. .
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX 34,546,514 34,546,514 1,390,200 (2,825,672) 1,390,200 37,907,024 37,907,024
BANK OF AMERICA, N.A. ... BATYDEBGGKMZO031MB27 . |.... ...2,637,654 |.... . .. 30,342,682 .3,019,216 |... .. 30,342,682 |.... P . 27,705,028 |...
BARCLAYS BANK PLC G5GSEF7VJP5170UK5573 . |. . 26,823,000 |[. 31,155,720 |.. | 31,155,720 ) .
CITIBANK, N.A. ... ES70DZWZ7FF32TWEFATE . |. . 27,580,000 |. 28,745,431 |.. .(1,010,036)). 28,834,538 (977,148)).
DEUTSCHE BANK, AG .. 7LTWFZY1CNSX8D621K86 . |.... . ..9,993,702 . (2,440,002)|.... ..9,993,702 ....(2,440,002)]....

GOLDMAN SACHS & CO INTERNATIONAL ... ... W22LROWP2HZNBB6KS28 . ... 7,187,567 ..7,635,913 ....(489,384)].... ..7,635,913 (489,384)).... .
JP MORGAN CHASE BANK NA ...... THBGLXDRUGQFUSTRNES7 . | .. 40,622,429 31,446,968 |.. . (1,105,805)]. 31,172,226 (1,105,805 . 30,066,421 . 355,811
SMBC CAPITAL MARKETS, INC. TVJBSHLIZLORGIIGDTNOS . | 17,560,740 |.. o] 17,560,740 | .9,462,740

UNION BANK OF SWITZERLAND, AG . . BFM8TB1CT2L1QCEMIKSO . |. 59,486 |.. 59,486

VELLS FARGO BANK ... .. KBIHIDSPRRWVMCUFXTO9 . | Y. . 1.757.906 .. 4,055,001 [ ol . . 4,055,001 |.... - 2,261,001 |...
0299999999. Total NAIC 1 Designation 75,782,654 82,146,647 160,995,643 (5,045,227) 12,985,051 160,810,008 (5,012,3%9) 81,251,829 430,489
0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 5,254,467 (113,874,493) 5,148,000 (252,370,845) 280,805,913 286,065,221

47,531,565 167,348,208 (260,208, 856) 82,642,029 319,143,426 323,972,245

0999999999 - Gross Totals 75,782,654 82,146,647 200,796,624 (118,919,720)
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 200,796,624 (118,919,720)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

BARCLAYS CAPITAL INC .. AC28XWW I 3WIBK2824319 .. . CASH 247,292,439 |... . 247,292,439 |... L 247,292,439 |eeiiiees e

BARCLAYS CAPITAL INC .. AC28XWWI3WIBK2824319 .. [ Treasury. .. |912810-SN-9 UNITED STATES TREASLRY .. ..28,396,585 |... .. 56,559,800 |... .. 38,439,891 |....06/15/2050 ...|.

BARCLAYS CAPITAL INC .. AC28XWWI3WIBK2824319 .. | Treasury. . [912810-SN-9 ... UNITED STATES TREASURY . 49,337,782 |... .. 98,270,200 |... .. 66,787,644 |....05/15/2050 ...|.

BARCLAYS CAPITAL INC .. AC28XWWI3WIBK2824319 .. [ Treasury. 912810-SP-4 UNITED STATES TREASLRY .. .6,538,518 .. 12,525,000 11,992,923 |....08/15/2050 ..

BARCLAYS CAPITAL INC .. AC28XWWI3WIBK2824319 .. | Treasury. 912810-SZ-2 UNITED STATES TREASURY .. .3,989,521 .6,500,000 .6,424,441 |....08/15/2051 ..

BARCLAYS CAPITAL INC .. AC28XWWI3WIBK2824319 .. | Treasury. 912810-SZ-2 UNITED STATES TREASLRY .. .5,830,839 .9,500, 000 .9,389,568 |....08/15/2051 ..

BARCLAYS CAPITAL INC .. AC28XWWI3WIBK2824319 .. | Treasury. 912810-TB-4 UNITED STATES TREASURY 1,176,088 .2,000,000 .1,934,29 |....11/15/2051

JPMORGAN CHASE BANK, THBGLXDRUGQFUSTRNED7 .. | Cash...eevureirieeriieiiiecinecinecieeeineenneeneeenn | eeeeaieens (0711 RN 1,170,000 1,170,000 1,170,000 |...

JPMORGAN CHASE BANK, THBGLXDRUGQFUS7RNES7 .. [ US AGENCY - LOAN BACKED 31292H-4H-4 FEDERAL HOME LOAN MORTGAGE CORPORATION - GOLD . . 57,617 .4,910,941 ..57,328 |....12/01/2033

JPMORGAN CHASE BANK, THBGLXDRUGQFUS7RNES7 .. [ US AGENCY - LOAN BACKED 36179U-CA-8 GOVERNMENT NATIONAL MORTGAGE ASSOCIATION 2 .. ..24,577 201,435 26,739 |....09/20/2048 ..

JPMORGAN CHASE BANK, THBGLXDRUGQFUS7RNES7 .. [ US AGENCY - LOAN BACKED 36179U-CA-8 GOVERNMENT NATIONAL MORTGAGE ASSOCIATION 2 .. . 28,018 229,639 ...09/20/2048 ..

JPMORGAN CHASE BANK, THBGLXDRUGQFUS7RNES7 .. [ US AGENCY - LOAN BACKED 36179U-CA-8 GOVERNMENT NATIONAL MORTGAGE ASSOCIATION 2 .. ..44,616 365,677 ...09/20/2048 ..

JPMORGAN CHASE BANK, THBGLXDRUGQFUS7RNES7 .. [ US AGENCY - LOAN BACKED 36202F-CN-4 GOVERNMENT NATIONAL MORTGAGE ASSOCIATION 2 .. ..19,724 482,000 ...11/20/2039 ..

JPMORGAN CHASE BANK, THBGLXDRUGQFUS7RNES7 .. [ US AGENCY - LOAN BACKED 36202F-EH-5 GOVERNMENT NATIONAL MORTGAGE ASSOCIATION 2 .. 42,622 974,718 ...02/20/2040 ..

JPMORGAN CHASE BANK, THBGLXDRUGQFUS7RNES7 .. [ US AGENCY - LOAN BACKED 36202F-Gli-0 GOVERNMENT NATIONAL MORTGAGE ASSOCIATION 2 ..25,804 623,000 ...06/20/2040 ..

JPMORGAN CHASE BANK, THEGLXDRUGQFUS7RNESY .. | Treasury. 912810-SP-4 UNITED STATES TREASLRY ..... .1,214,635 .2,298,600 ...08/15/2050 ..

JPMORGAN CHASE BANK, THBGLXDRUGQFUS7RNESY .. | Treasury. 912810-SZ-2 UNITED STATES TREASURY .. .3,088,952 .4,976,500 ...08/15/2051 ..

JPMORGAN CHASE BANK, .. . THBGLXDRUGQFUS7RNESY .. | Treasury. .. |912810-Sz-2 .. | UNITED STATES TREASURY .6,620,841 |... .. 10,666,600 |... ...08/15/2051 ...

JPMORGAN CHASE BANK, ... ieeiuuuuneseemnnnunasaennnneaaseernnnnnasaenrnnnaseernnnnnaseernnnnnns 7HBGLXDRUGQFUSZRNED7 .. [ Tre@sUry...ccevuuusseeeennnuseeeeennnsaeeeennnnnaeeennnns 91282C-CF-6 ........ UNITED STATES TREASURY 463,700 |.eeenieieiniieeeeeeannns 500,000 ...05/31/2026 ...

0199999999 - Total 355,362,848 460,046,549 401,850,439 XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV),

BANK OF AMERICA, N.A ... .... BATYDEBBGKMZOO31MB27 . | Treasury. . |91282C-AE-1 ... UNITED STATES TREASLRY ..... .1,197,480 |... . XXX ... 08/15/2030 ... |...... IV.......

BANK OF AMERICA, N.A . . BATYDEBBGKMZ0031MB27 . | Treasury. 91282C-CB-5 UNITED STATES TREASURY 1,440,174 .1,709,000 05/15/2031

BARCLAYS BANK PLC . G5GSEF7VJP5170UK5573 .. . 26,823,000 |... .. 26,823,000 |...

CITIBANK NA E570DZWZ7FF32TWEFATE . . 27,580,000 |... .. 27,580,000 |...

DEUTSCHE BANK AG ...
DEUTSCHE BANK AG
SMBC CAPITAL MARKETS .

WELLS FARGO BANK, NA .

TLTHFZY1CNSX8D621K86 .
... TLTHFZYI1CNSX8D621K86 .
. TVJBSHLIZLORGHGDTNOS ..
... BFM8TE1CT2L1QCEMIKSO .
. KB1H1DSPRFMYMCUFXTO9 ..

280,000 |...

.1,794,000

.1,794,000

280,000 |...

0299999999 - Total

75,782,654

76,339,000
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STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108
CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase/ Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase/ Change in | (Decrease) Current Fair
Value in Full | Value in Full | Contract | Gain (Loss) (Decrease) | the Hedged | in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | in Hedged [Current Year| inVM-21 Iltem Liability Fair Value |[Current Year| Fluctuation (Loss) in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase/ Liability | Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributed to | (Decrease) | Attributed to |Hedged Risk| Hedged Prior of the Offset to | Attributed to | Deferred Prescribed | Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
Identifier Description Rates Rates (4-3) Risk Liability Rates (6/5) (8*9) Balance Instruments Liability Risk [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)
..... 0001 .......| Interest rate hedge ........ccccovvevvciviicnicncnnns |- (41,679,018)].... (55,990, 240)|.... (14,311,222)|.... (14,311,222)[.... (12,426, 156)|..... (5,896,104)|.............100.0 |..... (5,896, 104)].... (68,373,245)|.... (55,990, 240)|..... (5,896,104)|................... [....(50,094,136)].......6,364,343

........................... 6,364,343 |.. (112,103,038)

Total (41,679,018)] (55,990,240) (14,311,222)] (14,311,222)] (12,426,156)]  (5,896,104) XXX

(5,896,104)] (68,373,245)] (55,990,240)]  (5,896,104) (50,094, 136) 6,364,343 6,364,343 | (112,103,038)




STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E11, E12



STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

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

JP Morgan Chase Bank N.A ...... New York, NY ..o e 0,000 [ e e 322,309 [ 313,844
JP Morgan Chase Bank N.A ...... New York, NY ..o e .0.000 [ e e 955,265 . 138,235,899
THE BANK OF NEW YORK MELLON . New York, NY ....ccccoooiiecs [ 1002000 [ frreereieeeeeeiees oo, 275,883,330 ... 56,323,922
THE BANK OF NEW YORK MELLON . New York, NY ... .1...0.000 |.. . ..2,165,341
THE BANK OF NEW YORK MELLON . New York, NY ... .1...0.000 |.. .. ..1,497,654 |. 60,000,150 |..
JP Morgan Chase ...................... New York, NY ..o e 2002000 oo s e 57,500,676 |........... 6,491,094
JP Morgan Chase Bank N.A ...... New York, NY ..o v ...0.000 53,844 137
Bank of America New York, NY ... . 1--.0.000 |..
Bank of America .. .. New York, NY ... . ]-.0.000 |..
Bank of America .. . New York, NY ... .1.-.0.000 |..
JP Morgan Chase Bank N.A ...... New York, NY ... . 1--.0.000 |..
JP Morgan Chase Bank N.A ...... New York, NY ... .1-.0.000 |..
JP Morgan Chase Bank N.A ...... New York, NY .o [ ...0.000 |..
JP Morgan Chase Bank N.A ...... New York, NY ... ...0.000 |..
THE BANK OF NEW YORK MELLON . New York, NY ....ccccooooeecs [ ...0.000
Federal Home Loan Bank of
BosSton ..o Boston, MA oo o 10,000 [ e e 262,389 ..o e
THE BANK OF NEW YORK MELLON . New York, NY ........ccccooooveeees oo, .0.000 [ oo e 3,898,315 [..ovoeoeeeeeees o
0199998. Deposits in ... 78 depositories that do

not exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 1,044,056 1,079,290 704,298
0199999. Totals - Open Depositories XXX | XXX 393,793,263 323,266,569 342,368,132
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (See

instructions) - Suspended Depositories XXX | XXX

0299999. Totals - Suspended Depositories XXX [ XXX

0399999. Total Cash on Deposit XXX [ XXX 393,793,263 323,266,569 342,368,132
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash XXX | XXX 393,793,263 323,266,569 342,368,132

E13




STATEMENT AS OF JUNE 30, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year
UNITED STATES TREASURY [ 06/13/2024 .....oovve ferrnniiiiiiiie 0.000 |........... 07/05/2024 ... B N 2,229

[ PP 06/20/2024 ....oevves Joveeiiiiiiiiiiiiiiinen 0,000 J.iiiinnts 07/02/2024 o | 6,898,992 |..

UNITED STATES TREASLRY ... coo e ] 0672072024 L e 0.000 [.....ee.ee 07/02/2024 ..........
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 7,798,468
0109999999. Total - U.S. Government Bonds 7,798,468

0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Possessions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999. Total - Hybrid Securities

1509999999. Total - Parent, Subsidiaries and Affiliates Bonds

1909999999. Subtotal - Unaffiliated Bank Loans

2419999999. Total - Issuer Obligations 7,798,468 25,660

2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

I4E

2509999999. Total Bonds 7,798,468 25,660
4812A0-37-5 ....... JPMORGAN:: 100% MM CAP ..t e et ettt ettt e e ettt e e e e e e e e e e e e ee e e e e e e ees e e e e e e ea e e e e e mee s e e e e eme s e e e eeen Rt e e e e nnn e e eeennn e eeennnn e e eennnnaaae ‘ . ‘ ........... 06/28/2024 63,428,963 |....eeeeeennnieieeerniie e eernneeeees e 1,914,333
481202-23-9 ........ JPMORGAN: US TRS+MM CAP [ T 06/28/2024 ... 107,035,448 |.. F T PP 1,399,105
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 170,464,411 3,313,438
000000-00-0 ....... JP Morgan US Government Money MArket FUM ......euueeeeiiieie ettt e e e e e e e e e e e e e e e e e e e e e aa e e ea e e aa e e aa e e aaeeaan e T IO 06/28/2024 ...oevvs fovennniiiiiiiiiiiiiiee s 00000 [oieiiiiiiiis e [ 8,823,219 |..
481200-66-2 ....... JPMORGAN:US GVT MM AGCY .. eeeee e e e e ettt e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e e s e e e e e e saa e e e e e e e s e e e e e e s e e e e eesaa e e e e eesnaneeeeeennaneeeennnnans [P IR 06/28/2024 .....cevvn |eennnieeeeenniieeeeeene 50100 | i [ 1,023,151 |..
481200-67-0 ....... JPMORGAN:US GVT MM CAP ... eeuuuu s ittt e e s ettt e e e e et e e e e et s e e e e e e e e s e e e e e e e e e s e e e e e e e e s e e e s e e e e es e e e s e e ebaaeseeesnnnssessessnnnssasesnnnnnnns | oesennnnnes [sesersnnnns 06/28/2024 190 e s | 163,892,412 [o..iiiiiiiiiiiiiiiiiii e 5,162 [ooiiiiiiiiiiiiiiiiiis 1,399,592
8309999999. Subtotal - All Other Money Market Mutual Funds 173,738,781 5,162 1,399,502

8609999999 - Total Cash Equivalents 352,001,660 5,162 4,738,690
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