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STATEMENT AS OF MARCH 31, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

ASSETS

Current Statement Date
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1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo [ 11,505,919,879 | o 11,505,919,879 |.......... 11,961,644,163
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 10,317,748 |.oeeeeeeeeeee [ 10,317,748 |....cooon. 10,096,766
2.2 ComMMON STOCKS ..ottt [orsree e 906,687,709 |......coovevne. 12,857,945 | 893,829,764 |............... 913,093,547
3. Mortgage loans on real estate:
B ISt HENS .o [ 1,093,440,876 |.....c.ocevvierrieriericnes [ 1,093,440,876 |............ 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 ($
[T 406,111,312 ) and short-term
investments ($§ ... 367,397,723 ) oo [ 1,195,751,386 ..o v 1,195,751,386 |........... 1,008,424 ,621
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |oeeeeee 1,480,887,935 |..ovoeieeeeeeeeeeeeeees e 1,480,887,935 |........... 1,438,151,068
7. Derivatives ............... .. 161,133,711 |.. .. 161,133,711 |.. ..208,075,919
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 730,464,973 730,464,973 841,120,413
9. ReCEiVaADIES fOr SECUMEIES .......uvuivieieicieicieicieie e e 49,935,330 [ o 49,935,330 |....covvrinne 7,869,947
10. Securities lending reinvested collateral @SSets ...........cccooveiiiiiiiiiiieneeiees [ [ [ e
11.  Aggregate write-ins for iNVESted @SSELS .........ccccevviveveviiiiiiiieiee e [orerereeeeenenns 275,998,096 |....vueveveeeiiieirierienee [ 275,998,096 |................ 216,125,327
12. Subtotals, cash and invested assets (LINeS 10 11) ....ocooveveveveeeeeeieeiicereens foererenens 17,410,537,643 |................. 12,857,945 |.......... 17,397,679,698 |.......... 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 @CCTUET ............cceurureriiriueieirenereeeeieiseeeseeeieas [oreseennienanns 176,728,369 | ..o 165,114 ..o 176,573,255 |.....cocneee. 163,531,108
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|..............c.oe..... 86,003 | [ 86,053 | 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 17,917,854 | o 17,917,854 |..oocve 24,203,360
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts .. 397,149,328 |...ooveeeeeeeeeeeeeeeeees e 397,149,328 |................ 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.. 50,925,206 |.....overereeererinicininirnnes fereeieeeinnens 50,925,206 48,510,743
18.2 Net deferred tax asset ...........ccoceeveuenee ..216,767,343 |.. . . 110,242,945 |.. 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 34,918,349 |oovvicceeeeeeees [ 34,918,349 |.coeiine 6,592,242
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |o.cccoorrriennes 70,837 |t e 70,837 | oo 2,680
25. Aggregate write-ins for other than invested assets ............cccoceeeeereerirniens [ 408,004,050 |......ccevrennee 4,792,213 .o 403,211,837 |..ccucveee 261,651,464
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 18,713,436,045 |................ 124,329,670 |.......... 18,589,106,375 |.......... 18,744,939,265
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt ettt [eeneneinas 66,458,346,369 |........cocovrirrrieniinin [ 66,458,346,369 |.......... 65,371,428,212
28. Total (Lines 26 and 27) 85,171,782,414 124,329,670 85,047,452,744 84,116,367,477
DETAILS OF WRITE-INS
1101. Collateral on derivatives ... [ 275,998,096 |.....cvovveeeieiireiriierienee frereeirieins 275,998,096 |................ 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) 275,998,096 275,998,096 216,125,327
2501. Deferred Asset SSAP 108 ..o [ 254,837,822 | [ 254,837,822 |.....vveene. 222,327,249
2502. ICOLI cash surrender Value ..........cocooooeeeoeoeeeeeeeeeeee oo eeeeeeeneen oo 99,570,049 |...ooeieeeeeeeeeeeeeees e 99,570,049 |..ooeieeeeeeeee e
2503. Disbursements and Items not allocated ... fooreiiie 53,596,179 |....covovvrrene 4,792,213 | 48,803,966 |................. 39,324,215
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 408,004,050 4,792,213 403,211,837 261,651,464




STATEMENT AS OF MARCH 31, 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 $ ........... 13,919,376,389 lesS $ orrrerrnieririnineena 0 included in Line 6.3
(including $ ...cevve. 7,149,109,168 MOACO RESEIVE) .......ooevievcecece e enaes
2. Aggregate reserve for accident and health contracts (including $§ ..o 0 Modco Reserve)
3. Liability for deposit-type contracts (including $  ...ccovocveeeee 31,504,926  ModCO RESEIVE)...........cecveeeeieciieieeeieeeeeeienan
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 1,567,307 |oocvovvenne 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 344,340,642 |............... 370,448,177
9.3 Other amounts payable on reinsurance, including $ .................
[o=T L= IO O OO O TSSOSO TP SO OO U PO PO SOPORSTPRUPTPRUTO KUY 149,646,641 |................ 144,418,167
9.4 Interest MaiNtENANCE RESEIVE ............c.cvcviuiuieiiiieeieieteteteeee et et st ettt es e s s e s e s et s et essss s s st et esetes et sssss s ssssesesesesessanssssnssesesens |eeesenenensannes 164,620,513 |................ 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 [ 6,850,043 |..covvennee 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 21,790,083 |.....ocvvevne 29,119,357
13. Transfers to Separate Accounts due or accrued (net) (including$ — ............ (154,473,527) accrued for expense
allowances recognized in reserves, net of reinSUred allOWANCES) ............c.oueueieuruiiiriieieeeieieeeeses e seseseneeeens [eeeeeieienene (875,941,628).............. (861,132,497)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME taXeS ..........ccoeueueriiiririeieieeeeesseeeieeiene ..1,993,173 |.. ..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, Unearned iNVESIMENT INCOME .........c.iuiuriiiieeieieiet sttt b ettt b et et e se b et et s e s b et enenssesebenas [eoemnininanasnnas 3,674,104 |..........c.c..... 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 7,189,832 agents' credit balances .. ..7,260,669 |.. .. 1,814,710
19.  Remittances and itemMS NOt AlIOCALEA ...........ccoviririeieieieieiieie ettt sese e s s s e s s esesese e ssens [eseeeaeneneneans 24,424 859 ..o 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 $ .....cccocceviriniiinieeens 0 andinterestthereon $  ..oooocvvvvvevccicenenn 0 o
23. Dividends to stockholders declared and UNPAIA ...........cciouiiiiiiiiie ettt ettt et essesseesaeesaeesbeesbeesbeens [seseetesnessesssnssaessaessaees [oeseeiaeeiae s
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 247,808,668 |................ 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 ($ ......eeeeerereriieecens ) FeiNSUrers ......... |oeoeeereeeeeenns 778,309,953 |................ 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 297,471,363 |.cooveneee 281,931,778
24.08 Derivatives ..........cccceeveenee. 107,545,385 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 562,911,188 617,326,528
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 16,398,216,621 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 66,458,346,369 |.......... 65,371,428,212
28. Total liabilities (Lines 26 and 27) ... . 82,856,562,990 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.ceuiuiuieiiiiiieieteteteseee ettt tesess s st eae s s ese s s esssesesesesesesnsss st sesesesessssasesssasasesesa|esesenennnes 1,107,535,846 |............ 1,107,535,846
34. Aggregate write-ins for SPeCial SUMPIUS UNDS ...........cccooviiieieececececcc ettt ettt s eae s s s ssenens |eeesenenenennes 105,913,878 |..ccccveeenee 68,373,245
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvevveeiceeiceeiie ettt ea s s st s et e s s s sttt es et essass s s s seseseseseasassssssesesesesessasassssasans |eeesenenensnnes 789,129,636 |.....cceenv 819,049,639
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  .....civiiiiiiiiiiiiiiies ) e seeiees [ e
36.2 shares preferred (value included in LiN€ 30 $  ...cooveiiiiiiiiiiiiiins ) e ies [t e
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ........cccoevvrriierennen 2,185,199,754 2,182,342,576
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 2,190,889,754 2,188,032,576
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 85,047,452,744 84,116,367,477
DETAILS OF WRITE-INS
2501. Payable for repurchase agreemMENnts ...ttt ettt [eeneeeeenenenan 295,323,559 321,461,492
2502. Deferred Liability SSAP 108 ..... ..148,923,944 |.. ..153,954,004
2503. Derivative collateral liability ..o ...61,900,000 |.. ...87,996,041
2598.  Summary of remaining write-ins for Line 25 from OVErfOW PAGE ..........veueveuiiiieiieteieiieeeseiete et se s ssssse s snsens [eeeseieeenenens 56,763,685 |.....cccevvvnne 53,914,991
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 562,911,188 617,326,528
3101, GAIN ON INFOFCE TEIMSUFANCE ....cviieieiiiietiicecietet ettt ettt bbb bbbttt b e tes [oeietenennaenas 182,620,3% |.....ccocone 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) 182,620,394 187,383,846
3401, SPECial SUFPIUS SSAP 08 ...ttt b bttt bttt bttt enens [eeterenennneaas 105,913,878 |.covcene 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) 105,913,878 68,373,245




STATEMENT AS OF MARCH 31, 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 62,288,767 |...ooeeeeeen 830,214 [ 151,310,738
2. Considerations for supplementary contracts with life contingencies............coooirieiiiniiiieicieeeee e [ [
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..174,160,009 |.. ..183,408,668 |.. ..767,388,680
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. ..6,092,423 |. ... 12,899,906 |.. ...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 21,860,657 |.cooeeceeeenne 29,883,349 |........c...... 197,796,023
7. Reserve adjustments on reiNSUrance CEAEA .............cocooveviviveveuiriieieeeieieeieseseees e sesesss s s e (442,892,050)].......ccnnve (31,177,571)|.......... (2,250,834,647)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES............c.vvueueueriiiieieeeiieeesesesessssesesese s ssssesesessssssese s ssns [eeseciceseseenan 203,486,410 |............... 201,494,024 |................ 890,326,326
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 69,177,227 49,609,231 122,583,077
9. Totals (Lines 110 8.3) ...cevveeiiieiiciecieeieee 94,173,443 446,947,821 (77,467,477)
10, DEath DENETIS ......cueeiieeic ettt et 179,973,714 | 156,313,726 |....cconc.. 608,920,664
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccovveveveveueueeeeeienens |rereseeeeeeeenenens 1,294,252 | 1,641,582 | 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 ) (51,209,216) (57,748,953) (259,829,959)
20.  Totals (LINES 1010 19) ..cuiiiuiiiieeiieteee ettt ettt |eae s 898,695,370 |..cccveeenene 742,374,678 |............ 2,847,930,892
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ....ovvviicite ettt ettt bt b bt s n st b s ss s st eb s s s nse s s |eeemsciceceseennas 9,461,660 |..coocereeeenne 9,874,032 |................. 36,840,544
22. Commissions and expense allowances on reinsurance assumed . ... 27,641,493 |. ...25,399,159 |.. . 109,864,255
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 39,204,089 |.................. 32,377,031 [, 149,995,794
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 1,221,672 | 946,468 |.................. 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 FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (540,525, 161)|.............. (263,607,474)|.......... (2,520,281,386)
27. Aggregate write-ins for deductions .... (442,056,703) (263,954,191) (1,257,058,776)
28.  Totals (LINES 20 10 27) ..ueiiuiiiieieieee ettt ettt (6,357,580) 283,409,703 (629,095,651)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) . 100,531,023 |.....c.convee. 163,538,118 |....cocveen 551,628,174
30. Dividends to policyholders and refunds to members 2,244,146 945,388 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) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 98,286,877 |.ccvoenvene. 162,592,730 |..cocee.... 548,973,176
32. Federal and foreign income taxes incurred (excluding tax on capital gains) .............cccccceeevevevivererennes 7,396,838 (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) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 98,286,877 |.cccveeenne 155,195,892 |................ 571,492,043
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof § ..o 20,223,934 (excluding taxes of $  ..cceeerenenee (15,821,561)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (34,468,994) 6,604,993 (445,895,006)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 63,817,883 161,800,885 125,597,037
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, NetinCOmME (LINE 35) ....oviiiiiiiieiicee ettt e e e 63,817,883 |............... 161,800,885 |.......c.cec... 125,597,037
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .. (19,965,927) (123,700,302) .. (124,093,394)|.. (133,182,997)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccceeeeveveverevereeeeeeee e e . (1,275,965) ... 1,273,603 |...coovrine 2,329,637
40. Change in net deferred INCOME TAX .........c.cveveueuiuieieiieieietetete ettt se et es e as st eeenenens 9,558,204 |......cceeuenne 8,783,721 |. ... 29,788,306
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e (1,836,977)|.. ..(12,573,426)|.. ..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 32,777,181 (48,254,769) 5,832,559
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens 2,857,178 (25,511,146) (550,454 ,913)
55. Capital and surplus, as of statement date (Lines 36 + 54) 2,190,889,754 2,712,976,343 2,188,032,576
DETAILS OF WRITE-INS
08.301. Reinsurance hedge program allOWaANCE ...........cccccoeiiiieieieietcecec et 42,791,204 |................. 25,323,073 |.ooveen 88,649,233
08.302. Other investment management fEES .........ocooooioioioiiiiicieee e | 20,044,503 |................. 16,848,500 |......cocone.e. 3,817,494
08.303. MiSCEIIANBOUS TNCOME ...ttt e e e s e eeeneseaneeensennanaseneeeeannaoeeeeeaeeeeaeanans 5,322,575 oo 7,297,080 |...cocvoenes 27,691,488
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAgE ............c.ccoveveueueviuiieeieeieieieieeeeesee e oo 1,018,945 | 140,578 oo 2,424,862
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 69,177,227 49,609,231 122,583,077
2701. IMR adjustment on reinsurance ceded .. 7,992,597 (96,138) |- 125,261
2702. Miscellaneous deAUCTIONS ...........coviuiuiuiiicecieie ettt ettt se s [ean e 811,650 ..o 195,897 |.. ..8,448,468
2703. Change in provision for future dividends ........ccccevvvivirennene. ... (2,072,288)|.. ... (1,543,780)|.. .. (1,363,794)
2798. Summary of remaining write-ins for Line 27 from overflow Page ............ccceeeeveveievevevevceeeeeeeeeee e (448,788,662)|.............. (262,510, 170)|.......... (1,264,268,711)
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (442,056,703) (263,954,191) (1,257,058,776)
5301. Special SUrplus SSAP 108 ...ttt es s e 37,540,633 |......coenc. (43,491,317) oo 24,886,367
5302. Gain on inforce reinsurance . ... (4,763,452)]|.. ... (4,763,452).. ..(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) 32,777,181 (48,254,769) 5,832,559




STATEMENT AS OF MARCH 31, 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 22,107,808 |....ccovenene (75,352,658)......cccnvne. (13,432,019)
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e 174,724,402 |................ 208,575,906 |........c...... 868,410,524
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 291,803,757 278,266,067 1,199,823,278
4. TOtal (LINES 110 3) oottt 488,635,967 411,489,315 2,054,801,783
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 1,345,199,998 |............... 813,486,645 |............ 5,352,702 ,447
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (525,716,030)|............. (255,817,345)|.......... (2,530,117,812)
7. Commissions, expenses paid and aggregate write-ins for deductions .................cccveveveueueeeeceeeieienens foeeeeeeeenens (339,300,714)|.............. (186,262,426)|.............. (876,171,804)
8. Dividends paid t0 POIICYNOIAETS .........c.coviviveeeteeieie ettt eses s sesesnan s [eeerenee e nenees 2,244,600 |..coovrerinne 1,119,749 | 2,884,120
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvveiin. tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 6,816,836 46,367,759
10.  Total (LINES 5 throUGN 9) ....c.vuiuieiiiiiieiieit ettt 489,244,690 372,526,623 1,995,664,710
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (608,723) 38,962,692 59,137,073
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbbt ..918,239,611 |. 1,539,793,497
12.2 Stocks .............. ... 16,460,252 |.. ... 37,962,674
12.3 Mortgage loans ... ...66,538,692 |.. ..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 ......cuvuiuieieriiiieirei ettt [eeessinessinees 157,620,787 |...ovecveeenee. 14,680,560 |..........conc... 63,244,567
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNVesStments .............c.cccccceeeee foevvernecieinnencns (G (5] ) I 5,695 | 10,986
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 37,135,719 271,481,216 142,658,848
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cccvoveveveueviiieeeeceeeeteieeeee et [oevesinnas 1,195,981,898 |............... 679,129,584 |.......... 2,079,301,625
13. Cost of investments acquired (long-term only):
1301 BONGS .ottt [ereesinennnees 556,060,027 |................ 177,459,022 |............ 1,046,407,858
1312 STOCKS ..ottt |oetine e 220,763 |...ocviciriciene 217,548 | 795,820
13.3 MOMGAGE [0BNS .....oueivrieiieiiie ittt bbbttt [eoeeeeneeennenenes 6,207,966 |...........c..... 15,560,631 |...covvenene. 58,940,272
BT o =T e (= O A O FESU
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 49,919,928 |....ccvvnnee. 20,769,276 |................. 82,289,455
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 183,037,994 53,321,005 454,690,009
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 795,446,678 267,327,482 1,643,123,414
14. Netincrease (or decrease) in contract loans and premium NOES ..............ccceeeeveveveveueeeeeeeeieiennns 42,736,867 19,046,438 40,685,080
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 357,798,353 392,755,664 395,493,131
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 (3,949,884)].....ccccnce. (4,265,756)|...ocvvneneee. (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 (165,913,000) (339,820,778) (133,369,319)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.68) ..vuiiiiiicci it (169,862,884) (344,086,534) (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 15and 17) . |...c.c.cccevee. 187,326,746 |.......c....... 87,631,822 |............. (261,596, 160)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINMING OF YBAN .....couieiieiiiiei ettt |oesininines 1,008,424,621 |............ 1,270,020,781 |........... 1,270,020,781
19.2 End of period (Line 18 plus Line 19.1) 1,195,751,367 1,357,652,603 1,008,424 ,621
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non-cash proceeds from asset exchanges - bonds and preferred stock ........ccoovvvvviciciiiins fooreeiinins (15,014,238)
20.0002. Non-cash acquisitions from asset exchanges - bonds, preferred stock and other invested
ASSEES ..o (15,014,238)
20.0003. Non-cash ceded premiums for reinsurance . ... (7,992,597)]..
20.0004. Non-cash payable 0N FEINSUIFANCE ......cccooiririiiriiieieiiiiie ettt sn s snene [oereneenssenenes (2,374,588) 917,
20.0005. Non-cash transfer of funds withheld for unauthorized reinsurance .............ccooiiiices Jviviiniinnnnns 10,367,185 |......ccooevnve 2,821,719 [ 11,788,101
20.0006. Non-cash transfer of IMR liability for reinSUrance ... e 7,992,597 |.. .(96,138) [cooovvveieine 125,261
20.0007. Non-cash IMR reserve transferred on reinsurance ....... .. (7,992,597)|.. ..96,138 |. ....(125,261)
20.0008. Non-cash deferred asset SSAP 108 .................... ..(32,510,573)|.. 2,261,810 |. .(154,274,911)
20.0009. Non-cash deferred liability SSAP 108 ..o oo (5,030,060) 41,229,507 |.oovvvnnns 129,388,544




STATEMENT AS OF MARCH 31, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

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

20.0010. Non-cash special surplus SSAP 108

37,540,633

(43,491,317)

24,886,367

5.1




STATEMENT AS OF MARCH 31, 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 ... s 20,877,974 |......ccoenv. 20,480,305 |........cc...... 105,867,426
GIOUP T .. e 30,130,097 |.....ccovenvee (21,282,144)|................ (15,981,262)
INGIVIAUAT BNNUIIES ...t oo 31,621,906 |................. 31,978,167 |..ooveranne 113,482,001
GIOUD GNNUILIES ...vveeevveeeteteeceee s te et tessesseseeseste et et esessesssssstesesesessesesssssssesesesesssnsesssssesesesesssnsssssssesesensensnnaes 178,593,967 |............... 193,923,264 |.............. 684,459,609
ACCIABNE & NBAIN ... e 3,690,484 |......ccovvvernne 482,595 |.......ccoveee. 15,582,408
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 thIOUGN 7) ....ovuieieieeiiiieeeeeiete ettt b bbb 264,914,428 |.............. 225,582,187 |......c.c....d 903,410,182
DEPOSIt-LYPE CONFACES ...ttt ettt s s s e s esese s sns [eeseeenenenenas 202,751,703 |..ccoevneee 248,331,537 | 837,615,749
Total (Lines 8 and 9) 467,666,131 473,913,724 1,741,025,931




STATEMENT AS OF MARCH 31, 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 |$ 63,817,883 [$ 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 (3,112,538) 2,256,095
(3,112,538) 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 |$ 66,930,421 $ 123,340,942
Surplus
5. TL state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX [$ 2,190,889,754 |$ 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 5,077,633 8,190,171
Less: Reinsurance reserve credit (TLA) (as described above) 61 3 35 7,735,162 18,386,767
12,812,795 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 |$ 2,178,076,959 | § 2,161,455,638

The Company's reported investment in TLA was $884,136,029 and $886,939,559 as of March 31, 2024 and December 31, 2023, respectively. The Company's
investment in TLA would have been reported as $876,400,867 and $868,552,792 as of March 31, 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.
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 categories 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 March 31, 2024.



STATEMENT AS OF MARCH 31, 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 $ 9,063,570
2. 12 Months or Longer $ 119,443,008

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

1. Less than 12 Months $ 315,901,176
2. 12 Months or Longer $ 1,010,826,577

As of March 31, 2024, loan-backed securities in an unrealized loss position comprised 432 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 March 31, 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 March 31, 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 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter

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

Maturity Time Frame

a. Maximum Amount First Quarter | Second Quarter | Third Quarter | Fourth Quarter

N

. Open - no maturity $ —1$ —1$ —1$ —

. Overnight — — — _

. 2days to 1 week — — — —
. >1 week to 1 month 51,327,500 — — —
. >1 month to 3 months 243,996,059 — — —

. >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 — — —
. >1 month to 3 months 243,996,059 — — —

. >3 months to 1 year — — — —

~N o ol |w N

. >1year — — — —
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STATEMENT AS OF MARCH 31, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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 | $ —1|$ —1|$ —
2. Securities (FV) — — — —
b. Ending Balance First Quarter | Second Quarter | Third Quarter | Fourth Quarter
1. Cash $ 295,323,559 | $ —1|$ —1|$ —
2. Securities (FV) — — — —

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

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

7.2

1 2 3 4 5 6 7 8
Does Not
Qualify as
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. Cash —[$295,323,559 [ $ —1$ —1$ — — — —
b. Bonds-FV — — — — — — — —
c. LB&SS-FV — — — — — — — —
d.
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 — [ $295,323,559 | $ —[$ —|[$ — — — —
Allocation of Aggregate Collateral by Remaining Contractual Maturity
Fair Value
a. Overnight and continuous $ —
b. 30 days or less 295,323,559
¢. 311090 days —
d. >90 days —
Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity
Amortized Cost Fair Value
a. 30 days or less $ 295,323,559 | § 295,323,559




STATEMENT AS OF MARCH 31, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

First Quarter | Second Quarter | Third Quarter | Fourth Quarter

a. | Maximum Amount

1. Cash $ 295,323,559 | § —1$ —1|$ —

2. Securities (FV) — — — —
b. | Ending Balance

1. Cash $ 295,323,559 | § —1$ —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 March 31, 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 March 31, 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
March 31, 2024 $ 92,826 | $ (39,778)| $ (39,778)
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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STATEMENT AS OF MARCH 31, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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 March 31, 2024.

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

a. | Scheduled Amortization
Amortization Year Deferred assets Deferred liabilities

1 (2024 $ (26,516,208)| $ 15,090,180
2 2025 (35,354,944) 20,120,240
3 12026 (35,354,944) 20,120,240
4 2027 (35,354,944) 20,120,240
5 12028 (35,354,944) 20,120,240
6 2029 (35,354,944) 20,120,240
7 12030 (31,029,348) 20,120,240
8 |2031 (19,264,536) 13,112,322
9 12032 (1,253,009) —
10 {2033 — —
11 | Total $ (254,837,823)( $ 148,923,944
b. | Total Deferred Balance* $ (105,913,879)
*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 (2,555,667)

3 | Current Year Deferred Recognition 40,096,300

4 | Ending Deferred Balance [1-(2+3)] $ (105,913,879),

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 March 31, 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 pledge limit is $548 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. March 31, 2024

2. De

3 Separate
1 Total 2+3 2 General Account Accounts
a. | Membership Stock - Class A —1$ —19 —
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 548,000,000 | § 548,000,000 | $ —
cember 31, 2023
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 (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% —1$ —
2 Class B 5,000,000 5,000,000 — — — —
3. Collateral Pledged to FHLB
a. Amount Pledged as of March 31, 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) $ 298,760,337 | $ 330,495,864 | § —
Current Year General Account: Total Collateral
2 | Pledged 298,760,337 330,495,864 —
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 —
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b. Maximum Amount Pledged During Reporting Period

3
Amount Borrowed at
1 2 Time of Maximum
Fair Value Carrying Value Collateral
Current Year Total General and Separate Accounts
1 | (Maximum Collateral Pledged (Lines 2 + 3) $ 300,251,206 | $ 333,115,535 ( $ —
Current Year General Account Maximum Collateral
2| Pledged 300,251,206 333,115,535 —
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 March 31, 2024.

c. FHLB - Prepayment Obligations

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

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

No significant change.

Note 14 - Liabilities, Contingencies, and Assessments

A.  Contingent Commitments

2. Detail of Other Contingent Commitments

1 2 3 4 5
. Maximum
Ultimate :
Nature and Financial Pote(?ftlélmrrr;ount
Circumstances of Statement Pavments
Guarantee and Key Impact if Action the Gyu arantor Current Status of Payment
Attributes, Including Liability Under the Could or
Date and Duration of Recognition of Guarantee be Required to Performance Risk of
Agreement Guarantee is Required Mqake Guarantee
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 March 31, 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.
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Note 16- Information about Financial Instruments with Off-Balance Sheet Risk and Financial Instruments with Concentrations of Credit Risk

No significant change.

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

B.

C.

The Company had no transfer or servicing of financial assets.

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 (“PIMCO”), 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 ("CFQ") of the Talcott Financial Group Investments,
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 Unadjusted quoted prices for identical assets or liabilities in active markets that the Company has the ability to access at the measurement date.
Level 2 Observable inputs, other than quoted prices included in Level 1, for the asset or liability, or prices for similar assets and liabilities.

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

In many situations, inputs used to measure the fair value of an asset or liability position may fall into different levels of the fair value hierarchy. In these situations, the
Company's investment manager will determine the level in which the fair value falls based upon the lowest level input that is significant to the determination of the fair
value. In most cases, both observable (e.g., changes in interest rates) and unobservable (e.g. changes in risk assumptions) inputs are used in 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:

March 31, 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 $ —|$ —|$ 10,318 | $ —1$ 10,318
Common stocks - unaffiliated — — 9,694 — 9,694
Cash equivalents 396,533 — — — 396,533
Total bonds, stocks and real estate 396,533 — 20,012 — 416,545
Derivative assets
Macro hedge program — — 144,093 — 144,093
Total derivative assets — — 144,093 — 144,093
Separate Account assets [1] 29,991,148 35,159,756 74,224 — 65,225,128
Total assets accounted for at fair value $ 30,387,681 [ $ 35,159,756 | $ 238,329 | $ —1$ 65,785,766
b. Liabilities accounted for at fair value
Derivative liabilities
Interest rate derivatives $ —1% (87,553)| $ (18,225)| $ — (105,778)
Macro hedge program — (1,699) — — (1,699)
Total liabilities accounted for at fair value $ —|$ (89,252)| $ (18,225)| $ —1$ (107,477)

[11  Excludes approximately $1.2 billion of investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 (Fair Value
Measurements).
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Valuation Techniques, Procedures and Controls

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

The fair value process is monitored by the 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.

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.
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B.

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.

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 March 31,
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 | $ 10,097 | $ —|$ 221($ —1% —|$ —|$ —1% —1$ 10,318
Common stocks - unaffiliated 9,694 — — — — — — — 9,694
Total bonds and stocks 19,791 — 221 — — — — — 20,012
Derivatives
Macro hedge program 194,159 — — — (72,433) 25,061 — (2,694) 144,093
Total derivatives [3] 194,159 — — — (72,433) 25,061 — (2,694) 144,093
Separate Accounts 114,340 —|9% (179) (471) (237) 17,074 (56,304) — 74,224
Total assets $ 3282909 —1$ 4219 (471)[$ (72,670)|$ 42,135|$% (56,304)|8  (2,694)| % 238,329
Liabilities
Derivatives
Interest rate derivatives $  (11,127)($ —|$ —1$ —1|$% (7,098)$ —|$ —1$ —1|$  (18,225)
Total derivatives [3] (11,127) — — — (7,098) — — — (18,225)
Total liabilities $ (11,127 $ —|9% —1|$ —|[$ (7,008)$ —|9% —1|$ —|[$  (18,225)
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.
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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)

March 31, 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 $ 10,183,528 | $ 11,441,822 | $ —|$ 8589517 |$ 1,594,011|% —1$ —
Bonds - affiliated 64,880 64,098 — — 64,880 — —
Preferred stocks - unaffiliated 10,318 10,318 — — 10,318 — —
Common stocks - unaffiliated 9,694 9,694 — — 9,694 — —
Mortgage loans 987,767 1,093,441 - — 987,767 — —
Cash, cash equivalents and short-term
investments -unaffiliated 896,260 895,752 818,775 14,963 62,522 — —
Cash, cash equivalents and short-term
investments - affiliated 300,000 300,000 — — 300,000 — —
Derivative-related assets 161,005 161,134 — 16,912 144,093 — —
Contract loans 1,480,888 1,480,888 — — 1,480,888 — —
Surplus debentures 50,277 51,070 — 35,605 14,672 — —
Separate Account assets [1] 65,225,128 65,225,128 29,991,148 35,159,756 74,224 — —
Total assets $ 79,369,745 [ $ 80,733,345 [$ 30,809,923 [$ 43,816,753 [$ 4,743,069 | $ —1$ —
Liabilities
Liability for deposit-type contracts $ (100,172)| $ (107,157)| § —1$ —1$  (100,172) $ —19 —
Derivative related liabilities (107,417) (107,545) — (89,192) (18,225) — —
Separate Account liabilities (65,225,128) (65,225,128)] (29,991,148)| (35,159,756) (74,224) — —
Total liabilities $ (65,432,717)| $ (65,439,830)| $ (29,991,148) $ (35,248,948)|$  (192,621)| $ —1$ —

[1] Excludes investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 of approximately $1.2 billion as of March 31, 2024.

(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 % 1,434,104 |% —|$ —

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|8$ —1$ —
Liabilities

Liability for deposit-type contracts $ (103,864)| $ (111,107)| $ —19 —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)| § —1$ —

[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.

At March 31, 2024, the Company had no investments where it was not practicable to estimate fair value.
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Note 21 — Other ltems
C.  Other Disclosures

On December 29, 2023, the Company received approval from the Department to transfer ownership of American Maturity Life Insurance Company
(“AML") to Talcott Resolution Life Inc. ("TLI"). In an agreement effective January 1, 2024, TL sold AML to TLI for a value of $16 million.

. 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 $ 99,570,049

(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

The Company had no material subsequent events through the filing date of May 15, 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 March 31, 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 $5,077,633 and $8,190,171, respectively.

b.  For the periods ended March 31, 2024, and December 31, 2023, the total amount of reinsurance credit taken for this agreement was $6,427,383 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.
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Note 35 - Separate Accounts

No significant change.

Note 36 - Loss/Claim Adjustment Expenses

No significant change.
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STATEMENT AS OF MARCH 31, 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, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 No[ ]

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

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

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

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
IS AN INMSUIEI? <...eovevoe ettt eeete et e e e ettt e s e astetesesee s s saetesesessssaesesesensssseesesasessnseeesesasensnsseetesaseesssneesesasessnseeetesasasnsesetesasasnsnsetetesasnsseesesasannsren Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes [ X] No[ ]
If the response to 3.2 is yes, provide a brief description of those changes.

AML was purchased by Talcott Resolution Life, Inc. (“TLI") from TL and as such, AML is now wholly-owned by TLI. Schedule Y reflects AML'’s
new position in the organizational chart. ..

Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........ccoiiiiiiiiii e Yes[ 1 No[X]

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

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

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

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

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

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NA[ ]
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ..... 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. .............ccocevevevevecceeereeererecnnns 12/31/2017

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or

the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet

GALE). veeuirterieet ittt h R h sttt 05/10/2019

By what department or departments?

State of Connecticut INSUrANCE DEPAIMENT .........oiuiiiiiiiieii ettt ettt e ettt ehe e s bt e eheeab e e bt ea b e ea bt eaeeea et saeeeheeehe e b e e be e beenbeenbeanbesneesneesneas

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

statement filed With DEPAMMENTS? ............cooviieeeeeeeeee ettt e et e et e e e s e e e st e s et e e e e e e e s s s et eeesea e s s s teseseseseeeeensaseseenanananns Yes[ 1 No[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ X] No[ 1 NAT ]

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

revoked by any governmental entity during the reporting period? .... Yes[ ] No[X]

If yes, give full information:

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

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

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

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Talcott Resolution Distribution Company, Inc. .....cccooovvniiinnnans Hartford CT .o ....NO.....|....NO.....[....NO.....]... YES....
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STATEMENT AS OF MARCH 31, 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 $379,785,180 of cash and bonds pledged as collateral for derivative activity; $5,000,000 of FHLB capital stock;
$330,495,864, pledged as collateral for FHLB activity; $339,614,506 of securities pledged for repurchase activity. ..........c.cocovvecviivinrnincnenns

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: ......................

Ves [ X ]

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X ]

No [ ]

Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... 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. 64,097,517

Preferred Stock $.
Common Stock . 916,174,503 3. ....896,993,973
Short-Term Investments ...... .300,000,000 $. .300,000,000
Mortgage Loans on Real Estate $.
All Other .. 43,161,171 3. .. 58,694,384
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) .... ...1,295,206,430 5. ..1,319,785,874
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 $
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STATEMENT AS OF MARCH 31, 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 MARCH 31, 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 1,123,063,557
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 $ 1,123,063,557

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 $ 1,123,063,557

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 MARCH 31, 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 MARCH 31, 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
2 3 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 el f.32,594 208,401 .l 68,472 1,504,924 |............ 1,904,391 |........... 3,824,487
2. AIBSKA .ot AK , , VAT e 82 | 84T | 1,494,762
3. Arizona..... .. AZ
4. Arkansas .. .. AR T s ..
5. California .. ... CA 23 154, 683 . .29,831,872 |..
6. Colorado ...... ... CO ...183,636 |.. ..609,892 |..
7. Connecticut .. . CT .. 4,652,235 |.. ...5,223,195 |..
8. Delaware ............. ... DE ...526,916 |.. ..711,586 |..
9. District of Columbia . .DC | b 02,000 [ 402,048 8,929 [l 44,987
10. Florida .. .. FL
11.  Georgia .. GA
12.  Hawaii .. .. HI
13. Idaho .... . ID
14.  lllinois ... . IL
15. Indiana. . IN
16. lowa ..... . 1A
17. Kansas . ... KS .. .29, .. . , ..
18, KENUCKY ...oveiiiceeieee e KY oo b [ 48,000 [ 416,171 [ 24,561 [ 1,066,017 |.......... 1, 554 848
19, LOUISIANA ..veveieeeeeeieciieie e LA [ b fe 178,184 0. 359,58T . 33,700 5,661,446 |............ 6,232,911
20. Maine .......
21.  Maryland
22. Massachusetts .............cccooiiiiiiis MA
23.  Michigan ........ccccooviiiiiiiiicceeeee Mi
24. Minnesota . .. MN
25. Mississippi . MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e
27. Montana
28. Nebraska ..
29. Nevada ........ .
30. New Hampshire ... NH
31. New Jersey .....ccccooverivieiiiiccciec e NJ
32.  New Mexico . s K .. s ..
33. New York ..... ... 13,026,489 |. .10, 463 929 |.. 33 184, 228 ..
34.  North Carolina .. ....435,027 |. ..1,928,721 |.. .. 3,342,852 |..
35.  North Dakota . . . 21,665 |. .. 1,759,368 |.. .. 2,226,589 |..
36. OO coveeeeeee . . 278,887 |. ..2,107,131 |..
37.  Oklahoma . . . 77,432 |. LT17,221 .
38. Oregon......... . . . 69,206 |. ...1,644,615 |..
39. Pennsylvania ... .30,029,899 |..
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...
44. Texas .......
45.  Utah .....
46. Vermont .
A7, VIrginia ....oooccoeeiiiiiec e
48.  Washington ...
49. West Virginia
50. Wisconsin .... .
51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate Other Aliens .. OT K . .. .. ..
59.  SUBLOtAl ..c.oiiiiie e ,564, ,406,749 |........... 4,433,972 |........ ,809,125 |........ 237,214,219 |........ 202,751,703
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 2,245,065 |....coooeeiiieiiieiins oo s e 2,245,065 |....ovieeiieieine
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.................... 64,146 64,146
94.  Aggregate or other amounts not allocable by State..|....... XXX.......foceeeeiiiiiiiiins e P O .
95.  Totals (Direct BUSINESS)........cccuevrueirieinicinieiennns . XXX..... ...24,873,584 |. ..52,406,749 |. ,433,972 |........ ,809, oo 239,523,430 |..
96. Plus Reinsurance Assumed. XXX e e 67 |. ..69,657,860 |...coovereieeieiies forine ,638, oo 197,296,259 |..
97  Totals (All Business).... . ...24,873,651 |........ 122,064,609 |. .. 4,433,972 |........ 447, ....... 436,819,689 |..
98.  Less Reinsurance Ceded.........cooovrvrrereneeeeennenenencforerees XXX o 61,345,498 |.......... 84,565,049 |........... 4 433,972 |........ 249,241,970 |........ 399,586,489
99. Totals (All Business) less Reinsurance Ceded XXX (36,471,847) 37,499,560 36,205,487 37,233,200 8,500
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ......ccovvvvvrcccceeeeecee e XXX....... . 12,699 |. 1,914 | .. 14,613 |..
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 12,699 1,914 14,613
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 MARCH 31, 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

Mames of Parent, Subsidiaries or Affiliates Domiciliary Location | NAIC Company Code | ID Number Directly Controlled By Ownership Percentage
Alan Waxman (member of TAD Insurance Holdings, LLC)
Sixth Street Advisers, LLC DE 45-2553330 [Ultimate Indirect control by Alan Waxman
Sixth Street TAD Management, LLC DE a0-1019036
Sixth Street Insurance GP Holdco, LLC DE
Sixth Street Insurance Solutions, L.P. DE 87-0910021
Cadence ALM GP Holdco, LLC DE 87-0910936 [Ultimate Indirect control by Alan Waxman
Sixth Street Insurance Solutions ALM, L P. DE B6-2807588
Cadence Senvices US LLC DE 86-2807409
Anthony Michael Muscolino (managing member of TAQ Insurance Haoldings, LLC)
TAD Insurance Holdings, ey DE 86-1594781
TAD Sutton Holdings, Lie2® CYM 98-1578722 [TAOQ Insurance Holdings, LLC 100%
Talcott Financial Group Investments, LLC BMU 98-1578678 [TAOQ Sutton Holdings, LLC 100%
Talcott Financial Group, Ltd, BMU 98-1578697 [Talcott Financial Group Investments, LLC. 100%
Talcolt Re FinCo, Ltd. BMU 93-1673007 |Talcott Financial Group, Ltd. 100%
Talcott Re Holdings, Lid. BMU 98-1672064 |Talcott Re FinCo, Lid. 100%
Talcott Life Re, Lid. BMU 93-1625692 |Talcott Re Holdings, Lid. 100%
Talcott Life & Annuity Re, Lid. CYM 93-1652614 |Talcott Re Holdings, Lid. 100%
Sutton Cayman Holdings, Ltd. CYM Talcott Re Holdings, Ltd. 100%
Talcott Financial Group GP, LLC DE 86-1856539 [Talcott Financial Group, Ltd, 100%
Talcott Holdings, L.P. DE B82-3930622 [Talcott Financial Group GP, LLC 100%
Talcott Acquisition, Inc. DE 82-3950446 [Talcott Holdings, L.P. 100%
Talcolt 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 Ltd BMU 98-1627971 |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 Sernvices Company, LLC 100%
Talcott Resolution Life Insurance Company CT 88072 06-0974148 [TR Re, Lid, 100%
Talcott Resolution Life and Annuity Insurance Company CT 711563 39-1052598 Talcott Resaolution Life Insurance Company 100%
Talcot Resolution Distribution Company, Inc. CT 06-1408044 |Talcott Resolution Life and Annuity Insurance Company 1005%
Talcolt Resolution Comprehensive Employee Benefit Service 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 Street R, LLC DE 83-2918805 Talcott Resolution Life Insurance Company 100%
Talcott U3 Holdings, Ltd. BMU Talcott Financial Group, Ltd. 1005%

TPursuant to the operating agreement of TAD Insurance Holdings, LLC, Alan Waxman, as a member of TAQ instrance Holdings, LLC, has the authority to appoint the managing member of TAQ [nsurance Holdings, LLC and has appointed A. Michael Muscolino.

! TAO Insurance Holdings, LLC is the managing memdber of TAD Sutton Parent, LLC, which (i turn is a non-voting member of TAQ Sutton Holdings, LLC. Sixth Street TAO FPartners, L.P., Sixth Street TAO Partners (A), L.P., Sixth Street TAD Partners (B), L.P., Sixth
Street TAQ Partners (C), LP, Sixth Street TAQ Partners (D), L.P., Sixth Street TAQ Partners (E), L.P., Sixth Street TAQ Pariners (F), L.P., Super TAQ MA, L2, Super TAQ Confingent MA, LP., Knight TAQ, L P, and PSERS TAO Partners Parallel Fund, L.P.
fcollectively, "Sixth Street TAQ') are non-voling members of TAQ Sutton Parent, LLC. Certain of the entities that comprise Sixth Street TAQ are indirect owners of Klaverblad Levensverzekering M V., Lifetri Uitvaariverzekeringen NV, and Lifetri Verzekeringen NV

3 i addition to Sixth Street TAO, certain investers ("Co-Investors'] invested in the Domestic fnsurers outside of Sixth Street TAQ. All Co-Investors are passive investors and do not own any volting 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 lnvestments, LLC or the Domestic /nsurers.
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STATEMENT AS OF MARCH 31, 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 ....ccoeveeeeeeeeeeees | eees 00000 ....|86-1856539 .. Talcott Financial Group GP, LLC Talcott Financial Group, Ltd. .......ccceeets Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman
4926 ...|Talcott Holdings Grp ..ccoovvvvevvvevcccces | e 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 ..ccooevvvveveeececces | anee 00000 ....|06-1470915 .. Talcott Resolution Life, Inc. . . |Talcott Acquisition, Inc. . . | Ownership.. ..}.100.000 ...|A. Michael Muscolino/Alan Waxman ...
. 4926 ...|Talcott Holdings Grp ....ccoeveeeeeeeeeeees | eees 81213 ....|95-1627971 .. American Maturity Life Insurance Company .... .| Talcott Resolution Life, Inc. .. .. | Ownership.. ..}.100.000 ...|A. Michael Muscolino/Alan Waxman ...
4926 ...|Talcott Holdings Grp ..ccoovvvvevveevcecees | annee 00000 ....|95-1627971 .. TRRe Ltd. coeeeeeeeeeeeeeee Talcott Resolution Life, Inc. ........ee.eeee. Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman
Talcott Administration Services Company, LLC
4926 ...|Talcott Holdings Grp ..cccovvvveeveeeceeces | annee L0 0 O B B LDE] e NIA....... TR Re, Ltd. oo OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|A. Michael Muscolino/Alan Waxman ....... N0 e
Talcott Administration Services Company,
4926 ...|Talcott Holdings Grp ..ccoovvvvevveevcecees | annee 00000 ....| weeeeeeeeennnns LIAS Administration Fee Issuer LLC ............ LDE] e NIA....... .. | Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman ....... 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 ....... 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 ....... N0
4926 ...|Talcott Holdings Grp ..ccoovvvvevveevcecees | annee 00000 ....|83-2918805 .. 21 Church Street R, LLC . teeeeeeees [ DELL .| Talcott Resolution Life Insurance Company |Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman ....... N0 e
Talcott Resolution Life and Annuity Insurance
4926 ...|Talcott Holdings Grp ..ccooevvvveveeececces | anee 71153 ... 39-1052598 .. | ..eeoviiiiiiis | eerriiiiiiiiinen | e COMPANY ettt e O] e DS........ Talcott Resolution Life Insurance Company |OWNership............eeeeeeeeeeeuvenennnnnns .100.000 ...|A. Michael Muscolino/Alan Waxman ....... N0 e
Talcott Resolution Comprehensive Employee Talcott Resolution Life and Annuity
4926 Talcott Holdings Grp ......ccccooeon [ eens 00000 ....|06-1120503 .. | ..ccevevvrreee | coveemmereinnnen | eeeeeeieieee s Benefit Service Company ...........ccooeeeeieeeenns O] e DS........ Insurance COmPany ..........ceeeeeeeeeeeeeeeeeeenns OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|A. Michael Muscolino/Alan Waxman ....... CYES ] e s
Talcott Resolution Life and Annuity
4926 Talcott Holdings Grp ......ccccoooon [ eeens 00000 ....|06-1408044 ..| .............. 0000940622 .. | eeeeeereiiiiiiiiiiieeeeeeeeees Talcott Resolution Distribution Company ..... CToeef s DS........ Insurance COmPany ..........eeeeeeeeeeeeeeeeeneenns OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|A. Michael Muscolino/Alan Waxman ....... CYES ] e s

Asterisk |

Explanation




STATEMENT AS OF MARCH 31, 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. .............. N/A

YES

AUGUST FILING

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

Explanation:

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

This supplement is not applicable for this company.

Bar Code:
8 8 0 00 0 0 1
8 8 0 00 0 0 1
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
0 00 1

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

0
8 8 0 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
8 8 0

0

o
—

0 1
0 1

o
—
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STATEMENT AS OF MARCH 31, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504. Other liabilities - abandoned property Unpaid fUNS .........cccooiiiiiiiiiicccc e ferer e esee s 29,574,591 |.oovove 30,255,500
2505.  Accrued interest on derivatives in a liability position 12,227,879 |.ocvovvee. 9,026,831
2506.  Provision for fUTUIE diVidENAS ..ottt se s n st nens [ereneneenenenenas 9,018,355 ..11,213,211
2507.  Miscellaneous liabilities ... .4,877,209 .2,629,307
2508. Interest on policy or contract funds due OF CCTUBH .......cocoiiiiiiiiieiiccee et [oeeetee e 1,065,651 |.oooveveieiee 790, 142
2597.  Summary of remaining write-ins for Line 25 from overflow page 56,763,685 53,914,991
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 1,088,929 |..ocooeie 140,578 .o 2,424 862
08.305. ICOLI change is cash SUFTENAEr VAIUE ........cccooooieioiiiiiciciceceeeee ettt |oreieseseaeaeesnas (89,984 ... el
08.397. Summary of remaining write-ins for Line 8.3 from overflow page 1,018,945 140,578 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 (448,788,662)|.............. (262,510,170)|.......... (1,264,268,711)
2797. Summary of remaining write-ins for Line 27 from overflow page (448,788,662) (262,510, 170) (1,264,268,711)
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STATEMENT AS OF MARCH 31, 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 e b e et e eaeeese e aeesseenaeeaeennean
2.2 Additional investment made after acquisition .
3. Current year Change iN €NCUMDIANCES .........coiuiiiiiiiiii ettt e bt et e e bt e bt a bt eaeeeaeesaeesbeesbe e beenbeenbeenbesnnesaeesaeas
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 VAIUE ............coeiiiiiiiiiiiiiieie ettt s saeesbeens [eeessse e eaeees [oaeeiseese et e
7. Deduct current year’s other than temporary impairment recognized .. - .4,500,000
8. Deduct CUITENt YEAr'S AEPIECIALION .........c.cveveveeeeieieiieteteteeeeeee ettt eae sttt eseas s s s s sesesesesess s ssesesesesssssssssasesesesnssasannas |eeesesesesesentnneeeeeeeaeieeenns [oeesenneseeeeeaeaene (283,784)
9. Book/adjusted carrying value at the end of current period (Lines 14+2+3+4-5+6-7-8) .........cccuiiiiiiiiiiiiiieeieeieeie e seenies e [oaeeie e
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 @CQUISITION ...........ccuiiiiiiieiciceetee ettt et ettt et e et et et e s essessesesessesesenne [eeeeeeeseeieseeieeseeeenens [eeeeieceeeeieeeeaen 553,074
2.2 Additional investment made after acquisition . A 6,207,966 |................. 58,387,198
3. Capitalized deferred interest and other ............. IO FO 1,205,333 | 4,039,434
4. ACCTUAL OF GISCOUNT ...ttt bbbt bbbt b et et s bbb e st st et et s e sesetenas [ooemnananensnnannaes 218,661 [ 1,944,003
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals ............c......
7. Deduct amounts received on disposals .
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES .........coovvieveueieuiiiiieeeeeeee s oo 23,700 |ovoveeeee 85,844
9. Total foreign exchange change in book value/recorded investment excluding accrued interest .............coooeveieieienenenenes foovmne e
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ...
12.  Total valuation @lIOWANCE ............c.ccoiiiii s
13.  Subtotal (Line 11 plus Line 12) ......
14.  Deduct total nonadmitted @MOUNLS ..o e aes [reeen e e et [ne e s
15. Statement value at end of current period (Line 13 minus Line 14) 1,093,440,876 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 acquisition . U OO 44,929,565 |.....coovvvenene 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. ACCTUAI OF GISCOUNL ...ttt ettt st s et ea e s s s st es et e s essas s as st esesesessss s s st et esessssasssssesesesessasasanananas [eoesesennneneseeeeeaene 55,544 ..o 220,354
5. Unrealized valuation INCrEASE/(AECIEASE) ..........c...cveveveveveeieieeeeteieseseteseeeeee et e sese s st sas s s ssssesesesesesess s st ssasesesesesesnsssssasesesesesnanans [oeseennenennnes (60,885,632 ......ccccencee 42,293,918
6. Total gain (loss) on disposals .................... ...58,017,982 |.cooiiine 5,591,760
7.  Deduct amounts reCceived ON GISPOSAIS ...........cccovvveveueueeeeceeieieteteteseseaes st et s eae s s s s sesesesesessssss s sesesesesssssssssesesesesesnans [oeseeeseneeenes 157,620,787 |..covvevnneee 63,244,567
8. Deduct amortization of premium and dEPreCIAtION .............c.cccveviviueuiuieiiieeeie ettt ettt ee et s s ssss s sesesesssnns |oeeeeeeseeeeeaeieeeaes 55,029 oo 173,478
9. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sneesbeens [ernessseesse s e e e eieees [oaeeiseete et e
10. Deduct current year's other than temporary impairment rECOGNIZEA ............c.cccoveveviviveuereuesiieeeeeieseieseseses s esesessesessnesens [eoesereeneseseeeeeieaene 87,446 |....oooecene 8,178,784
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .. ..730,464,973 |... ..841,120,413
12.  Deduct total NONAAMItEEA @MOUNTS .........oiiiiiiiee ettt e b e et e e s e e st e s e e se e b e enbeeseeesseenseeneesseenseenaeeseanne [saeeseeteateeteessenseenaeenes
13.  Statement value at end of current period (Line 11 minus Line 12) 730,464,973 841,120,413
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 year ... I SO 12,897,609,168 |.......... 13,714,921,067
2. Cost of bonds and Stocks aCqUIred .............cc.ccevveueeveueieeueeeeeeeeeeeeeeeeee s e 571,295,028 |............ 1,322,046,529
3. ACCTUAI OF QISCOUNT ...ttt s et s et st s et ns s [roeninaeninisnineas 4,466,104 |.......cocoeee 16,038,029
4. Unrealized valuation iNCrEASE/(UECIEBASE) ........ccvriiiririiueieieiisiitseststeteteseses ettt sesesesesese st sesssseseseseseseassessesesesesesasessssssssesesesenens [eoeaemininsnsnns (2,715,253} (53,460,028)
5. Total gain (Ioss) on diSPoSals ...........cccceeveririeieeerereenns . (77,571,776)|... ....(142,097,570)
6. Deduct consideration for bonds and stocks disposed of . S 950,054,661 |........... 1,851,990,717
7. Deduct amortization of premium ...........c..ccceeveeevereeieeeieeiennns O FO 19,167,868 |................ 101,344,184
8. Total foreign exchange change in book/adjusted CArryiNg VAIUE ..............cccouveiueviviiriisirereiiisiesssiese e essssese s sssssesesans oeeeeescacecees (1,275,965)|...ccvceeeeenne 2,582,507
9. Deduct current year's other than temporary impairment reCOGNIZEM .............coureirririririsieiseise et sbenens [roesesessesesenesessanesennies [eneeeseeseeaeaes 8,478,160
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees .............covvveeeeeieienenns foocieiiiiccccs 340,560 |... (608,305)
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........cceerrurreireriririeieieeceeeseseeieienes [eeeens 12,422,925,337 |.......... 12,897,609, 168
12.  Deduct total NONAAMItEEA BMOUNTS ........c.iuivuiiieiieiiteici ettt [ooneninininaas 12,857,945 | 12,774,692
13. Statement value at end of current period (Line 11 minus Line 12) 12,410,067,392 12,884,834 ,476

SI101




AV

STATEMENT AS OF MARCH 31, 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 [ 7,198,356,334 |...........c.... 507,962,662 |................ 879,658,785 |.....ccoeeneee 19,760,404 |........... 6,846,420,615 ..o [ e 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 4,803,608,585 |............... 323,189,072 | 310,824,918 |............. (58,851,826)|............ 4,757,120,913 | oo oo Joeerieiens 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 281,913,101 [ 16,849,034 |......co...... 80,322,391 | 17,120,955 |....oooeeee. 235,560,699 |....oeereeeeieieeeeennenes [ e 281,913,101
L 7Y @2 - TP PEPPRRSTTY SRS 28,685,637 |...ccvvvene 16,859,336 |..covvvrinene. 6,682,216 |....ccovveneeee. (4,026,438)|................. 34,836,319 |- e e 28,685,637
5. NAIC B () ittt bbbt bt b et bt b s ens [r s 438 | e 1,304,247 | 9,984,023 |.ocvirnne 8,680,214 | [ [t 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 38,271 316,012 277,741
7. Total Bonds 12,312,564,095 864,860,104 1,278,830,828 (15,696,870) 11,882,896,501 12,312,564,095
PREFERRED STOCK
8. INAIC T ettt ettt a bt h st s s s A b s R s et e s AR b R s et s e stk sesesene et es et sesesenenenens [erereseanneneneesaeneneteinnenens [oretetee st st saeies [eeeeei e nnenen [eeesee s sasnens [reeeet i nnensoreen et seenen [oeeeeei e e
NAUC 2 ..ottt ettt ettt et e st e te et et et e b e st e s e st eses e e s eseeses e ee e s e s e s e s e ReateReneeseneeseseeseseesese et ese s esensesenseseneens |ohest et et et et et e ettt ete [tetebe et et ettt e e [ree ettt enees[oaeie e e ettt [oere et [oreree e [
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 [ T4AT3 | [ o 14,173
T2, NAIC B bbb bbbttt st [srre s 10,082,592 |......ccvveurrennn. 220,763 |.eeeeeeeeeeeieeeeieieirneeens feoeieinene e 219 [ 10,303,574 |.oeceeeeeeceeereeeee e [ 10,082,592
T80 INAIC B .ttt h bbb h e e bt bt bt bttt ettt e et et n et
14, TOUAl PrEEITEA STOCK ......vuivveieiaiiiiieiciei ettt 10,096,765 220,763 219 10,317,747 10,096, 765
15. Total Bonds and Preferred Stock 12,322,660,860 865,080,867 1,278,830,828 (15,696,651) 11,893,214,248 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 14,976,617 ; NAIC2 $ .cocvvrveene 351,666,667 ; NAIC3 $ ooeeeeieieeeeeeieinn NAIC4 $ i 10,333,333 ; NAIC5 $ oo i NAICE $oii




STATEMENT AS OF MARCH 31, 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 367,397,723 XXX 367,390,964 23,706 14,181
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 ...eeeeeiecertetete e iesctee et e s aeeeeees e eaeseeeees e eseseseeee e e seseeeeeee2 e s e s esesee e e aeseseeeees e anseseseses s ssseses et esssnsesnsesessnnas [oeieteessnasiciceseananas 7,636 [ 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 AISPOSAIS .......ccuiiuiiiuiieiieiti ettt ettt ettt e e ae e st et e e s e e aeeeaeeeateeaeeaseeas e e seenseenseanseanseeneeeneesneenneenneenseannens |onessiessnssassisesiaessaesaeans [oaesaesaeseesnesaessaeesaeenes
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 29,439,894 |................ 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 2,296 | 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) ..........cceceuiiievirereeereeeeeeeeieieeseeeeeenenens fereeeeeeeeens 367,397,723 |...oooenee 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) 367,397,723 327,621,858
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STATEMENT AS OF MARCH 31, 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 28,722,239
Unrealized Valuation INCIEASE/(AECTEASE) ................c.veeveeereeeeieeeeeeeeseseeseses s sae s sasses st s s s s e s s e s s s s s s s s s s s s s s e s s st s s s s et e s s s s s s s s s s e s e semsesenans | fatiesssiesnseas (91,284,497)

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 (21,906,599)
Considerations received/(Paid) ON tEIMINALIONS ............ccc.eiiiiueueteieiieietetete st se st e ettt s sesessssssssesesess s s e sesesessssassesese s ssssssesesessssssnsesesessnns tbebesisnsasenes (28,717,927)
AAMOTEIZAION ...ttt s st s e e 2 a2 s e e e s oo E s oS s heE s E o2 s h e e s e e b EeE s LR R E R E e E e E e h ettt te thebniet e 1,544,687
..................... (299,662)
Book/Adjusted Carrying Value at End of Current Period (LiNes 1+2+3+4+5-8+7+8+9) .......ccceuiuiuiuiieiieieicieieiieesesese st sesesenans | sasessssseesenns 53,588,326

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 53,588,326

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 COIUMNY .........c.o.ovicueueveieeeeececeeeiereeaes eeeeeseeeseeeeneenas 431,974
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 ............ccccceveveieeeies covrererereseeeeeeens (430,132)
17,220,558 ............... (17,650,690) ......cocenveve (17,650,690)

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 ............cccccoveveieieees covrerereresieneeenns (430,132)
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveueveeeeeeeieieierereiseseeeies ererereseesenens 17,220,558
3.25 SSAP NO. 108 @QJUSIMENTS .........ocvivcvevieieiieicie ettt ettt bt ee e <tesesetaeseseseesesesen et e aeans aesesessesesens (17,650,690) ................ (17,650,690)
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the year ............c.cccooeiiiiiiiii i e
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FTECOGNIZEM ...ttt ettt e niees shesssessaeeareesresstesassaaesans
4.23 SSAP NO. 108 @QJUSTMENLS .....cotiiiiiiiiiieie ettt ree s be e s sbe e sre e sbe e abe s bessbessbeaae s e sassaes e sreas
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 35,143,803
[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 35,143,803
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STATEMENT AS OF MARCH 31, 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, 6,982,261 |............ 6,974,243 |............ 4,876,382 (04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [oceeeeiiiinnnnne 1,892 [ooeeneeee (2,238,228) [ 031162-DT-4 . [3/2/2053 MS2 .......evvvvmmrnmrnnnnnnnns 2AAFE (o 6,972,351 [.....euuees 7,114,610
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, 8,277,470 |............ 8,033,206 |............ 4,523,968 |04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [oceeeeiiiinnnnne 2,243 ... (2,653,419) [ 037833-AL-4 . [5/4/2043 MNA ........ovvvmnnnnnnnnnnnnns L N = N 8,030,963 |............ 7,177,387
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, 6,982,261 |............ 6,390,630 |............ 3,389,358 |04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [oceeeeniiinnnnns 1,892 [ooeeneeee (2,238,228) [ 037833-BA-7 . [2/9/2045 FA9 .....ccoeveiiiiiiiininnnnns L N = N 6,388,738 |............ 5,627,586
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, 5,751,637 |............ 5,972,735 |..eevvennns 3,465,862 (04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [oceeeeniinnnnnns 1,859 |ovvveeens (1,843,740) [ 037833-BH-2 . |DUE 5/13/20456 MN13 .................... L N = N 5,971,176 |............ 5,309,602
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 6,899,347 |............ 6,901,217 |............ 4,416,663 |04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [eeeeeiiiinnne 1,870 |t (2,211,649) [ 04351L-AA-8 . |.oooeeeeeeiiiiiii BB FE wovvriieiiiiiiiiiiiiins ferviiiiinnns 6,899,347 |............ 6,628,312
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, 24,047,780 |........... 27,502,267 |........... 14,836,898 |04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [eeeeeiiinnne 6,517 |coeeeeens (7,708,735)| 097023-CX-1 . [5/1/2060 MN1 .............ooeeeiiiiiins O O = N R, 27,495,750 |......e.... 22,545,633
BASIS SWAP WITH CME GROUP INC RCV COMMONWEALTH EDISON COMPANY SECURED
91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ s o 6,551,979 |............ 6,538,3% |............ 4,348,932 |04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [eeeeeniinnnne 1,776 |........... (2,100,297) | 202795-JY-7 . |CORP_BND 5.3% DUE 2/1/2053 FA1 ..... L S =R N 6,536,618 |............ 6,449,229
BASIS SWAP WITH CME GROUP INC RCV CONOCOPHILLIPS CO SENIOR CORP_BND
91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ s o 9,300,372 |............ 9,501,316 |............ 4,389,101 |04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [eeeeeniiinnne 2,520 |l (2,981,319) 20826F-BD-7 . |4.025% DUE 3/15/2062 MS15 ........... L S =R N 9,498,7% |............ 7,370,420
BASIS SWAP WITH CME GROUP INC RCV JBS USA HOLDING LUX SARL SENIOR
91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ s o, 13,001,739 |........... 13,081,226 |............ 8,739,297 (04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [eeeeeiiiinnne 3,548 |........... (4,196,677)| 46590X-AX-4 . (CORP_BND 6 1/2% DUE 12/1/2052 JD1 . |2C.C FE ..ooeeeeiiiiiiiieeiiiis i 13,077,678 |........... 12,935,974
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, 10,182,755 |........... 10,163,769 |............ 6,524,516 |04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [oceeeeiiiinnnnne 2,759 | (3,264,175)53079E-BN-3 . |D15 ....cooeeiiiiiiii BBFE oo | 10,161,010 |............ 9,788,691
BASIS SWAP WITH CME GROUP INC RCV LOWES COMPANIES INC SENIOR CORP_BND
91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ s o, 7,716,271 |l 7,756,745 |............ 3,827,487 (04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [oceeeeiiiinnnnne 2,001 [oooeeeenns (2,473,521) | 548661-EF-0 . [4.45% DUE 4/1/2062 AOT ........evveeee AAFE (o e 7,754,654 |............ 6,301,008
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, 28,297,620 |........... 19,076,535 |............ 5,401,625 |04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [eeeeeniiinnne 7,668 |........... (9,071,060) | 912810-SN-9 . [eevvvrvrriiiiiiiiiiiiiiiiieieeeeeeeeeeeeees TAA s [ 19,068,867 |........... 14,472,685
BASIS SWAP WITH CME GROUP INC RCV UNITED STATES TREASURY SENIOR
91278*BC7 .......... BOND WITH INTEREST RATE SWAP ...... TAZ s o 5,673,087 |............ 5,577,375 |[.eeunennee 1,696,316 |04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [eeeeeiiiinnne 1,537 [oeennnneee (1,818,560)| 912810-SZ-2 . [GOVT_BND 2% DUE 8/15/2051 FA15 ..... TAA s [ 5,575,838 |............ 3,514,876
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, 5,245,420 |.....ceeee. 5,246,841 |............ 3,387,043 (04/21/2023 ..... 01/27/2041 ..... 1.49 PAY ULB3 01/27/2041 ........... [oceeeeiiiinnnnne 1,821 [ (1,681,467) | BHMIXJ-J7-3 . MO-10 .oooeeeeeeeiiieee L0 Y N 5,245,420 |............ 5,068,510
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 |............ 5,889,851 |............ 4,534,154 109/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [occoeeennnnnee 125,149 ...l 130,213 | 00217G-AC-7 . [5/1/2052 MN1 .....oevvvniiiiiiiiiiiinnnee BBFE oo e 5,764,702 |............ 4,403,941
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 |............ 5,861,586 |............ 4,725,920 |09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oceeeeennnnnne 125,788 [ovvvvvennnnnns 130,877 [02209S-BK-8 . [4.45% DUE 5/6/2050 MN6 ............... BBFE oo | 5,735,798 |....ovvnnnns 4,595,043
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 |........... 21,349,622 |........... 21,083,085 (09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [occoeecennnnnee 458,941 | 477,511 | 031162-DU-1 . [DUE 3/2/2063 MS2 .......cceeeeeeennnns AAFE (o | 20,890,681 |........... 21,505,574
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 |............ 8,833,675 |............ 8,023,139 |09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oceeeeiunnnnne 206,006 [..oeevvernnnns 214,342 (037833-DG-2 . [DUE 11/13/2047 MN13 ................... L N = N 8,627,669 |............ 7,808,797
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 |... ...6,447,773 |............ 5,313,526 |09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ... ...120,452 |.. ....125,326 |097023-CX-1 . [5/1/2060 MN1 ... ....6,327,31 ....5,188,200
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 |............ 7,169,085 |............ 8,029,102 |09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oceeeeeunnnnne 206,006 [...cevvvrnnnns 214,342 (12614Q-AK-1 . [DUE 10/15/2097 AO15 ........cceeeennns L3 = = N 6,963,079 |............ 7,814,760
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV COMMONSPIRIT HEALTH SECURED
126076YT1 .......... BOND WITH CREDIT DEFAULT SWAP ... [2.B oo | 19,206,244 |........... 21,941,537 |........... 16,403,477 |09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [occcceunnnnnee 418,049 |l 434,964 (20268J-AC-7 . [CORP_BND 4.187% DUE 10/1/2049 A01 . [1G.G FE ..ccooeeeiiiiiiiiieiies oo 21,523,488 |........... 15,968,513
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 |........... 10,508,637 |........... 10,124,774 109/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oceeeeinnnnnne 224,650 |.........enn 233,740 |28622H-AC-5 . |5 1/8% DUE 2/15/2053 FA1S ........... 2AAFE (o | 10,283,987 |............ 9,891,034
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 |........... 13,772,334 |........... 14,612,200 | 09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |............... 203,518 ... 305,394 |458140-CK-4 . [5.9% DUE 2/10/2063 FA10 .............. 16.G FE .ovvvvvveeviiiiiiiiinns founnnnnnnns 13,478,816 |........... 14,306,806
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STATEMENT AS OF MARCH 31, 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
CREDIT DEFAULT SWAP WITH
INTERCONT INENTAL EXCHANGE INC RCV WARNERMEDIA HOLDINGS INC SENIOR
12607@YT1 ... BOND WITH CREDIT DEFAULT SWAP .... ...2,981,307 |... 3,060,575 |............ 2,541,995 [09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ... ..64,892 |.. 55903V-BE-2 . [CORP_BND 5.141% DUE 3/15/2052 MS15 |2C.C FE .. ... 2,995,683 ... 2,474,477
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 |........... 13,055,140 |...eennnnn. 12,420,011 [09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeereneeeennns 278,109 [oeuiiiinnnnns 289,361 |677704-A6-5 . [REV 5.59% DUE 12/1/2114 D1 ......... EEFE oo [ 12,777,031 |........... 12,130,650
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 |........... 13,695,581 |............ 9,746,129 |09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeeeueeeeeenes 284,701 oo 296,220 | 68389X-BX-2 . [3.6% DUE 4/1/2050 AO1 ....eeeeeneeenne BBFE cooeeeeeeeeeeieeeee foreeeennnns 13,410,880 |............ 9,449,909
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 |........... 13,484,276 |........... 16,216,595 |09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeerenrreenns 287,376 [ceeiiiinnnnnn 299,004 | 717081-CY-7 . [3/15/2039 MS15 ....covvvvnviiiinnnnnnns FFFE o [ 13,196,900 |........... 15,917,591
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 |............ 3,842,047 |..ooeunnnnn. 4,393,393 |09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... [oeeeeeeeerennnnn 81,867 [oeeeeeeennnnns 85,179 |89352H-AE-9 . |oeeveniiiiiiiiiiieiiii e 2AAFE oo foreieeees 3,760,180 |............ 4,308,214
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 |........... 42,794,767 |...covnnnnn 32,856,845 |09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeeeurrens 1,339,042 |............ 1,303,222 | 912810-SN-9 . |eeevvnniieiiiiiieieeeiieeeeecceieeee [ TAA i 41,455,725 |........... 31,463,623
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 4,835,237 |....cevnnnnn 4,845,289 (09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeeeeeeeeeenns 103,003 |...coveeeeennns 107,171 | BHMOJ5-8U-2 . |4/15/2040 AO15 .ovvveneeeeiieeeeees EEFE (o Joeeenns 4,732,234 |............ 4,738,118
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 |........... 14,505,711 |........... 13,874,164 [09/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeerereeeennns 309,010 [ouuniiiinnnnns 321,513 | BHMOJG-4J-7 . |CORP_BND 5.26% DUE 12/20/2040 JD20 | 1E.E ..eviiiiiinnniiiiiiiines foeviiinnnns 14,196,701 |........... 13,552,651
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 |........... 24,176,184 |........... 18,784,354 109/20/2023 ..... 12/20/2028 ..... 1.00 PAY 100.00 06/20/2028 ......... |oeeeeueeeeennns 515,016 [coeeeeennnnnn 535,854 [BHM1KD-F6-6 . [9/27/2046 MS27 .......erviveeeennnnnnns F.FFE oo o 23,661,168 |........... 18,248,500
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 |........... 15,094,629 |........... 14,555,618 | 04/21/2023 ..... 06/08/2050 ..... 1.13 PAY ULB3 06/08/2050 ........cen |ouemmeeeeemmmnanreeennn feeeeeeeene (9,017,749)| 760719-BH-6 . [7/15/2097 JJ15 ...oeevrieiiiiies 16.G FE e o 15,094,629 |........... 23,573,367
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 |........... 86,759,748 |............ 5,646,247 | 04/21/2023 ..... 06/08/2050 ..... 1.13 PAY ULB3  06/08/2050 ........... |oeeevreiimnnniniiiinnnn foerinnnnne (42,219,462)[912810-SP-4 . [ooeeeeriieiieii TAA e [ 86,759,748 |........... 47,865,709
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 1,990,348 [............ 1,522,224 | 04/21/2023 ..... 09/25/2048 ..... 3.19 PAY ULB3 09/25/2048 ........... |oeeeeeenvriiiinnnnns LY( N A (243,827)| 126408-HN-6 . [11/15/2048 MN15 ........covvvnriirinnnnn [ C I =S AR 1,989,872 |............ 1,766,051
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 |............ 5,030,410 |..ccvunnnnn. 3,816,664 (04/21/2023 ..... 09/25/2048 ..... 3.19 PAY ULB3 09/25/2048 ........... |oeeeeerenirnnnnns 1,258 [oeerinnne (644,659) | 55336V-BT-6 . [3/14/2052 MS14 .....ovvvvniiiinnnnnnnns P R RN 5,029,152 |....ovuennns 4,461,323
BASIS SWAP WITH CME GROUP INC RCV UNITED PARCEL SERVICE INC SENIOR
91278*AY0 .......... BOND WITH INTEREST RATE SWAP ...... O R 2,457,642 |............ 2,444,852 |............ 2,186,793 | 04/21/2023 ..... 09/25/2048 ..... 3.19 PAY ULB3 09/25/2048 ........... |oeeeeeenvriiiinnnnns 609 |..eevvennnnns (311,932)|911312-BW-5 . |CORP_BND 5.3% DUE 4/1/2050 A01 ..... FFFE o | 2,444,243 |............ 2,498,725
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 |... ..22,852,521 |........... 12,873,661 | 04/21/2023 ..... 09/25/2048 ..... 3.19 PAY ULB3 09/25/2048 .. ... (4,249,342)912810-SN-9 . |.. 1A.A ... 22,844,227 ...17,123,003
BASIS SWAP WITH CME GROUP N
91278*AY0 .......... BOND WITH INTEREST RATE SWAP ...... 107 i | 33,870,400 |........... 33,431,222 |........... 16,686,155 [04/21/2023 ..... 09/25/2048 ..... 3.19 PAY ULB3 09/25/2048 ........... |oeeererueereennns 8,390 |oeeuunnnns (4,298,940)|912810-SZ-2 . |GOVT_BND 2% DUE 8/15/2051 FA15 ..... TAA e e 33,422,832 |........... 20,985,095
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 7,922,088 |............ 3,866,870 (04/21/2023 ..... 09/25/2048 ..... 3.19 PAY ULB3 09/25/2048 ........... |oeeeeerenirnnnnns 2,029 |........ees (1,039,773)[912810-TB-4 . |oeeuuiirniiriiiii e TAA i [ 7,920,059 |......oennn. 4,906,643
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 |........... 20,380,092 |........... 15,891,181 (04/21/2023 ..... 06/10/2029 ..... 2.13 PAY ULB3  06/10/2029 .......eovs |vvrrnnnniiiiiinniininns Jovnnnnnnns (1,748,871) [ 022095-AR-4 . [3/8% DUE 1/31/2044 JJ31 .............. P 0 SRR RN 20,380,092 |...oueennnn 17,640,062
BASIS SWAP WITH CME GROUP INC RCV UNITED STATES TREASURY SENIOR
91283#DN0 .......... BOND WITH INTEREST RATE SWAP ...... O RN 538,978 |....cevvnnnnnns 527,922 |.coovvvinnnnns 368,929 |04/21/2023 ..... 06/10/2029 ..... 2.13 PAY ULB3  06/10/2029 .......ccee |ovevennvriiinnnnininiins foreeniiiinnnnns (52,632)[912810-SA-7 . |GOVT_BND 3% DUE 2/15/2048 FA15 ..... TAA e [ 527,922 [..oovvivnnnnnns 421,561
BASIS SWAP WITH CME GROUP INC RCV UNITED STATES TREASURY SENIOR
91283#DN0 .......... BOND WITH INTEREST RATE SWAP ...... O R 1,763,928 [........eeee 1,773,733 o 1,202,992 | 04/21/2023 ..... 06/10/2029 ..... 2.13 PAY ULB3  06/10/2029 .......coee |ovrrvnnviriiininiinnnns fovieeninnnnns (172,251)|912810-SF-6 . [GOVT_BND 3% DUE 2/15/2049 FA15 ..... TAA i [ 1,773,733 ..o 1,375,243
UNITED STATES TREASURY SENIOR
BASIS SWAP WITH CVE GROUP INC ROV (GOVT_BND 1 1/4% DUE 5/15/2050 NN15
91283#DN0 .......... BOND WITH INTEREST RATE SWAP ...... 1.07 i |oeeeeeennns 79,787,883 |....uunnnns 54,441,827 |........... 33,015,692 | 04/21/2023 ..... 06/10/2029 ..... 2.13 PAY ULB3 06/10/2029 .......coee |erremmmnnneernnnnnnnane Jornnnnaeeas (7,791,447) ] 912810-SN-9 . |eveuniiiiiiniiiiiiiniininiirinieeeaenns TAA e [ 54,441,827 |........... 40,807,139
9999999999 - Totals 626,589,509 394,884,626 XXX XXX XXX 5,501,924 (112,610,209) XXX XXX XXX 621,087,585 507,494,835
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Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

1

Number
of
Positions

2
Total Replication
(Synthetic Asset)
Transactions
Statement Value

3

Number
of
Positions

4
Total Replication
(Synthetic Asset)
Transactions
Statement Value

5

Number
of
Positions

6
Total Replication
(Synthetic Asset)
Transactions
Statement Value

7

Number
of
Positions

8
Total Replication
(Synthetic Asset)
Transactions
Statement Value

9

Number
of
Positions

10
Total Replication
(Synthetic Asset)
Transactions
Statement Value

Beginning Inventory

Add: Opened or Acquired Transactions...........c.ccceceeveennenn

Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value

Less: Closed or Disposed of Transactions

Less: Positions Disposed of for Failing Effectiveness

Criteria......cccovevens

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

622,172,300

................ 622,172,300

Ending Inventory

626,589,506

626,589,506
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STATEMENT AS OF MARCH 31, 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 53,588,332

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............ccccoueueeccueueueeeeeeecceeens eeeeeeneneeees 35,143,803

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 88,732,135

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 196,277,521

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 (107,545,386)

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 (80,922,191)

Part B, SECHON 1, COIUMN 13 ... .ottt ettt ettt ettt et et et ettt et et et et et et et et et et et et et et e e e e e e eee e e e e eeeneeanee oaeeveesessesaeereaseas 310,766

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e (80,611,425)

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 162,384,882

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 (242,996,307)

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

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ...ttt ee bbb e sttt bbbttt enies sosnsensinsines 281,604,202
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 33,732,891
Part D, SECHON 1, COIUMN 12 .....ouiiuiuiiieeieeiieeeeese ettt s bbbt sienies | seissessiiniens 315,337,093
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF MARCH 31, 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 1,054,520,647 |............ 9,818,887,430
3. ACCTUAN OF GISCOUNL ....veeeieceeeceeeee i eaeteee e e sseseeeee e e eseseeeee e eseseseeee a2 eseseseeee e e e s eseeee 2 eseseseeeeeaeseseseees s e sesesesesasansnsesesesasnnnnsnans [oessnaciceseseannicaa 270,714 | 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 (6172 340
6. Deduct consideration received ON QISPOSAIS ............c...cviviueuiueriiieieeeeieietetesesee et e ettt ssse st ss et esesesesssessesssssesesesesessssasasesasaseses [oeeseeesnseenns 993,849,957 |.......... 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) ..........cceceiiieirrererereeeeeeeeieieeseeeeenenens [ereeeeeeeeenend 406,111,311 [ 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) 406,111,311 345,169,225
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STATEMENT AS OF MARCH 31, 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
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STATEMENT AS OF MARCH 31, 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
770000689 ... BLOOMINGDALE . . 03/01/2022 .. .. 470 (..
770000727 ... . 03/22/2022 .. . 722,967 |..
770000730 ... . 08/23/2023 .. .
770000749 ... COTTAGE GROVE .. . 12/02/2022 .. .. 10,886,087
770000750 ... ROCHESTER . 12/02/2022 .. . 880 126 |.. .. 14,275,005
770000751 ... .. | EAST HANOVER . . . 04/20/2023 .. . ..1,743,449 .. ...34,545,532
770000752 evvvnniiiiiiiniiiiiiiiniieiaanaes LAKELAND . iieteiiiiiiiiti i ittt st sc ittt e s et et s s s s rean s e s eea b s e s s e ren s e s e renana s 11/22/2022 .o oo 8.569 |uuuiiiiiiiii i e 1,260,641 [.nniiiiiiiniiiiii e 39,848,573
0599999. Mortgages in good standing - Commercial mortgages-all other 6,207,966 182,884,309
0899999. Total Mortgages in good standing 6,207,966 182,884,309

1699999. Total - Restructured Mortgages

2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

182,884,309

3399999 - Totals 6,207,966
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

770000447 ... SAN ANTONIO ooeeeecececsenemeneeens foonereeeseesenens Tereesecesnenans foonenens erenens fooans 03/01/2016 ...02/26/2024 ...2,973,486 |.... ...2,973,486 |. .2,973,486 |...
0199999. Mortgages closed by repayment 2,973,486 2,073,486 2,973,486
770000038 ... ONTARIO ... 11/18/2015
770000039 . .. |ONTARIO ... ... 11/18/2015 ..
770000126 . .. [SIMI' VALLEY .09/05/2007 ..
770000296 . . | STAMFORD ... .. 03/18/2011 ..
770000326 .... GLEN BURNIE 1173072011
770000328 .... SAN BRUNO ..o e G e i e 01/08/2020
770000339 .... WASHINGTON ...oevvvvvineeecniiineeeceennn Jevvnnneeeeeennnn D [ e e 09/21/2017
770000348 ... CARLSBAD ....evvvereeeennnnennnnnnnnnnnnnnnnns fervemmmmnnnnnnnns Chuveiinniiiinnnns Joeneenns s [ 04/03/2012
770000367 ... MULTI=CITY coveviieiiiiiniiinneeevniineees feevneneeeeeeen Ui [ e e 05/10/2019
770000372 ... FALLS CHURCH .....evvmeeeninennnnnnnninnnnnns fevvevnvvvnnnnnens VA s s e 04/28/2015
770000373 ..ovvenivvvnnnnnnennennns [BOSTON weeiiiiiiiiiiiiiiiinnevcinineees [ MA e o 04/28/2015
770000378 ... BOSTON ... 04/28/2015
770000383 . .. |BOSTON .... .09/13/2013 ..
770000384 . . | NEWPORT BEACH . .09/19/2013 ..
770000386 ... DALLAS 10/03/2013




STATEMENT AS OF MARCH 31, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

AIE

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
770000391 .... TIMONIUM ... 01/15/2014 .. 110,980 |...
770000401 ... CHARLESTON .. 05/10/2019
770000409 .... 05/10/2019
770000410 . .. | GLEN MILLS .05/10/2019 ..
770000411 . .. |FAIRFAX ... .04/28/2015 ..
770000421 . . | VESTMINSTER .08/27/2015 ..
770000432 .... PALO ALTO 11/05/2015
770000434 .... PALO ALTO ... 11/05/2015
770000435 ... 11/18/2015
770000452 .... 03/23/2016
770000460 ... MULTI-CITY .. 12/22/2016
770000469 .... MULTI-CITY .. 11/01/2016
770000472 ... ELKRIDGE .... 11/22/2016
770000481 ... CARROLLTON .. e 02/16/2017
770000489 . .. | SAN DIEGO ....04/26/2017 ..
770000505 . .. | JERICHO ... ... 08/31/2017 ..
770000516 . . | ARLINGTON ... 06/28/2018 .. . .
770000517 ... COPPELL . JUR O R 06/28/2018 102,604 |.... 102,604 |.
770000541 ... WILMINGTON .. F FURR RN 05/10/2019 ....52,262 |.... ....52,262 |.
770000546 .... DEER PARK ... [ O R 09/30/2019 ....45,382 |.... ....45,382 |.
770000556 ... MULTI-CITY .. FR AR RN 02/11/2020 ....49,352 |.... ....49,352 |.
770000563 .... FREDERICK ... R OO R 11/01/2019 ....26,556 |.... ....26,556 |.
770000595 ... F FURR RN 09/16/2020 ....15,643 [.... ....15,643 |.
770000611 ... [ R R 06/01/2021 ... 68,661 |.... ... 68,661 |.
770000624 .... 03/01/2021 ....70,373 |.... ....70,373 |.
770000628 . .. | REDLANDS ..CA. .01/22/2021 .. 564,084 |. 564,084 |.
770000686 . .. [ SEATTLE ... WAL .10/05/2021 .. .. 928,364 |. .. 928,364 |.
770000689 . .. | BLOOMINGDALE K ..GA. .03/01/2022 .. 4 564,313 |.
7700006% . .. | BRASELTON ... ..GA. .03/25/2022 .. .. 336,571 |.
770000699 . .. | MINNEAPOLIS . . IN. A2/17/72021 .. .60,032 |.

770000726 ....
BHMO1JC69

05/18/2022

...35,69 |....
05/10/2019 ... foeeeeiiin

0299999. Mortgages with partial repayments

770000362 .... MULTI-CITY JUUT RO R 04/28/2015 ....01/24/2024 ... (52,223) ... (52,223)
770000413 ... NORTH BETHESDA JUUT P R 04/10/2015 ....01/24/2024 ... (241,987) ... (241,987)
770000523 ... LOUISVILLE .. JUUT IO R 06/14/2018 ....01/24/2024 ... (133,079) ... (133,079)
770000552 .... [T P R 12/02/2019 ....01/24/2024 ... (219,230) ... (219,230)
770000558 ... JUR RPN R 02/28/2020 ....02/13/2024 .. (522,405)|........... (522,405)
770000564 .... SAN DIEGO ... e e 11/27/2019 ....01/24/2024 (1 017,500)|.......... (1,017,500)
770000637 .... HERNDON ... 04/07/2021 ....01/24/2024 .. (313,927) .. (313,927)
770000639 . .. [BURKE .. .04/07/2021 .. .01/24/2024 (301,459)f.. (301,459)
770000643 . .. [BALTIMORE ... .04/07/2021 .. .01/24/2024 (218,510)].. (218,510)
770000649 . .. [ AGOURA HILLS .04/07/2021 .. .01/24/2024 (268,757)|.. (268,757)
770000651 . .. | SAN BRUNO ... .04/07/2021 .. .01/24/2024 (400,618)].. (400,618),
770000653 . . [WALNUT CREEK .04/07/2021 .. .01/24/2024 . E (320,651)f.. ... (320,651)
770000683 .... CHARLESTON 09/30/2021 ....02/13/2024 ,000, U I 20,000,000 |........ 15 713,907 |... N (4,286,004)(........ (4,286,004)
770000703 ...vvvveieeiiiiiiiaannns SACRAMENTO 07/01/2022 .....{...... 01/24/2024 ,000, 6,000,000 |.......... 4,905,418 | fornen (1,004,582)|......... (1,094,582)
0399999. Mortgages disposed 63,450,000 63,450,000 54,058,978 (9,391,022) (9,391,022)

0599999 - Totals 75,929,714 75,929,714 66,538,692 (9,391,022) (9,391,022)
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STATEMENT AS OF MARCH 31, 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 or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
BHM1JL-JQ-2 ......... [ AEA INVESTORS SMALL BUSINESS FUND |11 LP . NEW YORK ... .| AEA INVESTORS . eeeeeeenn [-..08/15/2016 ... .... 252,536 ... 1,740,122 |... ... 3.742
BHV1ZK-V7-4 . ..| APOLLO INVESTMENT FUND IX LP .. NEW YORK APOLLO GLOBAL MANAGEMENT . ..03/15/2019 . 87,350 5,710,526 0.185
BHM1UW-77-0 . ..| BRYNIOOD PARTNERS VIII LP ...... GREENW I CH BRYNWOOD PARTNERS .. ..08/27/2018 . .9,669 ... 146,707 0.424
BHMOLK-HQ-5 .........| CAROUSEL CAPITAL PARTNERS IV LP . CHARLOTTE .. CAROUSEL CAPITAL ..12/19/2017 . .5,650 511,687 1.849
BHMINX-L3-9 .........| CAROUSEL CAPITAL PARTNERS V LP ... CHARLOTTE .. CAROUSEL CAPITAL ..03/23/2018 . 35,261 ... 358,840 1.758
BH\298-JB-3 ..| CAROUSEL CAPITAL PARTNERS VI LP . CHARLOTTE CAROUSEL CAPITAL ... ..04/2172021 . 27,156 2,829,754 0.643
BH\V281-M0-9 . ..| CENTURY HCC CO-INVEST LP .. BOSTON ... CENTURY EQUITY PARTNERS ..12/29/2020 . 95,817 |eeeeeeeeeeneeeeeeeniieees Jeerrne e 5.998
BHW2AU-AF-2 .........| CIVC PARTNERS FUND VI LP .. CHICAGO .. CIVC PARTNERS . ..07/21/2021 . . 11,407 .. 251,926 0.767
BHV2MZ-FR-7 . ..| CIVC PARTNERS FUND VII LP CHICAGO .. CIVC PARTNERS . ..01/18/2024 . . 336,849 |.. 5,264,386 1.018
BHM1CS-2E-9 ......... | CORTEC GROUP FUND VI LP ...... NEW YORK ... CORTEC GROUP ..... ..01/10/2018 . .. 84,828 . 547,351 2.485
BHM1GH-10-3 . ..|ENCORE CONSUMER CAPITAL FUND 111 LP SAN FRANCISCO ENCORE CONSUMER CAPITAL ..03/06/2018 . 120,058 |.. 576,110 2.991
BHV2M7-YJ-6 . ..| FRONTENAC X1 PRIVATE CAP (A) LP .... CHICAGO .. FRONTENAC COMPANY . ..08/01/2023 . 23,321,089 |.. 3.584
BHM1UU-YN-9 .. | FRONTENAC XI PRIVATE CAPITAL LP . CHICAGO .. FRONTENAC COMPANY .. ..04/17/2018 . 421,579 |.. 5.230
BHM1VF-GN-1 ..|HEARTWOOD PARTNERS |11 LP NORWALK .. HEARTWOOD PARTNERS ..05/30/2018 . .. 54,172 .. 1,782,070 2.662
BENRVC-7L-1 ..|METACOMET FUND LP ........... WILMINGTON . JP MORGAN ...eevvrennnes ..02/13/2024 . . 1,382,500 |.. .. 20,623,750 9.880
BHV2D4-E5-5 ......... | MONOMOY CAPITAL PARTNERS IV LP NEW YORK ... .. | MONOMOY CAPITAL PARTNERS . .|....12/09/2021 ... .... 266,276 .2,935,562 |... ...0.464
BHV29A-RG-8 .........|PAMLICO CAPITAL V LP CHARLOTTE .. .| PAMLICO CAPITAL ....04/27/2021 ... ... 306,301 1,811,878 |... ...0.618
BHV1K1-G4-6 . ..| STRATEGIC PARTNERS FUND VII LP NEW YORK THE BLACKSTONE GROUP . ..09/22/2017 . 1,326 |.. 6,032,555 0.298
BHW1X3-6F-4 . .| TAILWIND CAPITAL PARTNERS |11 LP NEW YORK TAILWIND CAPITAL ... ..06/24/2019 . .115,313 |.. 2,141,360 0.988
BHM1TJ-8F-2 TRINITY HUNT PARTNERS V LP DALLAS ..| TRINITY HUNT PARTNERS .. .|....12/20/2019 ... ... 222,833 .2,159,589 |... ...3.776
BHM19E-G1-7 . .| UPFRONT GROWTH | LP SANTA MONICA .... .| UPFRONT VENTURES ... ....09/02/2015 ... ....5,288 ...821,644 |... ...5.621
BHM1SZ-U2-1 .........| UPFRONT GROWTH I LP . SANTA MONICA . UPFRONT VENTURES ..03/29/2018 . 16,884 4,563,238 L 13,713
BHM1KJ-YO0-5 . ..|UPFRONT [V ANCILLARY LP SANTA CLARA .. UPFRONT VENTURES ..03/17/2017 . 6,215 3,367,704 L1113
BHM197-VC-1 ..|UPFRONT V LP ... SANTA MONICA . UPFRONT VENTURES ..05/15/2017 . 21,282 3,113,749 1.633
BHM1SY-OW-2 .........|UPFRONT VI LP .. SANTA MONICA . UPFRONT VENTURES ..12/19/2017 . 60,370 |.. 1,686,903 2.759
BHM1UE-C8-2 .........| VMG PARTNERS IV LP . SAN FRANCISCO VMG PARTNERS .. ..06/05/2019 . .. 35,710 |.. 1,062,090 2.672
BHV2BV-56-5 .........| VMG PARTNERS V LP .. SAN FRANCISCO VMG PARTNERS .. ..10/14/2021 . .565,264 |.. 1,696,522 0.466
BHV2GM-62-8 . .| WIND POINT PARTNERS AAV Il LP . CHICAGO .. WINDPOINT PARTNER ..07/28/2022 . .. 17,378 |.. ... 329,558 1.296
BHM1QG-HQ-7 . .| WIND POINT PARTNERS VIT1 A LP ..iiiiireieieiiiiiineeeeeniie e e e eennias CHICAGO .. .| WINDPOINT PARTNER . ..09/25/2018 ... .... 305,340 2,638,473 |... .. 1.871
1999999. Joint Venture Interests - Common Stock - Unaffiliated 517,515 28,191,701 74,694,024 XXX
BHM2FV-LR-7 ......... [SIXTH STREET OPPORTUNITIES V FUND ..eeveeveererereseeeeeeeneeeeeeenes [SAN FRANCISCO .vvvereereerrereernennaneenes [M...... CA..ooeernee [SIXTH STREET .eveeeeeeeeieeeeeeseeeeeeeeeeeeeneeeeeneeneenneneans 09/29/2022 ... [-oeiee B e [ereerrenaeeeeenes 1,671,576 | eeeenneeeeeennineeeeennnns foreeeeiniinnanes 10,478,400 [...covvnnnnenns 0.620
2099999. Joint Venture Interests - Common Stock - Affiliated 1,671,576 10,478,400 XXX
BENQGH-FD-8 .. ..|GOLDEN ROAD IT {1, LLC ... |VARIOUS .. ...|SIXTH STREET PARTNERS ..08/16/2023 ... 8,691,157 ... 7.000
2699999. Joint Venture Interests - Other - Affiliated 8,691,157 XXX
BHW2ES-78-9 ......... AG ABC STRUCTURED NOTE LP (EQUITY) .veeeeeeieeeeeeiee e eeeeei e NEW YORK CITY e eeeeeeis [eeeees [ ANGELO GORDON ... eeeeeeeeeeeeenn e e e eeemne e e e eemnneeeeeeennns Jeernnnae s aeeeeenns foenn 06/28/2022 ... |...... B e 3,000,000 [-eeeemmenieeeeenieeeeeeeen feeeeeeeeeis 7,500,000 [-oeeeeennnnaees 6.977
BHM2ES-KK-1 ......... PIMCO COMMERCIAL REAL ESTATE DEBT FUND || RATED NOTE VEHICLE | LP |NEWPORT BEACH .......ooevvvvvniiiiiiinnnnnnins Jounnnns CA...oeene PP FETTPTTUUPPPTN 04/19/2022 ... |...... o o 2,250,000 J..eeuniiiiiiiiiiiiiiiiiiiinns i 20,126,083 [.....covevnnnnnns 2.031
4899999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Unaffiliated 5,250,000 27,626,083 XXX
BHW2HE-FA-7 . SIXTH ST CMS DYN CRD NT IS LLC CFO evvveniiiiiiiiiiiiiiiiin e DALLAS ... LTX .|DIRECT WITH ISSUER ... ....11/08/2022 ... .... 503,840 .. 1.500
BHV2LK-6H-3 .. .| SIXTH STREET LENDING PARTNERS . DALLAS CTX SIXTH STREET PARTNERS ..06/27/2023 . 621,292 |.. 3.780
BHM20H-2D-8 .........[SIXTH STREET PABIF - EQUITY ... ... | DALLAS ... CTX.. ..| SIXTH STREET PARTNERS ...03/27/2024 ... 4,472,848 |... . ... 7.500
4999999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Common Stock - Affiliated 4,472,848 1,125,132 44,668,49 XXX
6099999. Total - Unaffiliated 517,515 33,441,701 102,320,107 XXX
6199999. Total - Affiliated 4,472,848 11,487,865 55,146,896 XXX
6299999 - Totals 4,990,363 44,929,566 157,467,003 XXX
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SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less [Unrealized| (Depre- |Temporary| ized Adjusted |Change in Less Exchange
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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
BHM1JL-J0-2 AEA INVESTORS SMALL BUSINESS FUND 111 LP ... [NEW YORK ... ....|DISTRIBUTION .... ...08/15/2016 ...|....02/02/2024 ...|..........5,728 |... F IO 5,728 |oeeeennnns 5,723 |...
BHV1ZK-V7-4 . APOLLO INVESTMENT FUND IX LP .. . |NEW YORK . .[DISTRIBUTION . .03/27/2024 .. .923,806 ..923,806 |.
BOAOAG-VD-9 . APOLLO INVESTMENT FUND V LP NEW YORK . .|DISTRIBUTION . .03/31/2024 ...|eceeeinnenn
BHMO3W-XD-0 . APOLLO INVESTMENT FUND VII LP . NEW YORK . .[DISTRIBUTION . .03/07/2024 .. .. 85,179
BHM1NO-07-5 . ARLINGTON CAPITAL PARTNERS IV LI CHEVY CHAS! .| SECONDARY SALE . .03/28/2024 .. ,376,981
BHMO2K-M8-0 . BLACKSTONE CAPITAL PARTNERS V-AC L.P. NEW YORK . .[DISTRIBUTION . .02/26/2024 .. .. 22,576
BHM1JY-L4-0 ..... |BLACKSTONE CAPITAL PARTNERS VII LP NEW YORK . .|DISTRIBUTION . .03/28/2024 .. . 893,538
BHM01Q-7D-4 ..... [BRAZOS EQUITY FUND I LP .. DALLAS ... .| DISTRIBUTION . .03/31/2024 ..
BHM02X-9R-5 . | CARLYLE PARTNERS V LP .. WASHINGTON . .|DISTRIBUTION . .02/26/2024 .. A
BHM27R-3Z-7 ..... |CENTURY DOXA CO-INVEST LP BOSTON ... .| DISTRIBUTION . .03/31/2024 ... |ccovvnennnnns ..186,009 |.
BHV2AU-AF-2 ..... [CIVC PARTNERS FUND VI LP .. CHICAGO .| DISTRIBUTION . .03/29/2024 .. . 196,760
BHW2AL-CS-2 . | COVENTURE - SPOTTER .. NEW YORK . .[DISTRIBUTION . .03/15/2024 .. . 585,263
BHW2AZ-K9-4 ..... |ELLIOTT ASSOCIATES LP .. NEW YORK . .|DISTRIBUTION . .09/29/2023 .. .(21,767) s .
BHV2M7-YJ-6 . FRONTENAC X1 PRIVATE CAP (A) LP . CHICAGO .. .| DISTRIBUTION . .03/26/2024 .. 1,918,005 ,918, .... 1,918,005 A . 1,918,005
BHV2M7-YJ-6 . FRONTENAC XI PRIVATE CAP (A) LP . CHICAGO .. .| DISTRIBUTION . . .03/28/2024 .. 12,139,780 |... . |... 14,057,785 |... 12,139,780 . (9,263,308))... (9,263,308)
BHMUU-YN-9 ..... FRONTENAC XI PRIVATE CAPITAL LP .... ... [CHICAGO SECONDARY SALE . ....04/17/2018 .......03/28/2024 ...|... 23,769,715 |..(14,927,921)|.. .. (14,927,921)|... . |... 8,841,794 (... 31,115,012 |... .. 22,273,218 |... 22,273,218 |...
BHV14X-G2-8 ..... FS EQUITY PARTNERS VII LP ... . | LOS ANGELES .. ....|DISTRIBUTION .... ....06/16/2016 ...|....02/05/2024 ...|....... 409,507 |... o | . JUVR FOUURRR AN 409,507 |....... 165,670 |...
BHMAVF-GN-1 . HEARTWOOD PARTNERS 111 LP NORWALK .. .[DISTRIBUTION . ..05/30/2018 . .03/21/2024 .. . 116,554 116,554
BHMTE-KY-8 ..... HIGHLAND CRUSADER FUND LP . 0AKS .|DISTRIBUTION .... ...12/29/2017 ...|....02/01/2024 ...|..........5,298 |[...
KKR REAL ESTATE CREDIT OPPOHTUNITY PAHTNEHS
BHM1S8-E4-5 L.P. NEW YORK ... ....|DISTRIBUTION .... ...10/26/2017 ...|....03/13/2024 ...|.......507,876 |...
BHM23L-7W-7 ..... [LEXINGTON CAPITAL PARTNERS IX LP . | NEW YORK . .[DISTRIBUTION . .03/28/2024 .. . 339,307
BHMNU-BT-9 ..... [LEXINGTON MIDDLE MARKET INVESTORS IV LP .... |NEW YORK . .|DISTRIBUTION . .03/28/2024 .. . 243,002 .. 243,
BHV1B4-26-0 ..... [LINEAGE CAPITAL Il LP ....ccevnnnn . | BOSTON .| DISTRIBUTION . . . .03/26/2024 .. .. 31,680 |. \eeeen.. 31,680 |. A
BHV25F-BE-3 ..... |MADISON INDUSTRIES HOLDINGS LLC . CHICAGO .. .| SECONDARY SALE . ....06/01/2020 . .03/28/2024 .. 41,550,273 |. (16 717,148)|.. .(16,717,148) .. 24,833,125 |... 24,833,125 16,717,147 |... 16,717,147
BHV1K2-P8-5 ..... [MONOMOY CAPITAL PARTNERS Il LP . NEW YORK . .[DISTRIBUTION . ..10/28/2019 . .03/04/2024 .. 3,421,114 |.. ... 3,421,114 |....... 116,080
BHV102-BC-5 MPE PARTNERS |1 LP ...covveenneens BOSTON .| DISTRIBUTION . ..12/20/2017 . .03/27/2024 .. . 142,385 P TP 142,385 |....... 112,484 A
BHM1SN-JU-9 ONE ROCK CAPITAL PARTNERS |1 LP . NEW YORK . .| SECONDARY SALE . ....10/30/2017 . .03/28/2024 .. 25,876,390 |... (6,467,565)|.. .. (6,467,565) ... 19,408,825 |... 19,408,825 .. 6,467,572 |.... 6,467,572
BHM1NB-HY-4 ..... |PARTHENON INVESTORS V LP . BOSTON ... .| SECONDARY SALE . ....01/03/2017 . .03/28/2024 .. 44,344,105 |.. (14,356, 151)[.. .(14,356,151) . |-.. 29,987,954 |... 28,066,551 . 14,356,155 |... 14,356, 155
BHM23R-CZ-1 ..... PLASTIC TECHNOLOGY HOLDINGS .. | CLEVELAND .. .|DISTRIBUTION .... ...01/24/2020 ...|....08/31/2024 ... cceveeiiiiinnn [t ) P F 689,698 |....... 689,698 [.......cevvunes Jorrrniiiiiiinn ferriiiiiiis
PIMCO COMMERCIAL REAL ESTATE DEBT FUND I
BHW2ES-KK-1 ..... RATED NOTE VEHICLE | LP ..eevveniiiiiiiins NEWPORT BEACH .....ccevvvnnvivrvnns Jovvnnnnns CA.eenne DISTRIBUTION .eeviiiiiiiiiiiiiiiie e ...04/19/2022 ...|....02/14/2024 ...).... 1,912,444 [.....cooiiiiiis | [ i [ e 1,912,444 101,912,444 [ e [ e
PIMCO PRIVATE INCOME FUND ONSHORE FEEDER LLC
BHW2ES-9X-6 NEWPORT BEACH ....|DISTRIBUTION .... ....04/01/2022 ...|....02/14/2024 ...|.... 1,114,222 |... ceee Jeenn 1,114,222
BHM1KN-K1-9 . PRAIRIE CAPITAL VI QP LP . CHICAGO .| DISTRIBUTION . ..05/17/2017 . .01/24/2024 .. 1,080,000 . |-... 1,080,000 |.... 1,080,000
BHM1ON-52-8 ..... RIVERSIDE STRATEGIC CAPITAL FUND | LP ....... [NEW YORK ... ....|DISTRIBUTION .... ....05/23/2017 ...|....03/08/2024 ...|.... 2,342,840 |... .. 2,342,840
BHV1M5-PC-7 SILVER OAK SERVICES PARTNERS |11 LP .. . | EVANSTON ... ....|DISTRIBUTION .... ...04/17/2017 ...|....02/15/2024 ...|....... 105,750 |... 105,750
BHV28X-S5-2 ..... [SPT CAPITAL MANAGEMENT LP ......... GREENW I CH . [LIQUIDATION .. .01/26/2024 .. 2 (3,805) 3,505 [onviiiiiiiiiiiin e e f3,806 [ | .
BHM1K1-G4-6 . STRATEGIC PARTNERS FUND VII LP NEW YORK . .|DISTRIBUTION . . .03/15/2024 .. . 450,301 . ..450,301 |.
BHM1X3-6F-4 TAILWIND CAPITAL PARTNERS I[I1 LP .. .| NEW YORK ... ....|DISTRIBUTION .... ....06/24/2019 ...|....02/08/2024 ...].... 1,188,769 |... . |... 1,188,769
BHM04S-41I-8 TCW/CRESCENT MEZZANINE PARTNERS V .... LOS ANGELES .. ....|DISTRIBUTION .... ...06/03/2019 ...|....02/29/2024 ...|....... 132,633 [oooeeeeiiiiiies e oo e fe e s 132,633
BHM1KJ-Y0-5 ..... [UPFRONT IV ANCILLARY LP ... SANTA CLARA .. .[DISTRIBUTION . .03/29/2024 .. .. 35,242 ... 35,242 |. . 64,99
BHM1UE-C8-2 ..... |VMG PARTNERS IV LP ... SAN FRANCISCO .|DISTRIBUTION . .02/14/2024 .. 3,755,937 .. 3,755,937 |.... 3,755,937
BHV2BV-56-5 ..... | VMG PARTNERS V LP ..... SAN FRANCISCO .[DISTRIBUTION . . . .02/12/2024 .. . 422,683 .. 422,683 |. 422,683
BHM1QG-HQ-7 . WIND POINT PARTNERS VIII A LP . . | CHICAGO . DISTRIBUTION ... ...09/25/2018 ...|....03/29/2024 ...]J....... 105,867 |... o | A 105,867 .. I .
1999999. J0|nt Venture Interests - Common Stock Unaff|l|ated 203,557,791 | (59,487,576) (59,487,576) 57,905,064 | 57,905,064 1,863,793
BHV2HE-FA-7 ..... SIXTH ST CMS DYN CRD NT IS LLC CFO ........... DALLAS .o eeeeenens Jeeeenins T DISTRIBUTION ...eeeeeeeeieeeeeeeeeeeeeeeeeen [oene 11/08/2022 ...|.... 03/15/2024 ...
BHV2LK-6H-3 ..... SIXTH STREET LENDING PARTNERS ..........cceenens DALLAS ..iivvvviiiiiiiniiiiiiiinnns fovnennnns X DISTRIBUTION .uevvvvininnnniiniinniniininnns fons 06/27/2023 ...|.... 03/15/2024 ...
2099999. Joint Venture Interests - Common Stock - Affiliated
BHW15D-UJ-8 401 OBERLIN ROAD (JV EQUITY) RALEIGH . . [DISTRIBUTION . .03/05/2024 ..
BHV1NB-HR-9 ARBORS OF WATERMARK ..... COLUMBUS . .| SECONDARY SALE . .01/25/2024 ..
BHW1J5-US-0 ATRIUM AT WORLDGATE .. HERNDON .. .| DISTRIBUTION . .03/11/2024 ..
BHV14W-AW-0 . BROOKDALE ON THE PARK NAPERVILLE . .| DISTRIBUTION . .03/14/2024 ..
BHV1H9-6G-7 . MAPLE KNOLL (JV EQUITY) WESTFILED .. . [DISTRIBUTION . . . .03/14/2024 ..
BHV193-0C4 ..... MERITEX METROAIR3 . |PLAINFIELD .... . [DISTRIBUTION ... ...03/25/2015 ...|....01/29/2024 ...|.
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BHW1D3-EP-5 ..... CARMEL CENTER (JV EQUITY) ...ooeenvnennnnnnnneees LOUISVILLE ..evvvvvvvviiniiiiiiiins foeeeenns KY......... DISTRIBUTION ...oueeiiiiiiiiiiiiiiiiiiiiineee, ....10/14/2015 ...|....08/31/2024 ...|...ccooeeeiiinns Lo o | Lo i e e 8,393 |ouvveeiiiiiiiins |ooeeiiiiiiienens oo (8,393)]........ [(TRCIEK)]
2199999. Joint Venture Interests - Real Estate - Unaffiliated 1,540,058 1,547,585 112,918 112,918 72,000
BHM025-HJ-5 ..... [GREAT LAKES I1 LLC ... ... | SPRINGFIELD ... [DISTRIBUTION ... ...12/14/2006 ...J....03/19/2024 ... ,
2599999. Joint Venture Interests - Other - Unaffiliated 22,912 22,912 11,563
BENQGH-FD-8 ..... |GOLDEN ROAD IT 1, LLC .eevvveiiiiiiiiiiiiieees |VARIOUS ............................ | ..................... |DISTRIBUTION .................................. |....08/16/2023 ...|....03/28/2024 [ R 658,435 |..ooooeeeeeeenns Lo e e e L o, 658,435 |....... 658,435 |...oooeeeiieinns oo e |
2699999. Joint Venture Interests - Other - Affiliated 658,435 658,435 658,435
784498-AC-7 ... |SLR LLC SLR 22-2 ABS22-2144A  12/30/52 ..co. | teveeieiiiiiiiiiiiiiiiieeeeeeee | ......... CYM......... |DIRECT .......................................... |....12/12/2022 |....01/25/2024 Y R 44,840 |.......... 2,824 |....... (47,664)|....cunneniininn foveiiiiiiiiiiins oot (44,840)).ccceeeeeiennens fooveennnnnenenns foviiiiiiiiiiins foviiiiiiiiiiins Joviiiiiiiiiiis oo Lo
4699999. Residual Tranches or Interests with Underlying Assets Having Characteristics of Fixed Income Instruments - Unaffiliated 44,840 2,824 (47,664) (44,840)
6099999. Total - Unaffiliated 203,722,363 | (59,794,693) (47,664) (59,842,357) 148,054,879 | 156,803,121 58,017,982 | 58,017,982 1,935,793
6199999. Total - Affiliated 1,056,760 1,056, 760 817,666
6299999 - Totals 204,779,123 [ (59,794,693) (47,664) (59,842,357) 149,111,639 | 157,620,787 58,017,982 | 58,017,982 1,935,793
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NAIC
Designation,
NAIC
Designation
Modifier
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SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Foreign Acquired Name of Vendor Stock Actual Cost Par Value Dividends Symbol
38378F-TP-5 ......... GNMA_13-5 AGENCY_CMO _13-5  3.000% 01/2 eerrmneieeeeiieeeeeeneeeeeeeeeeneeeeeernneeeeennnneees | cevvvinninnnns Jeonnid 03/01/2024 ..... INTEREST CAPITALIZATION . 4,007 |. . 4,007 |... 1.A ..
38379F-YH-6 ......... GOVERNMENT NATIONAL MORTGAGE A SENIORAGE ... T MO 03/01/2024 ..... INTEREST CAPITALIZATION I I ..5,328 |. ..5,328 |... 1.A.
0109999999. Subtotal - Bonds - U.S. Governments 9,33 9,33
168863-DV-7 .........|CHILE REPUBLIC OF SENIOR CORPBND 3.5 .... 03/26/2024 ..... L o o0 R RO 1,748,000 [..oovvvvennniiiiinnnnns 2,000,000 |... . 11,278

D.. E..
168863-D2-8 . ..|CHILE REPUBLIC OF SENIOR CORPBND 4.9 . D.. 03/13/2024 VARIOUS ... E ..
168863-EB-0 . ..|CHILE REPUBLIC OF SENIOR CORP_BND 4.8 . D.. 01/17/2024 HUTCHINSON E ..
21987B-BK-3 . ..| CORPORACION NACIONAL DEL COBRE SENIOR CO . D.. 01/23/2024 CITICORP SECURITIES MARKETS E ..
445545-AF-3 ......... |HUNGARY GOVERNMENT SENIOR CORP BND 7. . D.. 03/07/2024 J.P. MORGAN SECURITIES INC . E ..
445545-AU-0 .. |HUNGARY  GOVERNMENT SENIOR CORP_BND 144A . D.. 01/03/2024 J.P. MORGAN SECURITIES INC . E ..
455780-CH-7 . ..| INDONESIA  REPUBLIC OF SENIOR CORP_BND ... D.. 03/26/2024 DIRECT ..vvvvveeennns E ..
46514B-RL-3 . ..| ISRAEL  STATE OF SENIOR CORP_BND  5.500 . D.. 03/05/2024 GOLDMAN SACHS & CO. E ..
46514B-R-1 . .| ISRAEL ~ STATE OF SENIOR CORP_BND  5.750 . D.. 03/05/2024 GOLDMAN SACHS & CO. .. E ..
500631-BB-1 KOREA ELECTRIC POWER CORP SENIOR CORP_BN ... D.. 01/24/2024 CITICORP SECURITIES MARKETS ... E
50065L-AH-3 KOREA NATIONAL OIL CORP SENIORCORPBND144 .... D.. 03/25/2024 CITIGROUP GLOBAL MKT INC .... E
50065R-AP-2 . .| KOREA HOUSING FINANCE CORP SENIOR CORP_B . 02/20/2024 STANDARD CHARTER BANK ..

mm

.|PERU REPUBLIC OF SENIOR CORP_BND ~ 8.75 .
PERU REPUBLIC OF SENIOR CORP_BND  6.55 ....
PHILIPPINES REPUBLIC OF SENIOR CORP_BND ...
..|PHILIPPINES REPUBLIC OF SENIOR CORP_BND .
-|PHILIPPINES REPUBLIC OF SENIOR CORP_BND .

715638-AP-7 .
715638-AU-6
718286-BG-1
718286-CA-3 .

03/20/2024
02/28/2024
03/20/2024
03/07/2024

GOLDMAN SACHS & CO. ..
GOLDMAN SACHS & CO. ..
CITICORP SECURITIES MARKETS ...
VARIOUS ...

m

2,000,000 |...
5,000,000 |..

2,155,000 |.
5,498,900 |.

m

PO = = = A RORRMMN =& = — = R RN N = — —
mm

PomrmMobcocooomMMmMMmMoEmMMIMMMOE P e MEE TN e P EEEEooomMmM®®®>mmm
T g

718286-CP-0 . 03/07/2024 VARIOUS ...

731011-AV-4 POLAND REPUBLIC OF SENIOR CORP_BND 4. 02/28/2024 J.P. MORGAN SECURITIES INC . E
731011-AW-2 POLAND REPUBLIC OF SENIOR CORP_BND 5. 03/07/2024 VARIOUS

731011-AY-8 . ..|POLAND REPUBLIC OF SENIORCORPBND ~ 5.12 . 03/11/2024 CITIGROUP GLOBAL MKT INC .

731011-AZ-5 . ..|POLAND  REPUBLIC OF SENIORCORPBND  5.50 . 03/11/2024 CITIGROUP GLOBAL MKT INC .

760942-AS-1 . ..|URUGUAY  ORIENTAL REPUBLIC OF SENIOR COR . 03/26/2024 GOLDMAN SACHS & CO. ..

760942-BD-3 . ..|URUGUAY  ORIENTAL REPUBLIC OF SENIOR COR . 03/07/2024 GOLDMAN SACHS & CO. ..

804137T-BG-3 . ..[SAUDI ARABIA  KINGDOM OF SENIOR CORP_BND . 01/08/2024 CITIGROUP GLOBAL MKT 1
910860-AZ-1 . ..[MEXICO UNITED MEXICAN STATES SENIOR COR . 03/07/2024 VARIOUS ...

91087B-AN-0 . -[MEXICO UNITED MEXICAN STATES SENIOR COR . 03/13/2024 VARIOUS ...

..[MEXICO UNITED MEXICAN STATES SENIORCORP .
..[MEXICO UNITED MEXICAN STATES SENIOR COR .
..[MEXICO UNITED MEXICAN STATES SENIORCORP .
.| URUGUAY  ORIENTAL REPUBLIC OF SENIOR COR .

91087B-AX-8 .
91087B-AZ-3 .
91087B-BA-7 .

03/07/2024
01/02/2024
01/02/2024

BARCLAYS BANK PLC .
BA SECURITIES .
BA SECURITIES .

917288-BA-9 . . 03/20/2024 VARIOUS ...

(63705Q-AB-3 . ..|GACI FIRST INVESTMENT CO SENIOR CORP_BND . 03/26/2024 DIRECT .

G7302V-Mo-4 . ..|ONB FINANCE LTD SENIOR CORP_BND  1.375% . 03/26/2024 VARIOUS ...

M01520-U7-7 . .| ABU DHABI COMMERCIAL BANK PJSC SENIOR CO . MUFG SECURITIES AMERICAS INC

MMMmMmMmMmMmMMmMmmmmmmmmm

..| ABU DHABI FUTURE ENERGY COMPAN SENIOR CO .

ABU DHABI PORTS COMPANY PJSC SENIOR CORP ....
AFRICAN EXPORT-IMPORT BANK SENIOR CORPB ...
..|ABU DHABI CRUDE OIL PIPELINE L SECURED C .
.| EMIRATES NBD BANK PJSC SENIOR CORP_BND ....
SAUDI ARABIA  KINGDOM OF SENIOR CORP_BND .

MO152V-AX-1 .
M0153A-AA-6
MOR08Q-AG-6
MORS21i-AB-9 .
M4R29Z-SK-5 .
MB320U-AX-7

VARIOUS ...
03/20/2024 ..... VARIOUS ...
03/13/2024 ..... MERRILL LYNCH & CO. ..
VARIOUS .....covvvrinnnn
HUTCHINSON SHOCKEY ERLEY & CO .
03/20/2024 ..... VARIOUS

m

2,694,730 |.
1,946,375 |.

3,200,000 |...
2,300,000 |...

m

mm

5,400,020 |. 7,600,000 |...

m
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M6320U-BA-6 SAUDI ARABIA  KINGDOM OF SENIOR CORP_BND ... 02/28/2024 ..... STANDARD CHARTER BANK .. 1,614,000 |. 2,000,000 |... E

M320U-BC-2 . ..|SAUDI ARABIA KINGDOM OF SENIOR CORP_BND . 03/13/2024 VARIOUS ..oooovniiiiinnns 5,367,840 8,200,000 E..
MB320U-BM-0 . ..[SAUDI ARABIA  KINGDOM OF SENIOR CORP_BND . 03/07/2024 CITIGROUP GLOBAL MKT INC . 1,344,200 2,000,000 E ..
M6846H-BV-4 . ..|MDGH GMTN RSC LTD SENIOR CORP_BND ~ 5.50 . 03/26/2024 STANDARD CHARTER BANK ..... 1,036,500 1,000,000 E ..
M8 1805-AP-4 . ..|QATAR  STATE OF SENIOR CORP_BND ~ 6.400% . 02/22/2024 MORGAN STANLEY & C0. INC . 2,259,700 2,000,000 E ..
MB489S-AG-2 . ..|ATAR  STATE OF SENIOR CORP_BND ~ 5.103% . 03/20/2024 VARIOUS ... 5,466,440 5,600,000 E ..
1I8489S-AK-3 . ..|QATAR  STATE OF SENIOR CORP_BND ~ 4.817% . 03/07/2024 VARIOUS 5,467,625 5,900,000 E ..
MB489S-AN-7 . ..|ATAR  STATE OF SENIOR CORP_BND  4.400% . 03/06/2024 VARIOUS 3,501,500 4,000,000 E ..
MO402M-AG-7 . .| UNITED ARAB EMIRATES GOVERNME SENIOR CO . 03/13/2024 VARIOUS 5,413,450 5,700,000 E ..
N7676V-AC-8 . ..| SABIC CAPITAL Il BV SENIOR CORP_BND 4. . 03/13/2024 VARIOUS 5,398,025 5,500,000 E ..
P3143N-AH-7 . .. | CORPORACION NACIONAL DEL COBRE SENIOR CO . 03/06/2024 VARIOUS ... 4,048,800 4,000,000 E ..
P42009-AE-3 . ..|FONDO MIVIVIENDA SA SENIOR CORP_BND 4. . HUTCHINSON SHOCKEY ERLEY & CO . 1,654,780 1,700,000 E ..
P93077-AC-2 . .| TRANSPORTADORA DE GAS INTERNAC SENIOR CO . HUTCHINSON SHOCKEY ERLEY & CO . 1,679,600 1,700,000 E ..
V0055B-AY-1 AFRICA FINANCE CORP SENIOR CORP BND 2. ......eeecoevvvrreiisiiiviiieiiiiininieenissiienieensssinnneees | Dovevnnnnnnnnn |10....08/13/2024 ... L R TP PP PP TTP PP PP PPPPPN 2,103,500 f.ieeriiiiiiiiiinnns 2,400,000 |... E
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X585VD-BM-0 MFB MAGYAR FEJLESZTESI BANK ZR SENIOR CO .... D.. 02/27/2024 CITIGROUP GLOBAL MKT INC ...eeeeeeeeeeenie e e eeeeeie e e e e eeneee e e e e eenne e e e e ennna e e e eemnnnaeeeennnnnns eeernnnnnaeeeennnnnseeeennnnnnenees Joemmnnnaeneennnnnannees 2,082,600 |.eevenniieeinnnins 2,000,000 |... .21,667 |2.
X7360W-CQ-3 . ..| ROMANIA  REPUBLIC OF SENIOR CORP_BND 7 . D.. 03/20/2024 DIRECT ..ovveveenn 1,900,000
X93622-GL-0 . ..|HUNGARY ~ GOVERNMENT SENIOR CORP_BND 6. . D.. 03/26/2024 DEUTSCHE BANK AG 1,000,000
Y20721-AL-3 . ..| INDONESIA  REPUBLIC OF SENIOR CORP_BND . D.. 03/06/2024 VARIOUS ... 4,300,000
Y6080G-AB-3 . .|MISC CAPITAL TWO LABUAN LTD SENIOR COR . D.. 03/07/2024 VARIOUS ... 3,700,000 |.
Y7150M-AG-2 .........[PTTEP TREASURY CENTER CO LTD SENIOR CORP .... D.. 03/13/2024 ..... L= 0 S P AP PP PP PR - 2.1 (s N AR 1,500,000 |...
0309999999. Subtotal - Bonds - All Other Governments 164,446,784 174,500,000
64990F-5N-0 ......... |DORMITORY AUTHORITY OF STATE O MUNITAX B ievvveniiiiiiiiiiiiiiiininiiiiiinniniesinnnnnnssiinnnnnnes | cessnnneeeneens foeness 02/22/2024 ... TAX FREE EXCHANGE ....uuuiiiiiuunniiiiiiuin i i iiiti s s s eieuieeeseesnisesseesnnnsesssesnnnssessesnnnnsens ooerssnnnsrsssensnnssssrnnsnnnsneee |ooresnnseesensssnseannnes 223,846 |..ievuiniiiiiiiiis 215,000
0909999999. Subtotal - Bonds - U.S. Special Revenues 223,846 215,000
00287Y-DW-6 .........[ABBVIE INC SENIOR CORP_BND  5.400% 03/1 .....ccevvruiiiiiriniiiiiiiiiiinienciniin e eernnnsessnnnnns [ eeennneeeeeens fooned 02/22/2024 ..... L T 0 P RO RN 3,786,966 [.....oevvvvnnniininnns 3,800,000 |...
050931-AE-4 . ..| AUDAX_24-9A ABS24-9A  7.979% 04/20/36 . 02/14/2024 WELLS FARGO ADVISORS ..6,000,000 |. 6,000,000 |.
050931-AG-9 . ..| AUDAX_24-9A ABS24-9A  8.629% 04/20/36 . 02/14/2024 WELLS FARGO ADVISORS ... 5,000,000 |. 5,000,000 |.
09031W-AE-3 . .| BIMBO BAKERIES USA INC SENIOR CORP_BND 1 . 01/04/2024 J.P. MORGAN SECURITIES INC . 1,582,464 |. 1,600,000 |.
30168A-AC-6 . ..| EXETER AUTOMOBILE RECEIVABLES ABS_ABS _2 . 02/07/2024 VARIOUS ... 8,248,076 |. 8,247,129 |.
36831U-AA-0 ......... GCREP 111 CONSOLIDATION HOLDIN CORP_BND ... 01/08/2024 ..... 0] =02 PP FE P EEPPRUREPP PP 4,640,000 o.eeeeeeennneeeeens 4,640,000 |...
38178D-AJ-6 ......... GOLUB CAPITAL PARTNERS CLO LTD MEZZANINA .... 01/18/2024 ..... R.W. BAIRD .. 3,952,000 |.eevvunniiiiiinninnns 4,000,000 |...
38179N-AD-6 ......... GOLUB CAPITAL PARTNERS CLO LTD MEZZANIN 02/05/2024 ..... BNP PARIBAS . ....11,000,000 |. ....11,000,000 ...
404430-AE-3 ......... HPSPR_24-2A ABS24-2A144A  8.451% 05/15/ .... 02/14/2024 ..... LI ) RO RN 6,000,000 |...ccvvvnnniiininnnnnns 6,000,000 |...
404430-AG-8 ......... HPSPR_24-2A ABS24-2A144A  10.251% 05/15/ .... 02/14/2024 ..... NATEXES SA ettt e et e et e e e e et e e e e e e e e e e e nsa e e e e e e nn e e e e ennna e e eeennnnaeeeennnnn reernnnnaaeeeennnaaeeeennnnnaenees Joernnieeneern s 3,000,000 [.eereeemnnnaeeeeens 3,000,000 |...
65364U-AU-0 ......... NIAGARA MOHAWK POWER CORPORATI SENIOR CO .... 01/11/2024 ..... R 6,900,000 |...
67113G-AJ-6 ......... OAK HILL CREDIT PARTNERS OAKC MEZZANINAB .... ...01/30/2024 ..... BANK OF AMERICA .. eeeeeee e e e e e e e e e s e e e e e e e e e e e s e e e e e nnne e e e e e ennn e e eennnnnnnaees |eeeennnnaeeeennnnnneeeennnnnnerees Joernnnaanneernnnnannee 6,808,500 [..eeeeeeenneeeeens 6,800,000 |...
67402J-AG6 ......... OAKTREE CLO LTD OAKCL_21-1 ABS_ABS _21-1 ... ...01/25/2024 ..... BANK OF AMERICA .... .. 1,343,144 | .. 1,355,000 |...
682680-BV-4 . ..|ONEOK INC SENIOR CORP_BND  5.150% 10/15 . 02/27/2024 TAX FREE EXCHANGE . .. 188,406 |. 160,000 |.
682680-Bi-2 . ..|ONEOK INC SENIOR CORP_BND ~ 4.200% 03/15 . 02/27/2024 TAX FREE EXCHANGE . ...80,107 |. 77,000 |.
69356F-A%-2 . ..|PINCO COMMERCIAL REAL ESTATE D SENIOR CO . 03/28/2024 .....|DIRECT ....... . 33,750,000 |. . 33,750,000 |.
716808-DL-7 ......... PETROS FINANCE_24-S1 SENIOR ABS_ABS 6. 02/01/2024 ..... PEREIRE TOD .
716808-DM-5 ......... PETROS FINANCE_24-S1 SENIOR ABS_ABS 6. 02/01/2024 ..... PEREIRE TOD ...
716808-D0-6 ......... PETROS FINANCE_24-S1 SENIOR ABS_ABS 6. 02/16/2024 ..... PEREIRE TOD ...
716808-DR-4 ......... PETROS FINANCE_24-S1 SENIOR ABS_ABS 7. 02/16/2024 ..... PEREIRE TOD
756109-BY-9 ......... REALTY INCOME CORPORATION SENIOR CORP_BN ... 01/23/2024 ..... TAX FREE EXCHANGE ....
756109-CB-8 ......... REALTY INCOME CORPORATION SENIOR CORP_BN ... 01/23/2024 ..... TAX FREE EXCHANGE ....
756109-CC-6 ......... REALTY INCOME CORPORATION SENIOR CORP_BN ... 01/23/2024 ..... TAX FREE EXCHANGE ....
79588T-AF-7 ......... SAMMONS FINANCIAL GROUP INC SENIORCORPBN . 03/25/2024 ..... VARIOUS ...
87268D-AA-3 . ..| TPS/SBS CONSOL IDATION HOLDING CORP_BND .... 01/08/2024 DIRECT ....
BHVANJ-HX-9 . .. | COMPLETE AUTOMATION SOLUTIONS SRSUB CORP . 03/31/2024 INTEREST CAPITALIZATION ..
BHVI20D-PF-5 . .. | COMPLETE AUTOMATION SOLUTIONS CORP_BND . 01/01/2024 INTEREST CAPITALIZATION ..
BHV28F-T6-8 ......... AUTOMATION SOLUTIONS INC SRSUB CORP_BND ... 03/31/2024 ..... INTEREST CAPITALIZATION
BHW2ES-6J-0 ......... AG ABC STRUCTURED NOTE LP EQU SENIORCOR .... 03/14/2024 ..... DIRECT .... .... 15,438,067 |...
BHW2ES-6N-1 ......... AG ABC STRUCTURED NOTE LP EQU SUBCORPBN .... 03/14/2024 ..... 0] =02 PP AR RPUPPPTRRUP ISPUPPPTRRRPPPPRRRRRPIE. B 1 1 LY A IO 3,308,157 |...
BHV2PM-90-2 ......... GRIDFLEX GENERATION LLC SENIOR CORP_BND .. 03/31/2024 ..... INTEREST CAPITALIZATION ..
BHV2PM-90-2 ......... GRIDFLEX GENERATION LLC SENIOR CORP_BND .. 01/01/2024 ..... TAX FREE EXCHANGE
BHVI204-PC-4 ......... |[FRANKLIN STREET PROPERTIES COR SENIOR CO .... 02/22/2024 ..... TAXABLE EXCHANGE
U4327B-AA-8 .........[HIKMA FINANCE USA LLC SENIOR CORP_BND 03/20/2024 ..... MERRILL LYNCH & CO. .. N
U8277R-AB-2 SK BATTERY AMERICA INC SENIOR CORP_BND .... 03/13/2024 B2 ) RO KON 2,703,470 |oeevrrniiiiiininnnns 2,900,000 |...
U9B41M-AA-0 . ..|WIPRO IT SERVICES LLC SENIOR CORP_BND .. 03/26/2024 MERRILL LYNCH & CO. 2,759,640 |. 3,000,000 |.
00119B-AD-5 . ..| AGL_24-20A ABS_ABS _24-20A 144A  7.700% . D.. 01/16/2024 DEUTSCHE BANK AG .10,000,000 |. .10,000,000 |.
016269-AC-6 . ..| ALINEA CLO LTD ALINE_18-1A MEZZANINABS18 . D.. 02/02/2024 BANK OF AMERICA . .. 3,990,000 |.
01749F-AG-5 . .| ALLEG_24-1A ABS_ABS _24-1A 144A  0.000% . D.. 02/29/2024 GOLDMAN SACHS & CO. .. 7,000,000 |.
023641I-All-5 AMERICA MOVIL SAB DE CV SENIOR CORP_BND D.. 03/07/2024 ..... BARCLAYS CAPITAL 534,955 |.
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G0446N-AY-0 ANGLO AMERICAN CAPITAL PLC SENIOR CORP B .... 03/20/2024 ..... VARIOUS ... 2,990,070 fooeeeeniiiiiaenns 3,000,000 |...
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056921-AJ-8 BCC_24-2 ABS24-2144A  0.000% 07/15/37 .... D.. 03/28/2024 GOLDMAN SACHS & C0. +rveueeeeerenneeeeemnnneeeeemnne e e eeennna e e eeennnnaaeeeennnnaaeeeemnnnnaaeeennnnnans |reeennnnaaeeeemnnnnneeeennnnnaerees Joernnnaanreemnnnnannees 3,000,000 .eeeeeemnnneeeeens 3,000,000 |...
05890P-AB-2 . ..| BANCO DE CREDITO E INVERSIONES SENIOR CO . D.. 03/20/2024 VARIOUS ......... 2,128,510
05971U-2E-6 . ..| BANCO DE CREDITO DEL PERU SENIOR CORP_BN . D.. 01/04/2024 BA SECURITIES . 1,198,824 |.
06763V-AE-5 . ..|BABSN_24-1A ABS_ABS _24-1A 144A  2.450% . D.. 01/08/2024 MORGAN STANLEY & CO. INC . .. 8,000,000 |.
08182N-AE-2 . ..| BENEFIT STREET PARTNERS CLO LT MEZZANIN .. D.. 01/25/2024 BANK OF AMERICA .... .. 1,498,125 |.
09077T-AG-0 . ..|BGCLO_24-8A ABS24-8A144A  8.020% 04/20/ . D.. 02/12/2024 BANK OF AMERICA . .. 7,800,000 |. .
12554V-AS-5 . .| CIFC_19-3AR MEZZANINABS19-3A144A  7.576 . D.. 02/02/2024 DEUTSCHE BANK AG ... 1,749,125 |. N E ..
12572G-AS-6 CIFC FUNDING LTD CIFC_22-5 ABS22-5R144A ... D.. 01/19/2024 MORGAN STANLEY & CO. INC .... 7,500,000 foueuiiiviinnnnninnnnns 7,500,000 |... 1 E
14318V-AG-4 CGMS_24-2 ABS24-2144A  0.000% 04/25/37 03/08/2024 J.P. MORGAN SECURITIES INC . 4,000,000 [.eeeeeemnnneeeeens 4,000,000 |... 2.BFE
14688H-AG-7 . ..| CARVAL CLO IX-C LTD CARVL_24-9 MEZZANIN .. 01/24/2024 DEUTSCHE BANK AG ........... . 12,000,000 |. . 12,000,000 |. 1 E ..
17181U-AJ-7 . .| CIFC_24-2 ABS24-2144A  0.000% 04/22/37 .. 03/26/2024 RBC DOMINION SECURITIES INC. 4,000,000 |. 4,000,000 |. 2.BFE ..
29004C-AJ-7 ELMWOODCLOLTDELM26_24-1A MEZZANINABS24-1 ... 02/15/2024 BANK OF AMERICA 7,250,000 [oueiiiiiinnnnninnnnns 7,250,000 |... 2.CFE
38138II-AG-9 GLM_19 ABS_ABS _19 144A  7.681% 04/20/3 .... 01/19/2024 WELLS FARGO ADVISORS .. 11,000,000 |. .. 11,000,000 |... 1 E
44920U-AV-0 . .. |HYUNDAI CAPITAL SERVICES INC SENIOR CORP . 01/29/2024 CITIGROUP GLOBAL MKT INC . .. 199,174 . 1 E ..
46604K-AE-8 . ..| IVYH_24-22A MEZZANIN ABS_ABS _24-22A 144 . 02/07/2024 SOCIETE GENERALE ........... 2,000,000 1 E ..
55952E-AD-3 ......... | MAGNE_38 MEZZANINABS38144A  8.798% 04/1 . 02/23/2024 NOMURA SECURITIES INTL. INC. 5,000,000 2.CFE ..
647541-AE-3 . .| NEW MOUNTAIN CLO LTD NMC_24-5A MEZZANINA . 01/29/2024 GOLDMAN SACHS & CO. .. 6,500,000 |. 1 E ..
67109S-AG-2 . ..| OHA CREDIT FUNDING 17 LTD OAKC MEZZANIN .. 01/26/2024 BNP PARIBAS ... .. 8,000,000 |. 1 E ..
67109S-AJ-6 . ..| OHA CREDIT FUNDING 17 LTD OAKC MEZZANIN .. 01/26/2024 BNP PARIBAS . ..6,000,000 |. 2.BFE ..
67115L-AE-4 . ..| OAK HILL CREDIT PARTNERS OAKC MEZZANINAB . 01/09/2024 BANK OF AMERICA .... 3,489,500 |. 1 E ..
67579C-AG-8 . ..| OCTAG_71 ABS71144A  8.941% 04/18/37 ... 02/22/2024 J.P. MORGAN SECURITIES INC . .. 4,750,000 |. 2.BFE ..
69703J-AE-3 . ..| PLMRS_24-1A ABS24-1A144A  8.804% 04/15/ . 02/01/2024 J.P. MORGAN SECURITIES INC . .. 6,000,000 |. 1 E ..
70537A-AJ-1 . ..| PEEBLES PARK CLO PBSPK_24-1 MEZZANINABS2 . 02/12/2024 BNP PARIBAS .....cevveniereenns 9,500,000 2.CFE ..
73730E-AG-8 . ..|POSCO HOLDINGS INC SENIOR CORP_BND 144A ... 01/16/2024 HUTCHINSON SHOCKEY ERLEY & CO . .79, 104 2.AFE ..
78392B-AH-0 . ..| SK HYNIX INC SENIOR CORP_BND 144A  5.50 . 01/08/2024 CITIGROUP GLOBAL MKT INC .... .796,384 2.BFE ..
87170B-AN-6 . ..| SYMP_24-43A MEZZANINABS24-43A144A  0.00 . 03/14/2024 MORGAN STANLEY & CO. INC . 4,850,000 2.BFE ..
89834J-AA-1 . ..|FIDEICOMISO FIBRA UNO SENIOR CORP_BND 14 . 03/25/2024 VARIOUS ... 3,956,550 2.CFE ..
GO399B-AA-5 . .| ANTOFAGASTA PLC SENIOR CORP_BND  5.625% . 03/20/2024 VARIOUS 1,995,800 2.BFE ..
2.BFE
1
1
2.

64672C-AC-9 HUTCHISON WHAMPOA INTERNATIONA SENIOR CO ... 03/20/2024 ..... VARIOUS ... 2,111,028 [ooeeiiiiiiiees 1,800,000 ... E
M59878-AF-1 . ..| ISRAEL DISCOUNT BANK LTD SENIOR CORP_BND . VARIOUS E ..
M5RO7D-AG-5 . .| 1CL GROUP LTD SENIOR CORP_BND ~ 6.375% 0 . VARIOUS ... E..
M7301Y-AB-8 NBK SPC LTD SENIOR CORP_BND  1.625% 09/ ......oeeeeeuiiieieiiiiiiiieeeeeiiieeeeeeeiieeeeeeeneeees | Do [l 03/13/2024 ..... MUFG SECURITIES AMERICAS INC ..eeeneeeiiiie e eeiies [oreee e e oeeeeeeeeieeeeeen 914,000 [ 1,000,000 |... 1.EFE
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P01703-AD-2 ALPEK SAB DE CV SENIOR CORP_BND  3.250% .....cccceeeiinnniiiiiiiiiciiisenn [ Do i 03/20/2024 ..... HUTCHINSON SHOCKEY ERLEY & 00 .oeeeeeeeeeeiiieceeecccceeccccenneen [eeieniiiiceiiciceceneeeieeeeieeeens [eneneennennnnnnennns 2,048,300 [oeeeieiiiiiniinininn, 2,400,000 |... 2.CFE
P09376-DD-6 . ..| BANCO DE CHILE SENIOR CORP_BND ~ 2.990% ... JEFFRIES & CO. INC. .. 1.F FE ..
P55409-AB-5 . .| INDUSTRIAS PENOLES SAB DE CV SENIOR CORP . VARIOUS ... 2.BFE ..
P8718A-AP-1 SOCIEDAD QUIMICA Y MINERA DE C SENIOR CO .... 03/20/2024 ..... VARIOUS ... 1,776,350 [evvvevieiiiiiiiiienns 1,700,000 |... 2.A FE
YO07775-AG-7 BDO UNIBANK INC SENIOR CORP_BND ~ 2.125% .... 03/20/2024 VARIOUS ... 3,790,000 |oeeeeiiiiiiee 4,000,000 |... 2.B FE
Y3815N-BC-4 . ..|HYUNDAI CAPITAL SERVICES INC SENIOR CORP . 03/20/2024 VARIOUS 1,849,533 2,000,000 1.G FE ..
Y72570-AS-6 . ..|RELIANCE INDUSTRIES LTD SENIOR CORP_BND ... 03/07/2024 VARIOUS 2,544,030 3,000,000 2.BFE ..
Y7749X-BA-8 . .| SHINHAN FINANCIAL GROUP CO LTD SENIOR CO . 03/20/2024 VARIOUS 2,683,362 2,700,000 1.F FE ..
Y807BZ-AA-9 . .[SK ON CO LTD SENIOR CORP_BND ~ 5.375% 05 . 03/20/2024 VARIOUS 3,509,960 3,500,000 1.D FE
Y8085F-BD-1 .........| SK HYNIX INC SENIOR CORP_BND  2.375% 01 ... .. 03/06/2024 ..... VARIOUS ... J 4,109,180 |..oooveeeiiiiiinenns 5,000,000 |... 2.BFE ..
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 355,802, 193 358,947,335 730,026

BHM2HE-FB-5 ......... SIXTH STREET CMS DYNAMIC CREDI SENIOR AB ......eevveiieeiiiiiiie e eeees | eeeeeiiiinnes [eend 03/01/2024 DIRECT ....

BHI2LG-8U-9 ......... [ SIXTH STREET LENDING PARTNERS SENIOR COR . DIRECT ...

830110-AE-5 . .| SIXST_24-24A ABS_ABS _24-24A 144A  0.00 . BNP PARIBAS .

830110-AG-0 .........| SIXST_24-24A ABS ABS _24-24A 144A 0.00 . .. |D.. BNP_PARIBAS ... i feene .
1509999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates 28,226,761 28,226,761
BRYKOQ-WCO ......... BRINLEY PD SPV | LLC TERM_LOAN  0.000% ..veuvevenerenerenenneneneeneseeneneeseseesenensensesenessenes | eeeeseinnns |ouenes 02/06/2024 ... VARIOUS 7,488,742 |. 7,488,742 |...
BHI2HO-M2-7 ......... IO INVESTMENT PARTNERS 1 LLC I R 01/01/2024 ..... RECLASS FROM SCHD DA . I I ....10,000,000 |. ....10,000,000 |...
BRYKOR-04-1 ......... BRINLEY PD SPV | LLC TERM_LOAN  0.000% ..eveueereesrenssseessennsienessenessanenssnenssnennsenenenes | coveonsneonnne |ovenes 02/06/2024 ... VARIOUS .1ttt ettt ettt ettt e sttt sb et ene st ebennenennebenesbenesnenessenens |onensasensssensssenessenessanensane |oosenenseensaeneanens 4,876,604 |..voiiiiiiiiiiiiins 4,876,604
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 22,365,346 22,365,346

2509999997. Total - Bonds - Part 3 571,074,265 584,263,777 2,749,530 XXX
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2509999998. Total - Bonds - Part 5 XXX XXX XXX XXX
2509999999. Total - Bonds 571,074,265 584,263,777 2,749,530 XXX
BHU1F4-AF-7 ......... |JENSEN HUGHES HOLDINGS CORP PFD_EQUITY ....iievuiesieennnuneaeeinnnnsaeeennnnsserennnnnaeeseennnnnnas | ............... | ...... 03/29/2024 ... |DIRECT .................................................................................................................................. 2,207.630 |eeveueiiiiiiiiaaeaeenes 220,763 |.eeveeneiieeininaeeeeeennnns 0.00 Jeununieeemnnnianeeereennaeeeeenes 5.AFE .oooeeeet
4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 220,763 XXX XXX
4509999997. Total - Preferred Stocks - Part 3 220,763 XXX XXX
4509999998. Total - Preferred Stocks - Part 5 XXX XXX XXX XXX
4509999999. Total - Preferred Stocks 220,763 XXX XXX
5989999997. Total - Common Stocks - Part 3 XXX XXX
5989999998. Total - Common Stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - Common Stocks XXX XXX
5999999999. Total - Preferred and Common Stocks 220,763 XXX XXX
571,295,028 XXX 2,749,530 XXX

6009999999 - Totals
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..36179U-CA-8 | GOVERNMENT NATIONAL MORTGAGE A POOL# MA5 ... |....... . 03/01/2024 . | PAYDOUN ... ..2,362 2,353 |.... .2,362 |.. . 09/20/2048 . [1.A ........
..36200Q-JD-7 | GOVERNMENT NATIONAL MORTGAGE A POOL# 569 .... |....... . 03/01/2024 . | PAYDOUN ... . 03/15/2082 . [1.A ........
..362000-WP-5 | GOVERNMENT NATIONAL MORTGAGE A POOL# 569 .... |....... . 03/01/2024 . | PAYDOUN ... . 01/15/2082 . [1.A ........
..36200W-TB-7 | GOVERNMENT NATIONAL MORTGAGE A POOL# 574 .... |....... . 03/01/2024 . | PAYDOUN ... . 11/15/2031 . [1.A ........
..36201C-PY-4 | GOVERNMENT NATIONAL MORTGAGE A POOL# 579 .... |....... . 03/01/2024 . | PAYDOUN ... . 01/15/2082 . [1.A ........
..36201E-3C-2 | GOVERNMENT NATIONAL MORTGAGE A POOL# 581 .... |....... . 03/01/2024 . | PAYDOUN ... . 06/15/2082 . [1.A ........
..36201F-PK~7 | GOVERNMENT NATIONAL MORTGAGE A POOL# 581 .... |....... . 03/01/2024 . | PAYDOUN ... . 05/15/2082 . [1.A ........
..36201F-06-7 | GOVERNMENT NATIONAL MORTGAGE A POOL# 581 .... |....... . 03/01/2024 . | PAYDOUN ... . 06/15/2082 . [1.A ........
..36201J-EW-5 | GOVERNMENT NATIONAL MORTGAGE A POOL# 584 .... |....... . 03/01/2024 . | PAYDOUN ... . 04/15/2082 . [1.A ........
..36201U-AH-7 | GOVERNMENT NATIONAL MORTGAGE A POOL# 593 .. 03/01/2024 . | PAYDOUN . 08/15/2032 . [1.A .
..36202E-3E-7 | GOVERNMENT NATIONAL MORTGAGE A POOL# 004 .. 03/01/2024 . | PAYDOUN . 03/20/2039 . 1.A .
..36202F-CN-4 | GOVERNMENT NATIONAL MORTGAGE A POOL# 004 .. 03/01/2024 . | PAYDOUN . 11/20/2039 . [1.A .
..36202F-DB-9 | GOVERNMENT NATIONAL MORTGAGE A POOL# 004 .... |....... . 03/01/2024 . | PAYDOUN ... . 12/20/2039 . [1.A ........
..36202F-EH-5 | GOVERNMENT NATIONAL MORTGAGE A POOL# 004 .... |....... . 03/01/2024 . | PAYDOUN ... . 02/20/2040 . (1.A ........
..36202F-Gli-0 | GOVERNMENT NATIONAL MORTGAGE A POOL# 004 .... |....... . 03/01/2024 . | PAYDOUN ... . 06/20/2040 . [1.A ........
..36202F-HY-5 | GOVERNMENT NATIONAL MORTGAGE A POOL# 004 .... |....... . 03/01/2024 . | PAYDOUN ... . 07/20/2040 . (1.A ........
..36202F-LP-9 | GOVERNMENT NATIONAL MORTGAGE A POOL# 004 .... |....... . 03/01/2024 . | PAYDOUN ... . 10/20/2040 . [1.A ........
..36209A-6R-6 | GOVERNMENT NATIONAL MORTGAGE A POOL# 466 .... |....... . 03/01/2024 . | PAYDOUN ... . 07/15/2030 . [1.A ........
..36209E-VR-0 | GOVERNMENT NATIONAL MORTGAGE A POOL# 469 .... |....... . 03/01/2024 . | PAYDOUN ... . 10/15/2028 . [1.A ........
..362098-TU-5 | GOVERNMENT NATIONAL MORTGAGE A POOL# 480 .... |....... . 03/01/2024 . | PAYDOUN ... . 06/15/2028 . [1.A ........
..3620A1-X7-8 | GOVERNMENT NATIONAL MORTGAGE A POOL# 716 .. 03/01/2024 . | PAYDOUN . 06/15/2039 . (1.
..3620A8-LU-5 | GOVERNMENT NATIONAL MORTGAGE A POOL# 722 .. 03/01/2024 . | PAYDOUN . 08/15/2039 . (1.
..3620A9-SH-5 | GOVERNMENT NATIONAL MORTGAGE A POOL# 723 .. 03/01/2024 . | PAYDOUN . 09/15/2039 . (1.
..3620AC-32-5 | GOVERNMENT NATIONAL MORTGAGE A POOL# 726 .. . |- 03/01/2024 . | PAYDOUN . 09/15/2039 . (1.
..3620AC-4G-6 | GOVERNMENT NATIONAL MORTGAGE A POOL# 726 .... |.......|. 03/01/2024 . |PAYDOUN . 09/15/2039 . (1.
..3620AR-JT-9 | GOVERNMENT NATIONAL MORTGAGE A POOL# 737 .... [....... . 03/01/2024 . | PAYDOUN ... . 10/20/2040 . (1.
..36212J-WR-3 | GOVERNMENT NATIONAL MORTGAGE A POOL# 535 .... |....... . 03/01/2024 . | PAYDOUN ... . 08/15/2030 . [1.A ........
..36213D-3C-0 | GOVERNMENT NATIONAL MORTGAGE A POOL# 551 .... |....... . 03/01/2024 . | PAYDOUN ... . 02/15/2082 . [1.A ........
..36213E-YA-8 | GOVERNMENT NATIONAL MORTGAGE A POOL# 552 .... |....... . 03/01/2024 . | PAYDOUN ... . 04/15/2082 . [1.A ........
..362135-EB-7 | GOVERNMENT NATIONAL MORTGAGE A POOL# 562 .... |....... . 03/01/2024 . | PAYDOUN ... . 06/15/2031 . [1.A ........
..36213T-6Y-4 | GOVERNMENT NATIONAL MORTGAGE A POOL# 564 .... |....... . 03/01/2024 . | PAYDOUN ... . 10/15/2031 . [1.A ........
..36213V-R2-6 | GOVERNMENT NATIONAL MORTGAGE A POOL# 565 .. 03/01/2024 . | PAYDOUN . 11/15/2031 . (1.
..36213X-T5-3 | GOVERNMENT NATIONAL MORTGAGE A POOL# 567 .. 03/01/2024 . | PAYDOUN . 05/15/2082 . (1.
..36225B-G7-7 | GOVERNMENT NATIONAL MORTGAGE A POOL# 781 .. 03/01/2024 . | PAYDOUN . 12/15/2029 . (1.
..36225B-LL-0 |GOVERNMENT NATIONAL MORTGAGE A POOL# 781 .. 03/01/2024 . | PAYDOUN . 12/15/2030 . (1.
..36225B-NC-8 | GOVERNMENT NATIONAL MORTGAGE A POOL# 781 .. 03/01/2024 . | PAYDOUN . 05/15/2031 . (1.
..36225B-Pl-4 | GOVERNMENT NATIONAL MORTGAGE A POOL# 781 ... [....... . 03/01/2024 . | PAYDOUN ... . 09/15/2031 . (1.
..36225B-TE-8 | GOVERNMENT NATIONAL MORTGAGE A POOL# 781 .... [....... . 03/01/2024 . | PAYDOUN ... . 06/15/2082 . [1.A ........
..38378N-H0-9 | GNMA_13-175 SENIORCMBS13-175  0.164% 05 ... |....... . 03/01/2024 . | PAYDOUN ... . 05/16/2055 . [1.A ........
..38378U-FY-8 |GNMA AGENCY_CMO _13-150  2.750% 10/16/4 .... |....... . 03/01/2024 . | PAYDOUN ... . 10/16/2043 . [1.A ........
..38378X-TX-9 | GNMA_14-148 SENIORCMBS14-148  0.414% 10 .... |....... . 03/01/2024 . | PAYDOUN ... . 10/16/2056 . [1.A ........
..38379F-NB-1 | GNMA SENIORAGENCYCMO15-176C ~ 3.000% 09/ .... |....... . 03/01/2024 . | PAYDOUN ... . 09/20/2045 . [1.A ........
..38379T-F7-9 | GNMA SENIORAGENCYCMO16-9D  3.000% 01/20 .... . |- 03/01/2024 . | PAYDOUN ... . 01/20/2046 . [1.A ........
..38379X-M6-4 | GNMA SENIOR AGENCY_CMO _16-99A  3.000% ..... . |- 03/01/2024 . | PAYDOUN ... . 07/20/2046 . [1.A ........
..38380J-8R-2 | GOVERNMENT NATIONAL MORTGAGE A SENIORCMB .. 03/01/2024 . | PAYDOUN . 01/16/2060 . [1.A .
..38380J-DIi-5 | GOVERNMENT NATIONAL MORTGAGE A SENIORCMB .... . 03/01/2024 . | PAYDOUN ... . 12/16/2059 . [1.A ........
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..38380J-ND-6 | GOVERNMENT NATIONAL MORTGAGE A SENIORCMB .... |....... . 03/01/2024 . | PAYDOUN ... 4,884 |.... ... (4,884) ] . (4,884) ... . 04/16/2060 . [1.A ........
..38380M-E9-8 |GNMA SENIORCMBS19-8  0.761% 11/16/60 ........ [....... . 03/01/2024 . | PAYDOUN ... . 11/16/2060 . [1.A ........
..38380M-G5-4 | GNMA SENIORCMBS19-14 ~ 0.831% 11/16/60 ...... |....... . 03/01/2024 . | PAYDOUN ... . 11/16/2060 . [1.A ........
..38380M-K7-5 |GNMA SENIORCMBS19-17  0.654% 12/16/60 ....... [....... . 03/01/2024 . | PAYDOUN ... . 12/16/2060 . [1.A ........
..38380N-56-0 | GNMA_20-25 SENIORCMBS20-25 ~ 0.740% 01/1 ... |....... . 03/01/2024 . | PAYDOUN ... . ..(3,753) |... . 01/16/2062 . [1.A ........
.. 38380N-KC-2 | GNMA_20-25 SENIORCMBS19-105 0.723% 08/ .... |....... . 03/01/2024 . | PAYDOUN ... ....514 |.... .. . 08/16/2061 .
0109999999. Subtotal - Bonds - U.S. Governments 86,742 86,742 117,118 86,742 XXX
..45434L-2A-1 | INDIAN RAILWAY FINANCE CORP LT SENIOR CO .... [D..... . 03/26/2024 . |UBS WARBURG LLC .....ccev |oerereneniiiennnenns |oeees 1,777,340 |........ 2,000,000 |........ 1,978,400 |........ 1,983,056 |...ccevvvirrinns fervrnnnnnnnn 588 [eniiiiiiiiiiiis [t 888 | | 1,983,644 |.. . 02/13/2030 . [2.C FE ..
..50066A-AG-8 |KOREA GAS CORPORATION SENIOR CORP_BND 14 ..... D..... . 02/12/2024 . |MATURITY ..oovvvviinnnnnns R R 1,481,000 |........ 1,481,000 |........ 1,568,038 |........ 1,485,734 |.ooooviiiiiiiins fovvnnnnnn(4784) [ [ (B734) | | 1,481,000 |.. . 02/12/2024 . [1.C FE ..
MORGAN STANLEY & CO. INC
..69377F-AC-0 |PT FREEPORT INDONESIA SENIOR CORP_BND 14 .... |D..... . 01/24/2024 . | .evvviiiiiiiiii ..1,138,995 |........ 1,188,000 |........ 1,188,000 |........ 1,188,000 |[.... P R (SRR MR 1,188,000 |.. . (49,005) (49,005) . 04/14/2052 . [2.C FE ..
..91087B-AX-8 |MEXICO UNITED MEXICAN STATES SENIORCORP .... . 01/04/2024 . | GOLDMAN SACHS & CO. . 1,988,000 ..2,000,000 ..1,826,000 |. .1,826,272 |. .37 .1,826,308 . 161,692 |. 161,692 |.. . 05/04/2053 . (2.B FE ..
..917288-BK-7 |URUGUAY ORIENTAL REPUBLIC OF SENIOR COR .... . 03/26/2024 . | GOLDMAN SACHS & CO. ... 4,747,695 .. 4,849,040 ..5,586,094 |. . 5,413,335 |. .. (21,459) |. .5,391,877 (644,181) |. (644,181) |.. . 01/23/2031 . [2.B FE ..
..M6846H-CM-3 | MDGH GMTN RSC LTD SENIOR CORP_BND  5.08 . 03/26/2024 . | STANDARD CHARTER BANK .. |. . 1,875,000 ..2,000,000 1,723,085 |. 1,723,882 . 151,118 |. 161,118 |.. . 05/22/2053 . [1.C FE ..
..BHM20D-PF-5 | AUTOMATION SMC HOLDINGS INC ................ veee. |- 0170172024 . [DIRECT .. feeeiviiiiiiiiiiiiens ferveeiiinnns 1,568 ... 1,568 ....1,568 |. K ...1,568 . 10/10/2024 . [2.B FE ..
..P37110-AM-8 | EMPRESA NACIONAL DEL PETROLEQ SENIOR COR .... |D..... . 03/26/2024 . | DIRECT ... . 1,136,250 .. 1,500,000 .1,473,214 |.... ... 150 |. .. 150 ... . 1,473,364 .. . 09/14/2047 . [2.C FE ....
0309999999. Subtotal - Bonds - All Other Governments 14,145,848 15,019,608 15,004,234 (24,591) (24,591) 15,069, 643 (923,794) (923,794) XXX XXX
..13063A-5E-0 | CALIFORNIA STATE OF MUNITAXBND GO 7. ... [....... . 03/06/2024 . | BARCLAYS CAPITAL ...evvvn |oeeeeeeeneinieenenns |oees 10,482,795 |........ 8,875,000 |....... 12,871,712 |....... 12,334,147 [ s (X)) RO RO (X)) R RO 12,281,026 [.ooooeeeinnnnns ... (1,798,230 ... (1,798,230) . 04/01/2034 . [1.C FE ..
..20772G-F4-5 | CONNECTICUT ~STATE OF SENIOR MUNITAX BND .... |....... . 02/21/2024 . | ORIENTAL MORTGAGE ....... |oeeeeeeerriiinnnnnns |oeees 1,660,538 |........ 1,675,000 |........ 2,041,688 |........ 1,943,626 [...ovvnnnnnnnnnn fooeeens (020 1 PO N (W02 1 PO N 1,936,422 |..oevveveiinnnnn founee (275,884) |...... (275,884) . 03/15/2082 . [1.D FE .
SOUTHTRUST SECURITIES
..20772J-5R-9 | CONNECTICUT ~STATE OF SENIOR MUNITAX BND .... |....... L 01/18/2024 .| INC oo e | 1,388,428 |........ 1,355,000 |........ 1,669,482 |........ 1,592,882 [oeeveniiiiinin oeeeeens (372 ) SRR R (372 ) R RN 1,590,644 |..ooovvveinnnnnn founeee (202,216) . 10/01/2029 . (1.D FE .
J.P. MORGAN SECURITIES
..20772K-GS-2 | CONNECTICUT ~STATE OF MUNITAXBND GO 3 ... [....... . 01/18/2024 . F O RN 1,856,988 |........ 1,930,000 |........ 2,103,275 |........2,050,307 |.... ... (1,547) | (BT | s 2,048,760 [.occeeeiiiiiiins oeenn (191,772) . 04/15/2028 . (1.D FE ....
..20772K-GT-0 | CONNECTICUT ~STATE OF MUNITAXBND GO 3 .... [....... . 01/18/2024 . | BARCLAYS CAPITAL ..eevvvn |eveeeeeeiiieieeenes |oeees 1,316,837 |........ 1,380,000 |........ 1,520,663 |........ 1,483,985 |.... ... (1,072) | (1,072) | s 1,482,013 [oovvviiiiiiiinn fonnne (166,076) . 04/15/2029 . (1.D FE ....
..452152-BM-2 | ILLINOIS STATE OF SENIOR MUNITAX BND GO .... |....... . 02/27/2024 . | RAYMOND JAMES .....ovvvvnn |ooveviiiiiiiiiiinins oo 970,280 |oeeeeeeenns 930,769 |........ 1,004,244 |........... 993,819 [oevveiiiiiiiinn oo L3 K7 PO L K7 PO 997,956 [..evvvverrrnnnnn fornnnne (27,675) . 02/01/2035 . [1.G FE ....
REDEMPT [ON 100.0000
..452152-BM-2 | ILLINOIS STATE OF SENIOR MUNITAX BND GO .... |....... V7R V)72 R R R 84,615 |............ 84,615 |............ 91,295 |......eeeee 90,347 |ooeeiiiiiiiiiins e [CI£72 1 PO [C£ 72 ) PO TN N I U R, . 02/01/2035 . [1.G FE ....
..57582P-UD-0 | MASSACHUSETTS = COMMONWEALTH OF MUNITAX B .... |....... . 01/17/2024 . | BARCLAYS CAPITAL ........ P R 13,139,159 |....... 12,675,000 |....... 15,759,335 |.......15,032,916 |.... .. (18,387) | L (18,387) | e 15,014,528 |.. (1,875,370) . 01/01/2030 . (1.B FE ....
..57582P-US-7 | MASSACHUSETTS = COMMONWEALTH OF MUNITAX B .... |....... . 01/17/2024 . | MARKETAXESS CORPORATI .. |.oeeeeeeeiiiiiiiiins |oeeees 4,634,822 |........ 4,600,000 |........ 5,317,692 |........5,055,728 |.... ... (6,585)|. o (6,585) | [ 5,049,144 |..ooovvviiiiinnn fonnne (414,322) . 05/01/2027 . (1.B FE ....
..644682-N2-8 | NEW HAMPSHIRE STATE OF MUNITAX BND GO ... [....... . 03/13/2024 . | SAMUEL RAMIREZ ....ooooeee |oveeeeeeieieeeeeeens e, 1,093,114 |........ 1,100,000 |........ 1,262,657 |........ 1,213,872 [oooeeiiiiiiiiins oo (5,026) |.oevveeeiiniiees fovennnns (5,026) |..ovveveiiiiiees fovnnnnns 1,208,846 |....oooeeeeeeees | (115,732) . 06/01/2028 . [1.B FE ....
0509999999. Subtotal - Bonds - U.S. States, Territories and Po ions 36,627,576 34,505,384 43,642,043 41,791,629 (96,777) (96,777) 41,694,853 (5,067,277) XXX XXX
..167486-HN-2 | CHICAGO CITY OF SENIOR MUNITAX_BND GO ....... [....... . 02/21/2024 . | FMSBONDS, INC .... 150,000 190,460 |...........186,825 |.... ... (283) ] ... (283) ... ....186,542 |.. . (37,189) . 01/01/2040 . 2.A FE ....
..235308-RA-3 | DALLAS TEX INDPT SCH DIST MUNITAXBNDGO ....... [....... . 01/18/2024 . | ORIENTAL MORTGAGE ....... |.... ........1,615,000 |........ 1,737,094 |........ 1,721,202 |.... ... (437) ). ........ 1,720,765 |.. . (96,204) . 02/15/2085 . [1.A FE ....
..249002-HU-3 | DENTON TEX INDPT SCH DIST MUNITAX BND GO .... [....... . 02/21/2024 . | MARKETAXESS CORPORATI .. |.....coovvvvnnnnnnns 01,383,272 | 1,760,000 |........ 1,689,442 |........1,701,587 |.oooeeiiiiiiiins Joeeeeeen 891 | [ 891 s s 1,702,478 |.ooooeeeeeeeenns |oens (319,206) . 08/15/2032 . [1.A FE ....
..364195-BY-2 | GALVESTON CNTY TEX SENIOR MUNITAX BND GO .... |....... . 01/18/2024 . | BARCLAYS CAPITAL ..eevvve |ovevvvenennnnnnnnns 1,881,439 [, 1,790,000 |........ 2,073,822 |.... e (4,228) | [ (4228) [ e 1,988,841 |..oooeeeiiiiins |eis (157,403) . 02/01/2029 . (1.B FE ....
..364195-BY-2 | GALVESTON CNTY TEX SENIOR MUNITAX_BND GO .... |....... . 02/01/2024 . | CALL 100.0000 ..... [oeeeereerrrenrnnnnns fernnnn.. 300,000 f.......... 300,000 |........... 347,568 [...........334,033 [.cccoiiiiiiiiins foeeennn (1,011) fervnnnniniiiinns foeeeee s (L0 | s 333,022 [ovvvvvvvniiiinnn fornnns (33,022) . 02/01/2029 . (1.B FE ....
J.P. MORGAN SECURITIES
..54438C-YP-1 |LOS ANGELES CALIF CMNTY COLLEG MUNITAX B .... [....... . 02/2172024 | INC «ooeeeeieeeeeee e [ 7,133,050 | 8,650,000 |........ 8,407,737 |........ 8,450,118 |...coeeeeiiiiins s 3,282 [ oo 3,282 [ o 8,453,361 [.vvvvvvvvnnnnns .. (1,320,311) ... (1,320,311) [.......eeee 102,217 |. 08/01/2032 . (1.B FE .
J.P. MORGAN SECURITIES
..544646-7R-6 | LOS ANGELES CALIF UNI SCH DIST SENIOR MU .... |.......]. 02/21/2024 .| INC .....ccoeeeiiiiiiiiiiiens Joveeeeeieeeieeeeeees e 8,785,961 |........ 8,035,000 |....... 11,196,773 |....... 10,658,446 |........oeeeeees oo (40,203) |.ooeeeeeeeeeeees v (40,203) |.ooeeeeeeeeeeees v 10,618,243 [......ooeennnn .. (1,832,292) |... (1,832,292) |........... 349,937 |. 07/01/2034 . [1.D FE ....
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ions 21,207,627 22,300,000 25,642,896 25,045,277 (42,025) (42,025) 25,003,252 (3,79,627) [ (83,795,627) 578,109 XXX XXX
..010608-5M-5 | ALABAMA ST PUB SCH & COLLEGE A MUNITAXB .... |....... . 01/17/2024 . | ORIENTAL MORTGAGE ....... |.... . 2,730,667 2,991,975 |.... ....(4,133) | .2,987,842 |.. (257,175) |...... (257,175) . 09/01/2027 . [1.C FE ....
..02765U-DV-3 | AMERICAN MUNICIPAL POWER-OHIO MUNITAX BN .... . |- 02/15/2024 . | CALL 100.0000 ..... |oeeeeeeeeeiriiiiiens forvennnnnnns 5,000 L. 7,902 ... .. (2,885) [........ (2,885) . 02/15/2050 . [1.F FE ....
..027650-EQ-3 | AMERICAN MUNICIPAL POWER-OHIO MUNITAX BN .... . |- 02/15/2024 . | CALL 100.0000 ..... 20,000 ...28,083 |.... (8,030) [........ (8,030) . 02/15/2050 . [1.F FE ....
..13033D-AF-2 | CAHF_21-1 MUNIBNDREV ~ 0.798% 11/20/35 ....... . 03/01/2024 . ... 3,689 |.... . 11/20/2035 . [2.A FE ....
..13033D-AH-8 | CALIFORNIA HOUSING FINANCE AGE MUNI BND ..... |....... . 03/25/2024 . | .uvvvviiiiiiiiiiiiiiiiiiiiiins |ereennninnnenneeees | feeeeeeeenns 74,208 |............. 5,044 |............ 6,961 | oveeennn (6,961) [vvvveeennninnne fooeeeaen (6,961) [ oo e Joveeieieiiieees foviiiiiiiiiii i, 102 |. 03/25/2035 . [1.B FE ....
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REDEMPT [ON 34.0037
..13033D-AK-1 | CALIFORNIA HOUSING FINANCE AGE MUNI BND ..... |....... . 03/20/2024 . | evveiiiiiiinininniinniiiiinns e e 20,656 [.....eeeee. 60,587 |............. 4,402 [oennnnnnnne 5,737 |ovviviiiiiiiiins e 14,919 | o 14,919 | e 20,656 . 08/20/2036 . 2.B FE ....
..130685-1IB-2 | CALIFORNIA ST PUB WKS BRD LEAS MUNITAXB .... [....... . 02/21/2024 . | BARCLAYS CAPITAL .oevvvn |ooveviieiiiiinenenns |oees 10,255,335 |........ 8,500,000 |....... 13,310,150 |....... 12,527,421 oeeeeiiiiiiiin oo (57, 774) |vvvveviiiiiiinn v (CYAVAL0 T PO 12,469,647 . 10/01/2034 . (1.D FE ....
J.P. MORGAN SECURITIES
..13077C-TM-6 | CALIFORNIA STATE UNIVERSITY SENIOR MUNIT .... |....... L 01/18/2024 | INC i e | 1,869,882 |........ 1,755,000 |........ 2,244,873 |........ 2,114,127 [ oo (3,901) |eeeeiiiiiiiiees v (3,901) |eveeiiiiiiiiies v 2,110,226 . 11/01/2030 . (1.D FE ....
RBC DOMINION SECURITIE!
..167725-AC-4 |CHICAGO ILL TRANSIT AUTH SALES SENIOR MU .... |....... . 03/15/2024 . | INC . 2,703,090 ..2,411,191 ..2,726,010 |........2,613,445 |.... .2,609,970 |.. . 12/01/2040 . [1.C FE ....
..167736-YU-5 |CHICAGO CITY OF JRSUBMUNITAXBNDREV 6. .... [....... . 03/06/2024 . | RAYMOND JAMES . PO .. 174,008 155,000 219,494 |.... ....211,953 |.. . 11/01/2040 . (1.E FE ....
J.P. MORGAN SECURITIES
..20281P-KL-5 | COMMONWEALTH FINANCING AUTHORI MUNITAXB .... |....... . 02/21/2024 . . B PP SN 1,237,276 |........ 1,320,000 |........ 1,498,688 |........ 1,466,563 |....oovvvrrninns [ornnnnnnn(2,397) [ounnnniiiiiins [t (2,397) | | 1,464,167 |.. . 06/01/2033 . [1.E FE .
..20281P-KQ-4 | COMMONWEALTH FINANCING AUTHORI MUNITAXB .... |....... L 02/21/2024 | INC oo e e 869,510 |[........... 920,000 |........ 1,017,658 |........... 992,782 |ovevvviviiiiinnn forninnns (1,845) |eeveeeiieiiiies v (1,845) |eeeeeiiiiiiiies e 990,898 . 06/01/2029 . (1.E FE ....
..20281P-KR-2 | COMMONWEALTH FINANCING AUTHORI MUNITAXB .... |....... L 02/2172024 | INC oo e | 2,211,486 |........ 2,355,000 |........ 2,628,604 |........2,568,006 [......ccoovviins fooeeennnn (4,494) Lo | (4408) | [, 2,563,513 |.. . 06/01/2030 . [1.E FE .
..20753X-AB-0 | CAS_22-R03 WHOLE_CMO _22-R03 144A 8.82 .... |....... . 03/05/2024 . | evveiiiiiiiiiiiiniiiiniiiinnn e | 5,906,250 |........ 5,625,000 |........ 5,625,000 |........ 5,625,000 [.evvvvvvvnnnnnn forviiiiiiiiis e e e o 5,625,000 . 03/25/2042 . (1.A ........
..20753Y-CK-6 | CAS_22-R04 AGENCY_CMO _22-R04 144A 8.4 ... |....... . 03/05/2024 . |BNP PARIBAS ....oooovvveies oo | 1,595,418 |........ 1,536,364 |........ 1,536,364 |........ 1,636,364 [.cooeeeiiiiiiies oo i e o s 1,536,364 . 03/25/2042 . [1.A ........
MORGAN STANLEY & CO. INC
..235417-AA-0 | DALLAS TEX CONVENTION CTR HOTE SENIOR MU .... |....... RVZ7 A Vi (V72 R R R 12,215,665 |.......10,995,000 |.......15,422,247 |....... 14,866,452 |...oevvvvenennnn oo (42,145) | e (42,145) | e 14,824,308 . 01/01/2042 . |2.A FE
SOUTHTRUST SECURITIES
..25477G-CY-9 | DISTRICT OF COLUMBIA WASHINGT SENIOR MU .... |....... . 02/21/2024 . | INC . 3,783,988 . 4,456,328 |.... 4,441,463 |.. . 12/01/2034 .
..31283H-0X-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# GO1 .... |....... . 03/01/2024 . | PAYDOUN ... . 03/01/2032 .
..31283H-X8-3 | FEDERAL HOME LOAN MORTGAGE COR POOL# GOT .... |....... . 03/01/2024 . | PAYDOUN ... . 08/01/2033 .
..31292G-TN-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# COO .... |....... . 03/01/2024 . | PAYDOUN ... . 10/01/2027 .
..31202G-Y5-9 | FEDERAL HOME LOAN MORTGAGE COR POOL# COO .... |....... . 03/01/2024 . | PAYDOUN ... . 03/01/2029 .
.. 31292H-4H-4 | FEDERAL HOME LOAN MORTGAGE COR POOL# CO1 .. 03/01/2024 . | PAYDOUN . 12/01/2033 .
..31296P-TL-6 | FEDERAL HOME LOAN MORTGAGE COR POOL# A15 .. 03/01/2024 . | PAYDOUN . 10/01/2033 .
..31298F-JL-7 |FEDERAL HOME LOAN MORTGAGE COR POOL# C46 .. 03/01/2024 . | PAYDOUN . 01/01/2031 .
..3131XH-M5-2 | FEDERAL HOME LOAN MORTGAGE COR POOL# ZL2 .. 03/01/2024 . | PAYDOUN . 10/01/2041 .
..3132VQ-N5-1 | FEDERAL HOME LOAN MORTGAGE COR POOL# Q64 .... 03/01/2024 . | PAYDOUN . 06/01/2049 .
..313598-J7-8 | FANNIE MAE FNMA_01-5 AGENCYCMOO1-5 7.0 .... [....... . 03/01/2024 . | PAYDOUN ... . 03/25/2031 .
..31362J-UN-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 062 .... |....... . 03/01/2024 . | PAYDOUN ... . 06/01/2028 .
..3136AP-V7-4 |FNMA SENIOR AGENCY_CMO _15-58  3.000% 0 .... |....... . 03/01/2024 . | PAYDOUN ... . 08/25/2045 .
..3136AT-CN-2 | FANNIE MAE FNMA_16-62 SENIOR AGENCY_CMO ..... |....... . 03/01/2024 . | PAYDOUN ... . 08/25/2046 .
..31371H-VJ-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 252 .... |....... . 03/01/2024 . | PAYDOUN ... . 09/01/2029 .
..31371L-CD-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 .... |....... . 03/01/2024 . | PAYDOUN ... . 09/01/2033 .
..31371L-DH-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 254 .... . |- 03/01/2024 . | PAYDOUN ... . 10/01/2033 .
..3137F7-2J-3 | FHLMC MULTIFAMILY STRUCTURED P SENIORCMB .... . |- 03/01/2024 . | PAYDOUN ... . 10/25/2085 .
..31383J-IE-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 504 .. 03/01/2024 . | PAYDOUN . 07/01/2029 .
..31383M-0B-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 507 .. 03/01/2024 . | PAYDOUN . 12/01/2028 .
..31386M-ZB-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 567 .. 03/01/2024 . | PAYDOUN . 10/01/2030 .
..3138Y5-IIF-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AX4 .... |....... . 03/01/2024 . | PAYDOUN ... . 12/01/2044 .
..31390B-IIE-4 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 641 .... |....... . 03/01/2024 . | PAYDOUN ... . 04/01/2032 .
..31390P-GK-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 651 .... |....... . 03/01/2024 . | PAYDOUN ... . 08/01/2032 .
..31391W-5H-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 679 .... |....... . 03/01/2024 . | PAYDOUN ... . 04/01/2033 .
..313921-A5-7 | FANNIE MAE FNMA_01-65 AGENCYCM001-65 6 .... [....... . 03/25/2024 . | PAYDOUN ... . 11/25/2031 .
..31302D-110-1 | FANNIEMAE WHOLE LOAN FNW_03-W2 SENIORAGE .... |....... . 03/25/2024 . | PAYDOUN ... . . 08/25/2032 .
..31397L-TB-5 |FNMA SENIORAGENCYCMO08-49C  5.000% 04/2 .... |....... . 03/01/2024 . | PAYDOUN ... .. 9 |. 04/25/2038 .
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..31400J-SJ-9 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 689 .... |....... . 03/01/2024 . | PAYDOUN ... . 02/01/2083 . [1.A ........
..31401B-4L-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 703 .... |....... . 03/01/2024 . | PAYDOUN ... . 05/01/2033 . [1.A ........
..31401B-NS-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 703 .... |....... . 03/01/2024 . | PAYDOUN ... . 04/01/2033 . [1.A ........
..31402C-U6-7 |FEDERAL NATIONAL MORTGAGE ASSO POOL# 725 .... |....... . 03/01/2024 . | PAYDOUN ... . 03/01/2034 . [1.A ........
..31402E-AQ-1 |FEDERAL NATIONAL MORTGAGE ASSO POOL# 726 .... |....... . 03/01/2024 . | PAYDOUN ... . 07/01/2033 . [1.A ........
..31402R-UN-7 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 735 .... |....... . 03/01/2024 . | PAYDOUN ... . 02/01/2035 . [1.A ........
..31403F-JIi-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 747 .... |....... . 03/01/2024 . | PAYDOUN ... . 10/01/2033 . [1.A ........
..31404B-S0-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 763 .... |....... . 03/01/2024 . | PAYDOUN ... . 02/01/2034 . (1.A ........
..31405A-U9-2 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 783 .... |....... . 03/01/2024 . | PAYDOUN ... . 06/01/2034 . [1.A ........
..31406A-6Y-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 804 .. 03/01/2024 . | PAYDOUN . 12/01/2034 .
..31406D-EL-6 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 806 .. 03/01/2024 . | PAYDOUN . 12/01/2034 .
..31410G-RA-3 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 888 .. 03/01/2024 . | PAYDOUN . 12/01/2037 .
..314150-P9-1 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 986 .... |....... . 03/01/2024 . | PAYDOUN ... . 01/01/2038 .
..31416B-VH-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# 995 .... |....... . 03/01/2024 . | PAYDOUN ... . . 12/01/2034 .
..31418\1-A2-8 | FEDERAL NATIONAL MORTGAGE ASSO POOL# ADO .... [....... . 03/01/2024 . | PAYDOUN ... ....800 |.... . 08/01/2037 .
..31418M-PU-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# ADO .... |....... . 03/01/2024 . | PAYDOUN ... L4123 . 03/01/2037 .
..31418P-6N-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AD2 .... [....... . 03/01/2024 . | PAYDOUN ... 1,022 . 03/01/2025 . (1.
..31419A-BJ-5 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AEQ .... |....... . 03/01/2024 . | PAYDOUN ... ... 1,329 | . 06/01/2025 . [1.A ........
..31419A-VB-0 | FEDERAL NATIONAL MORTGAGE ASSO POOL# AEQ .... |....... . 03/01/2024 . | PAYDOUN ... ....4,049 |.... . 04/01/2087 . [1.A ........
.. 36563P-H1-5 | SEASONED CREDIT RISK TRANSFER SENIOR AGE .... |....... . 03/01/2024 . |PAYDOUN ...oovvvvrvrnnnnnnns . e 21,487 | . 03/25/2058 . [1.A ........
..38122N-B7-6 | GOLDEN STATE TOBACCO SECURITIZ MUNITAXB .... |....... . 03/13/2024 . | WELLS FARGO ADVISORS ... |.... 10,221,269 |....... 11,095,000 |....... 11,203,025 |.......11,195,627 |.... . 06/01/2046 . (1.D FE ....
J.P. MORGAN SECURITIES
..38122N-D4-1 | GOLDEN STATE TOBACCO SECURITIZ SENIOR MU .... |....... . 03/15/2024 . | INC .. ..5,953,320 |........ 7,235,000 |........ 7,282,415 |........ 7,273,891 (21 e e (921) [ e 7,272,970 |.. .. (1,319,650) |... (1,319,650) . 06/01/2036 . [1.G FE ....
J.P. MORGAN SECURITIES
..387883-RD-5 | GRANT CNTY WASH PUB UTIL DIST MUNITAX BN .... |....... L 02/2172024 | INC i e | 3,130,587 |........ 3,325,000 |........ 3,804,465 |........ 3,717,016 |oooeeiiiiiiiins |oeeeens (6,541) |.eeeeeeeiiiiiies e (6,541) [ oo 3,710,474 [cooeeeiiiiiiins |eens (579,887) |...... (579,887) |...ceeennnn 83,868 |. 01/01/2032 . [1.C FE ....
BANK OF STANDISH MELLON
..47770V-AY-6 | JOBSOHIO BEVERAGE SYSTEM SENIOR MUNITAX_ .... [....... L 01/17/2024 . | .evvvniiiiiiiiiie ..2,880,000 ..3,184,560 |........3,054,446 |.... .3,082,174 |ooooeiiiiiiiins e (249,201) | (249,291) . 01/01/2029 . (1.D FE ....
..47770V-AY-6 | JOBSOHIO BEVERAGE SYSTEM SENIOR MUNITAX_ .... |....... . 01/01/2024 . | CALL 100.0000 ..... .... 510,000 563,933 |.... ....540,891 (30,891) . 01/01/2029 . (1.D FE ....
BANK OF STANDISH MELLON
..47770V-AZ-3 | JOBSOHIO BEVERAGE SYSTEM SENIOR MUNITAX_ .... |....... . 02/21/2024 . | eeeeiiie e [2222223,023,102 L 3,090,000 |........ 3,725,953 |.... ... (8,413)] e (BH3) | e 3,604,744 |.oovvviiiiiiiinn fonnne (581,642) |...... (581,642) ....90,247 |. 01/01/2035 . [1.D FE ....
..485424-NF-8 | STATE OF KANSAS DEPARTMENT OF SENIOR MUN .... |....... . 02/21/2024 . | WELLS FARGO ADVISORS ... |.... oo |.....5,641,246 |........ 5,860,000 |........ 7,108,121 |.... ....... (13,837) | e [eeeennn (13,837) ... [ 6,905,414 |.. e ... (1,264,167) |... (1,264,167) .. 128,678 |. 09/01/2035 . [1.C FE ....
..49151E-7B-3 | KENTUCKY STATE PROPERTY AND BU SENIOR MU .... |....... . 02/21/2024 . |LOOP CAPITAL MARKETS ... |.ocoveeeeiieieiennes |oeeees 7,603,961 |........ 7,386,000 |........ 9,081,973 |........8,616,253 [....cccouuvnnnnn [oeennn [ T0T U RO (270 AU RO 8,581,815 [.oooeeiiieiniss |oenn (977,854) |...... (977,854) |........... 136,057 |. 11/01/2030 . [1.E FE ....
J.P. MORGAN SECURITIES
..546850-CE-6 | LOUISVILLE KY REGL ARPT AUTH A MUNITAXB .... |....... L 01/18/2024 .| INC oo e | 1,823,299 |........ 1,880,000 |........ 1,939,258 |........ 1,802,211 [ oo (1,469) |eevveveiiiiiies fevninns (1,469) |evvvveieiiiiies fevninns 1,890,743 |.oooeeeeeeeeeens | (67,444) . 07/01/2031 . (1.E FE ....
..576000-KI-2 | MASSACHUSETTS SCHOOL BUILDING MUNITAX BN .... |....... . 01/17/2024 . | ORIENTAL MORTGAGE ....... 5,864,502 .6,376,087 |.... oo (9,353) | R .6,366,735 |.. ..... (502,233) . 06/15/2027 . [1.C FE ....
..59259Y-BF-5 | METROPOL ITAN TRANSPORTATION AU MUNITAX B .... |....... . 02/27/2024 . | MARKETAXESS CORPORATI .. |.... .. 281,493 ..343,705 |.... ....342,8% |.. . (61,403) . 11/15/2039 . [1.G FE ....
..59259Y-BY-4 | METROPOL ITAN TRANSPORTATION AU MUNITAX B .... |[....... . 02/27/2024 . | MARKETAXESS CORPORATI .. |.... .. 564,837 oo 703,973 ... 702,126 |.. (137,290) . 11/15/2039 . [1.G FE ....
..59259Y-DC-0 | METROPOL ITAN TRANSPORTATION AU MUNITAXB .... 02/27/2024 . | MARKETAXESS CORPORATI .. |. ..2712,018 ..250,000 ..347,100 |. ..336,539 |. . .335,687 . (63,669) |. . 11/15/2040 . (1.G FE ....
..59259Y-GF-0 | METROPOL ITAN TRANSPORTATION AU MUNITAX B ... . 02/21/2024 . | GOLDMAN SACHS & CO. .... |.... R 1,764,665 |........ 1,605,000 |........ 2,269,310 |........ 2,195,490 [....oovvnnnnnnnn fooeeeenna(5,835) | e (5,535) [ [ 2,189,954 |.. (425,289) . 11/15/2040 . (1.G FE ....
J.P. MORGAN SECURITIES
..594712-PP-0 | MICHIGAN STATE UNIVERSITY SENIOR MUNITAX .... |....... . 03/13/2024 .| INC ...oooeiiiiiiiiis e [00...2,352,580 |l 2,245,000 |........ 2,858,514 [........2,718,309 [o..evvrennunnnn fooeeen (14,760) |ooeeeeeiiiiiiins | (14760) [eeeiiiiiiiiiies feveeees 2,703,549 |.. (350,968) . 02/15/2050 . 1.C FE ....
..649902-T4-5 | DORMITORY AUTHORITY OF STATE O SENIOR MU ... 01/17/2024 . | ORIENTAL MORTGAGE . ..3,075,000 .. 3,591,569 |. .3,416,546 |. .3,412,148 (282,905) | . 09/15/2027 . (1.B FE ....
..64990F-XE-9 | DORMITORY AUTHORITY OF STATE O MUNITAXB .... 02/22/2024 . | TAX FREE EXCHANGE . ..223,897 |. . 02/15/2043 . (1.B FE ....
..650035-TD-0 |NEW YORK ST URBAN DEV CORP SENIOR MUNITA .... |....... . 03/15/2024 . | CALL 100.0000 ..... 1,288,116 |.... . 03/15/2039 . (1.B FE ....
..681793-40-5 | OMAHA PUB PWR DIST NEB MUNITAX BND REV ....... [....... . 02/01/2024 . | CALL 100.0000 ..... LT . . .. . . 02/01/2041 . [1.C FE ....
..68607D-VH-5 | OREGON ST DEPT TRANSN SENIOR MUNITAX_BND .... |....... . 02/27/2024 . | WELLS FARGO ADVISORS ... |.... o) I I ........ 1,700,142 |.... v e ... 968 | UV N .. 968 |... v Jeeeennn 1,710,109 .. weo |- (299,575) . 11/15/2031 . (1.B FE ....
.. 70922P-AN-2 | PENNSYLVANIA ST TURNPIKE COMMI MUNITAX B .... [....... . 01/18/2024 . | WELLS FARGO ADVISORS ... |.eeeeeeeiieeennnnns |ooens 1,784,800 |........ 1,840,000 |........ 1,998,222 |........ 1,935,084 [ fooennns (1,838) [o.oveveennnnnnnn fooeennns (1,838) [oovvvveennnnnnne fooeenns 1,933,246 |.....ooevvvvnnnn o (148,446) . 12/01/2026 . [1.A FE ....
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J.P. MORGAN SECURITIES
..733581-RQ-9 | PORT AUTHORITY OF NEN YORK AND SENIOR MU .... |....... . 01/17/2024 . | INC 20,085,308 20,907,194 |.... .. (37,172) | 20,870,022 |.. (804,714) . 08/01/2046 . (1.D FE ....
..73358I-TZ-7 |PORT AUTHORITY OF NEW YORK AND SENIOR MU .... |....... . 02/27/2024 . | RAYMOND JAMES . .... 883,027 ....042,066 |.... ....(4,451) | ....937,615 |.. (53,688) . 10/15/2034 . (1.D FE ....
..783186-NJ-4 | RUTGERS UNIVERSITY NEW JERSEY SENIOR MUN .... |....... . 01/18/2024 . | RAYMOND JAMES ............ . 1,482,031 .1,604,097 |.... .. (2,897) | .1,601,200 |.. (119, 169) . 05/01/2029 . (1.E FE ....
..79467B-CN-5 | CHICAGO SALES TAX SECURITIZATI MUNITAX B .... [....... . 01/01/2024 . | CALL 100.0000 ..... . ...5,881 |.. oo (881) . 01/01/2040 . (1.B FE ....
..79467B-DX-0 | CHICAGO SALES TAX SECURITIZATI SUB MUNIT .... |....... . 03/15/2024 . | RAYMOND JAMES ........ccooe |oeveeeennennnnnnnnns |oeeen. 5,457,176 | 6,845,000 |........ 6,845,000 |.... K Y 6,845,000 |.. ... (1,387,824) ... (1,387,824) . 01/01/2042 . (1.D FE ....
..84247P-EP-2 | SOUTHERN CALIFORNIA PUBLIC POW MUNITAX B .... [....... . 01/19/2024 . | CALL 107.0433 ... feeeeeeeeiiiiiiiiiens [e0nnn5,512,729 [l 5,150,000 |........ 7,009,614 |.... ....(7,425) |. (7,425) | e 6,714,559 |.. ... (1,564,559) |... (1,564,559) . 07/01/2035 . [1.D FE ....
..875124-EU-9 | TAMPA BAY WTR FLA MUNITAX_BND REV  3.05 ... [....... . 02/27/2024 . |FTN FINANCIAL .... . ... (2,646) | . (2,646) |... . (85,172) |....... (85,172) . 10/01/2028 . (1.B FE ....
..875124-EW-5 | TAMPA BAY WTR FLA MUNITAX_BND REV  3.25 ... |....... . 02/27/2024 . |FIN FINANCIAL ............ |... ... 988,788 |.... .. (2,960) | . (2,960) |... (105,231) |...... (105,231) . 10/01/2030 . (1.B FE ....
SOUTHTRUST SECURITIES
..88213A-DZ-5 | TEXAS A & M UNIVERSITY MUNITAX_BND REV ...... [....... L 02/27/2024 | INC oo | | 846,694 |........... 920,000 |........ 1,013,389 |........... 971,429 [oveviiiiiiiis oo (3,394) [cvvnniiiiiiis oeeeeens (3,394) [cnnnniiiiiii oo 968,035 |....oooeeiiiiens oo (121,340) |...... (121,340) |............ 10,613 |. 05/15/2037 . |1.A FE ....
J.P. MORGAN SECURITIES
..88278P-VJ-0 | TEXASSTUNIVSYS SENIOR MUNITAX BND REV ........ [....... L 02/2172024 | INC i e | 1,282,816 |........ 1,285,000 |........ 1,364,619 |........ 1,315,319 [ oo (R TR Z 1 P (R TR Z ) P N 1,311,685 |oooeeeeeieeiens |eens (78,869) |....... (78,869) |...ceeeennnn 19,914 |. 03/15/2028 . [1.C FE ....
..88278P-VL-5 | TEXASSTUNIVSYS SENIOR MUNITAX BND REV ........ [....... . 02/27/2024 . |FIN FINANCIAL .oooeeeiee | s 873,614 |.......... 920,000 |........... 982,615 [........... 943,856 [..vvvvuriiininnn foeeeenn (3,182) |vvveeeeiieiiies fevvinns (3,182) |oevveeeeiiiiiins fevriiiinns 940,674 |..oooeeiiiiiinns |eeenn (67,061) |....... (67,061) [....ovnnene 15,847 |. 03/15/2030 . [1.C FE ....
J.P. MORGAN SECURITIES
..88278P-VN-3 | TEXASSTUNIVSYS SENIOR MUNITAX_BND REV ........ [....... . 02/21/2024 . ...991,232 ... 1,050,000 |........ 1,131,575 |........1,081,077 |.... e (3,894) | [ (3,694) [ e 1,077,383 |ooeeeeeeeeeeees | (86,151) . 03/15/2035 . [1.C FE ....
..88283L-HU-3 | TEXAS TRANSPORTATION COMMISSIO MUNITAXBN ... 01/17/2024 . [DEUTSCHE BANK AG 10,312, 196 .10,065,000 .12,066,425 |. 11,517,228 |. .. (13,993) | 11,503,235 ... (1,191,039) . 04/01/2030 . [1.A FE ....
..91412F-7Y-7 |UNIVERSITY OF CALIFORNIA SENIORMUNITAXBN .... 03/27/2024 . | CALL 102.6612 431,177 ..563,911 |. (2,176) |. (141,735) | . 05/15/2043 . [1.C FE ....
..91412G-DZ-5 |UNIVERSITY OF CALIFORNIA SENIORMUNITAXBN .... |....... . 03/27/2024 . | CALL 104.2802 ..... .......2,471,440 R ........ 2,840,853 |.... ... (6,456) |. . 05/15/2045 . (1.D FE ....
..91412G-EA-9 | UNIVERSITY OF CALIFORNIA SENIOR MUNITAX_ .... [....... . 03/27/2024 . | CALL 112.5732 ..... I R 2,617,327 |........2,325,000 |........ 3,031,289 |.... .. (19,197) | . . 05/15/2050 . 1.D FE ....
..91412G-VC-6 |UNIVERSITY OF CALIFORNIA SENIORMUNITAXBN .... |....... . 01/17/2024 . | WELLS FARGO ADVISORS ... |.oeeveveieieenninnns |oeees 2,634,166 |........ 2,755,000 |........ 2,937,078 |.... e (B913) | [ (B913) [ e 2,780,005 |.. . 05/15/2044 . [1.C FE ....
..91412G-XU-4 |UNIVERSITY OF CALIFORNIA SENIOR MUNITAX_ .... [....... . 01/18/2024 . | WELLS FARGO ADVISORS ... |..ccoovvvvrrnnnnnnns |oeee. 1,884,219 i, 1,945,000 |........ 2,201,584 |.... e (1,985) | [ (1,045 [ e 2,133,567 |.. . 05/15/2029 . (1.D FE ....
..914124-FG-3 |UNIVERSITY OF CALIFORNIA MUNITAX BND REV .... |....... . 01/17/2024 . | WELLS FARGO ADVISORS ... |.... .. (1,312) | . 07/01/2029 . [1.C FE ....
..914713-K6-8 |UNIVERSITY OF NORTH CAROLINA-C MUNITAX B .... |....... . 02/27/2024 . | WELLS FARGO ADVISORS ... |.... . 12/01/2034 . (1.A FE ....
..914805-EZ-5 |UNIVERSITY OF PITTSBURGH SENIOR MUNITAX_ .... [....... . 02/27/2024 . | MARKETAXESS CORPORATI .. |.... . 09/15/2028 . (1.B FE ....
..914805-FB-7 |UNIVERSITY OF PITTSBURGH SENIOR MUNITAX_ .... [....... . 01/17/2024 . | WELLS FARGO ADVISORS ... |.... eeeeeeeeeneenns [eeeeeen (1,517) [ [ (BB s 102,389,738 | s (305,359) . 09/15/2029 . (1.B FE ....
..91756T-AV-3 |UTAH ST MUN PWR AGY MUNITAX_BND REV 3. .. 02/27/2024 . | MARKETAXESS CORPORATI .. |. ..953,5% |. (129,158) |. . 07/01/2036 . [1.E FE ....
..927781-VE-1 | VIRGINIA COLLEGE BLDG AUTH VA MUNITAX BN .... . 01/17/2024 . | ORIENTAL MORTGAGE ....... .4,102,508 |.... ...(5,301) | (5,301 | [ 4,097,117 s [ (450,966) . 02/01/2030 . (1.B FE ....
J.P. MORGAN SECURITIES
..92778V-KF-4 |VIRGINIA COLLEGE BLDG AUTH VA MUNITAX BN .... |....... . 02/2172024 L] INC .oooeieieiiiiiiiiiiieees e e 5,409,991 |........ 6,515,000 |........ 6,402,616 |........ 6,425,639 |.....oovvvviies fovennnnnns 1,696 [ooooeeiiiiiiies fooeeiennn 1,696 [ooooeeiiiiiiies oo 6,427,336 |...evvvvrnnnnnns ... (1,017,345) |... (1,017,345) |............ 68,178 |. 02/01/2031 . [1.B FE ....
0909999999. Subtotal - Bonds - U.S. Special Revenues 179,778,289 181,555,862 211,354,946 203,690,434 (353,026) (353,026) 203,337,410 (24,326,794) | (24,326,794) 4,412,319 XXX XXX
J.P. MORGAN SECURITIES
..00178U-AC-3 | AMSR TRUST AMSR_20-SFR2 SUB_CMBS _20-SFR .... |....... . 03/06/2024 .| INC oo e | 1,911,328 |........ 2,000,000 |........ 1,999,927 |........ 1,999,976 [.eeevveiins oo [T R R FC T SR R 1,999,980 [..oeevvevennnnnn founnnee (88,652) |....... (88,652) [............ 13,650 |. 07/17/2037 . 1.B FE .
AMHERST SECURITIES GROUP
..00180A-AD-1 | AMSR TRUST AMSR_20-SFR1 SENIOR_CMBS _20- .... |....... . 03/06/2024 . .2,973,637 |.... . (91,601) |.... . 04/17/2037 . |1.C FE
..00237@-AA-1 | ASL AIRCRAFT INVESTMENT DESIGN ABS 9.1 ... [....... . 03/28/2024 . | PAYDOUN ... . 10/31/2028 . |2.A PL
..00252F-CV~-1 | AAMES MORTGAGE INVESTMENT TRUS MEZZANINA .... |....... . 01/25/2024 . | PAYDOUN ... . 10/25/2035 . [1.A FM
..00252F-CV-1 | AAMES MORTGAGE INVESTMENT TRUS MEZZANINA .... |....... . 03/25/2024 . | PAYDOUN ... . 10/25/2035 . |6. FE .....
J.P. MORGAN SECURITIES
..007589-AA-2 | ADVOCATE HEALTH AND HOSPITALS SENIOR COR .... |....... . 02/27/2024 . | INC 1,726,075 |.... 1,721,561 |.. . 08/15/2028 . [1.C FE .
..00841X-BJ-8 | ABMT_15-2 WHOLECMO15-2 ~ 3.622% 03/25/45 ... . |- 01/01/2024 . | PAYDOUN ... ....2,360 |.... ...2,512 |.. . 03/25/2045 . [1.A ........
..00841X-BJ-8 | ABMT_15-2 WHOLECMO15-2 ~ 3.622% 03/25/45 ... . 03/01/2024 . | PAYDOUN ... ...36,916 |.... ..39,301 |.. . 03/25/2045 . |1.C FE
..00842A-AD-1 | ABMT_15-4 SENIORWHOLECMO15-4144A  3.500 .... 01/01/2024 . | PAYDOUN .2,210 |. . 2,209 . 06/25/2045 . [1.A ........
..00842A-AD-1 | ABMT_15-4 SENIORWHOLECMO15-4144A  3.500 .... . 03/01/2024 . | PAYDOUN ... ...6,101 .6,0% | . 06/25/2045 . [1.A FE .
MORGAN STANI
..01748N-AE-4 | ALLEGION US HOLDING CO INC SENIOR CORP B .... |....... L 03/27/2024 . | evviiiiiiniiiiininiiiiniinins e e 550,654 |.......... 577,000 |...........611,228 [........... 599,200 |oeevvviiiiiiinns fernnnnns (1,518) [euvvnviiiiiiinns s (1,518) [euvvvvvnvnninnnn [l 97,772 s | (47,118) |....... (47,118) . 1070172027 . |2.B FE
..03027X-AD-2 | AMERICAN TOWER CORPORATION SENIOR CORP B .... |....... . 02/15/2024 . |MATURITY . . 5,205,000 5,228,125 |.... .. (23,125) | (23,125) |... . 02/15/2024 . |2.C FE
..030728-QC-2 | AMERIQUEST MORTGAGE SECURITIES MEZZANINA .... |....... . 01/25/2024 . | PAYDOUN ... ... 15,871 ... 15,692 ... . 05/25/2034 . [1.A FM .
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..030728-QC-2 | AMERIQUEST MORTGAGE SECURITIES MEZZANINA .... |....... . 03/25/2024 . | PAYDOUN ... ... 17,760 ...17,760 ...16,682 |............17,676 |.... ..17,760 |.. . 05/25/2034 . 3.B FE ....
..030728-RX-5 | AMERIQUEST MORTGAGE SECURITES ABSO4-R5 ....... [....... . 01/25/2024 . |PAYDOIN .oovvvvinniiiiiiins e o, 4,958 ... 4,958 A0 e 4,852 ...4,958 |.. . 07/25/2034 . (1.A FM ...
..03072S-RX-5 | AMERIQUEST MORTGAGE SECURITES ABSO4-R5 ....... [....... . 03/25/2024 . |PAYDOIN ..oovvvviiiiiiiiins oo oo, 61,165 |[............ 61,165 |............ 54,407 |............ 59,852 [cuvvvvvvivinnnnn oo 1318 L 313 e [ 61,165 . 07/25/2034 . (1.F FE ....
CITICORP SECURITIES
..03072S-UA-1 | AMERIQUEST MORTGAGE SECURITES ABS_ABS 0 .... [....... . 03/06/2024 . |MARKETS ....ovvvvvvnnnnnnnnn Joorereeiiiineeeenens | 1,183,155 |........ 1,219,748 |........ 1,124,455 |........ 1,196,215 . 09/25/2034 . (5.B FE ....
..030725-UA-1 | AMERIQUEST MORTGAGE SECURITES ABS_ABS 0 .... [....... . 01/25/2024 . | PAYDOUN ... ... 16,988 ...16,660 |.... . 09/25/2034 . [1.A FM .
..03072S-UA-1 | AMERIQUEST MORTGAGE SECURITES ABS_ABS 0 .... [....... . 02/26/2024 . | PAYDOUN ... ... 52,194 ...51,187 |.... . 09/25/2034 . |5.B FE
MILLENNIUM ADVISORS, LLC
..035240-AF-7 | ANHEUSER-BUSCH INBEV WORLDWIDE SENIOR CO .... |....... . 03/15/2024 . ... 61,437 73,250 | e (288) [ o (288) | s 73,013 . 06/15/2035 . [1.G FE .
..056054-AK-5 |BX COMMERCIAL MORTGAGE TRUST B SUB SBC .... |....... . 03/15/2024 . | PAYDOUN ... . 4,250,000 .4,250,000 |.... .4,250,000 |.. . 10/15/2036 . [1.A ........
..056081/-AQ-7 |BX_21-SOAR SUBCMBS21-SOAR144A  7.790% 0 .... [....... . 03/15/2024 . | PAYDOUN ... .. 643,819 ..643,792 |.... .643,819 |.. . 06/15/2038 . [1.A ........
..05610H-AJ-2 |BX COMMERCIAL MORTGAGE TRUST B SENIORCMB .... |....... . 02/15/2024 . | PAYDOUN ... ... 27,680 ...27,663 |.... ..27,680 |.. . 02/15/2039 . [3.C FE .
MORGAN STANLEY & CO. INC
..060352-AE-1 |BANK BANK_17-BNK6 LCFCRUTSENIORCMBS17-BN .... |....... . 02/23/2024 . 1,404,714 |........ 1,488,747 |........ 1,672,074 |........ 1,525,997 |.... .. (3,488) | L (3,488) | i 1,622,509 [o.ovvvveiiininnn founne (117,79%4) |...... (117,794) . 07/15/2060 . [1.A ........
..06051G-JT-7 | BANKOFAMERICACORP SENIOR CORP_BND  2.68 .... 03/14/2024 . [BANK OF AMERICA . . 8,431,400 10,000,000 .10,299,700 |. 10,229,741 (6,077) |. . (6,077) K 10,223,664 ... (1,792,264) |... (1,792,264) |.. . 04/22/2032 . [1.G FE .
..06054M-AD-5 |BANC OF AMERICA COMMERCIAL MOR LCFCRUT S .... . 03/11/2024 . | BA SECLRITIES ..cooovveees |vveneennnnnnnnnnnns [0 1,249,050 |o.eeeees 1,301,252 |........ 1,330,847 |.... .. (1,576) |. (1,576) | [ 1,318,798 |ooeeeeeeeeeeens | (69,748) |....... (69,748) . 07/15/2049 . [1.A FE .
MORGAN STANLEY & CO. INC
..06427D-AR-4 | BANK OF AMERICA COMMERCIAL MOR LCFCRUT S .... |....... . 01/18/2024 . | evveeeiieiie ceeeeeeeeeeeeeeees |2, 6,080,754 |l 6,373,017 |........ 6,742,157 |.... ... (2,765) | (2,765) |veeeiiiieeieeen i 6,579,954 |....ovvviiiiinnn founne (499,200) |...... (499,200) . 02/15/2050 . [1.A ........
..06530L-BA-7 |BANK_18-BN13 LCFSENIORCMBS18-BN13  3.95 ... |....... . 02/22/2024 . | WELLS FARGO ADVISORS ... |.ocooevvevrrrnnnnnns |-.ee.n.3,024,729 | 3,186,152 |........ 3,495,413 |.... .. (8,960) | (8,960 |eeeeiiiiiiiiies e 3,376,270 [oeoeeiiiiiiiiies oeenn (351,541) |...... (351,541) . 08/15/2061 . [1.A ........
MORGAN STANLEY & CO. INC
..065404-BA-2 | BANK_18-BN10 LCF SENIOR_CMBS _18-BNK10 ...... |....... . 01/18/2024 . ... (814)]. .(814) ... .2,308,419 |.. . 02/15/2061 . [1.A ........
..06540R-AD-6 | BANK BANK_17-BNK9 LCFCRUTSENIORCMBS17-BN .... |....... . 03/01/2024 . | PAYDOUN ... e (22)). . (22))... . 11/15/2064 . [1.A ........
MORGAN STANLEY & CO. INC
..06541F-AZ-2 | BANK_17-BNK4 LCFCRUT SENIOR_CMBS _17-BNK .... |....... L 01/18/2024 . | eeveneeiiiie e . (1,817) ). BT e [ 4,882,021 [ [, (366,513) |...... (366,513) . 05/15/2050 . [1.A ........
..07332V-BC-8 |BARCLAYS COMMERCIAL MORTGAGE S LCF SENIO .... |....... . 02/23/2024 . | GOLDMAN SACHS & CO. ... .. (2,210) | L (2,210) | e 1,322,198 |..oevveiiiiinnnn [ (108,034) |...... (108,034) . 02/15/2050 . [1.A FE .
..07383F-65-2 |BEAR STERNS COMM MOR SEC SENIORCMBSOS-PW .... |....... . 03/01/2024 . | PAYDOUN ... . 06/11/2041 . |6. FE .....
..07386H-ME-8 |BEAR STEARNS ALT-A TRUST BALTA SUBWHOLEC .... |....... . 01/25/2024 . | PAYDOUN ... . . 09/25/2034 . [1.A FM .
..07386H-ME-8 |BEAR STEARNS ALT-A TRUST BALTA SUBWHOLEC .... |....... . 03/25/2024 . |PAYDOUN ....ovvvvvvrnnnnnns ...21,210 |.... K . 09/25/2034 . |5.B FE
..08160B-AC-8 | BENCHMARK MORTGAGE TRUST BMARK LCFCRUT S .... |....... . 02/22/2024 . | WELLS FARGO ADVISORS ... |.... . 3,159,089 |.... ....(9,314) | ..(9,314) |... . 07/15/2051 . [1.A ........
MORGAN STANLEY & CO. INC
. 08161B-AX-1 | BENCHMARK MORTGAGE TRUST BMARK LCFCRUT S .... |....... L 01/18/2024 . | .vvvvviiiiiiiiiiiniiiiiiiiinns e | 1,449,659 |........ 1,615,021 |........ 1,636,001 |........ 1,584,659 [....ccvnnnnnnnn oeeeens (U701 P (U701 P 1,583,422 |..oovvvnennnnns . 04/12/2051 . [1.A ........
MORGAN STANLEY & CO. INC
..08161C-AD-3 | BENCHMARK MORTGAGE TRUST BMARK LCFCRUT S .... |[....... . 03/06/2024 . 1,965,586 |........ 2,072,873 |........ 2,235,053 |.... .. (6,408) |. L (6,408) |eeeeeiiiiiiiees e 2,166,552 |.. . 02/15/2051 . [1.A FE ....
..10112R-Al-4 | BOSTON PROPERTIES LP SENIOR CORP_BND 3 .. 02/01/2024 . [MATURITY . . 3,672,000 ..3,672,000 ..3,839,774 |........3,672,000 |...ccevrrriiinnn ferrriiiiiiiiinns K .3,672,000 . 02/01/2024 . (2.B FE ....
..103730-AE-0 | BPCAPI TALMARKETSAMERICAINC SENIOR CORP B ... 03/07/2024 . [DEUTSCHE BANK AG . 4,036,684 .. 4,125,000 ..4,664,756 |. .. (15,331) | K . 4,493,331 . 11/06/2028 . [1.F FE ....
..11134L-AR-0 | BROADCOM CORPORATION SENIOR CORPBND 3 ..... . 03/27/2024 . | GOLDMAN SACHS & CO. ... 1,849,841 |....... 1,955,000 |[........ 2,078,849 |.... e (5,289) | [ (5,249) [ e 2,032,650 |.. (182,810) |...... (182,810) . 01/15/2028 . 2.B FE ....
J.P. MORGAN SECURITIES
..11135F-AS-0 | BROADCOM INC SENIOR CORP_BND ~ 4.300% 11 .... |....... . 03/13/2024 . | INC .. JO 11,385,133 |....... 12,125,000 |....... 12,109,969 |....... 12,116,916 |.... e 183 | e 183 s s 12,117,070 |. (731,937) |...... (731,937) . 11/15/2032 . |2.C FE
..11135F-BL-4 |BROADCOM INC SENIOR CORP_BND 144A  3.46 .... . |- 03/13/2024 . | CITADEL SECURITIES . 1,496,705 ..1,750,000 . 1,558,801 ..2,916 | 1,561,717 . (65,012) |. (65,012) [.. . 04/15/2034 . |2.C FE
.. 12434C-AQ-7 |BX COMMERCIAL MORTGAGE TRUST B SUBCMBS21 .... |....... . 01/01/2024 . | PAYDOUN (793) |... . (1,734) ... e (793) ). . 09/15/2034 . [1.A ........
.. 124891-LG-7 | CBASS ABS05-CB3  6.419% 06/25/35 .......eeuvun [oreennn . 01/25/2024 . | PAYDOUN ... ....5,185 TS 1 B ...5,185 |.. . 06/25/2035 . [1.A FM .
.. 124891-LG-7 | CBASS ABS05-CB3  6.419% 06/25/35 ........evvvr [oeeennn . 03/25/2024 . | PAYDOUN ... L A7,133 ...17,088 |.... L A7,133 | . 06/25/2035 . |5.B FE
.. 124890-MZ-4 | CBASS SUBABS05-CBS ~ 6.044% 08/25/35 ......... [....... . 01/25/2024 . | PAYDOUN ... ... 42,023 |.... .. 42,480 |.. . 08/25/2035 . [1.A FM .
.. 124890-MZ-4 | CBASS SUBABS05-CBS ~ 6.044% 08/25/35 ......... [....... . 03/25/2024 . | PAYDOUN ... ...29,821 |.... ..30,146 |.. . 08/25/2035 . |4.A FE
..12510H-AB-6 | CAUTO_20~1A SENIOR ABS_ABS _20-1 144A ........ [....... . 03/14/2024 . | BARCLAYS CAPITAL .5,692,969 |.... .5,692,222 |.. (414,272) . 02/15/2050 . [1.A FE .
..12510H-AB-6 | CAUTO_20-1A SENIOR ABS_ABS _20-1 144A ... 03/15/2024 . | PAYDOUN ... 7,613 | 7,611 . 02/15/2050 . [1.A FE .
..12510H-AD-2 | CAPITAL AUTOMOTIVE REIT CAUTO SENIORABS2 .. 03/15/2024 . | PAYDOUN ... .2,200 |. . 2,200 | . 02/15/2050 . [1.E FE
.. 12512J-AV-6 | CD COMMERCIAL MORTGAGE TRUST C LCFCRUT S ... . 02/27/2024 . | BREAN CAPITAL, LLC ..... 19,148,084 21,266,917 |.... 21,229,711 ... (2,081,627) |... (2,081,627) . 08/17/2051 . [1.A ........
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..12512J-AV-6 | CD COMMERCIAL MORTGAGE TRUST C LCFCRUT S .... [....... . 02/01/2024 . |PAYDOIN .ooovvviiiiiiiiiins oo e, 915 [ 915 |l o1 N 16X 2 O N () ) SR R () SR AR [T O R (SR RN 5 |. 08/17/2051 . [1.A ........
MORGAN STANLEY & CO. INC
..12515A-BD-1 | CD COMMERCIAL MORTGAGE TRUST C LCFCRUTSE .... |....... RO VAT V(07 S RN K R 4,855,007 |........ 5,082,529 |........ 5,282,141 [........ 5,194,905 |..ccovvvviiinnns founnnns (QIR-7270 ) P N (7270 ) P 5,193,378 [oeevvvvvvvvinnnn founne (338,372) |...... (338,372) [...vvnneeee 23,386 |. 11/10/2049 . |1.A ........
MORGAN STANLEY & CO. INC
..12515D-AQ-7 |CD COMMERCIAL MORTGAGE TRUST C LCFCRUT S .... [....... . 03/06/2024 . | .evvvviiiiiiiiiiiiiiiiiininnns e | 2,421,924 |........ 2,553,488 |........ 2,702,206 |........ 2,633,654 |..oooeiiiiiiiins e [(35:1515) 1 SRR R (2815157 R R 2,630,099 [oeevvviiiiiiinnn [ (208,175) |...... (208,175) ... 22,347 |. 05/10/2050 . |1.A FE .
..12515H-AY-1 | CD COMMERCIAL MORTGAGE TRUST C LCFCRUT S ... . 03/06/2024 . . 1,119,013 ..1,190,803 01,223,164 |.... ....(2,345) |. .1,220,819 |.. ...(100,906) . 08/15/2050 . [1.A FE .
..12531W-BC-5 | CFCRE_16-C3 SENIORCMBS16-C3 ~ 0.980% 01/ .... . 03/01/2024 . | PAYDOUN ... ...888 |.... ...(888) . 01/10/2048 . [1.A FE .
MORGAN STANI
..12532A-AY-5 | CFCRE COMMERCIAL MORTGAGE TRUS LCFCRUT S .... |....... L 01/18/2024 . | evveeieiiiiiiiiiiiiiiiinn e | 3,085,753 |........ 3,223,132 |........ 3,329,703 |........ 3,280,984 [ovvvvvviinininnn oo BT [ e BT | [ 3,280,113 [ooeiiiiiiiiines |oens (214,360) |...... (214,360) . 1171072049 . [1.A ........
..12532B-AH-0 | CFCRE_16-C7 SENIORSENIORCMBS16-C7  0.63 .... |....... . 03/01/2024 . |PAYDOUN .ooovvvviiiiiiiiins foveiiiiiiiiiiiiiens o o e, 1,707 |.... .. . 12/10/2054 . [1.A FE .
.. 12546G-AA-8 | CHNMT_22-5 WHOLECMO22-5144A  6.000% 01/ .... 03/01/2024 . | PAYDOUN ... .. 370,839 ..370,839 . 361,867 |. ..363,853 |. 370,839 |ooiiiiiiiiiiis e, . . 01/25/2058 . [1.F FE .
.. 125523-AH-3 | CIGNAGROUP SENIOR CORP_BND ~ 4.375% 10/1 .... 03/27/2024 . |BARCLAYS CAPITAL .. 224,31 ..230,000 ..260,986 |. ..251,043 |. .250,7% . (26,475) |. . 10/15/2028 . |2.A FE
..125896-BM-1 | CMS ENERGY CORPORATION SENIOR CORP_BND ....... 01/29/2024 . | CALL 100.0000 . 2,206,000 ..2,206,000 ..2,311,226 |. .2,206,000 .2,206,000 . 03/01/2024 . |2.B FE
.. 12591K-AF-2 | COMMERCIAL MORTGAGE PASS THROU SENIORCMB ... 03/01/2024 . | PAYDOUN ... . 10/15/2046 . (2.B FE .
..12591U-AG-8 | COMM MORTGAGE TRUST COMM_14-UB SENIOR_CM .... 02/01/2024 . | PAYDOUN . .304 . 03/10/2047 . (1.A FE .
.. 12591U-AJ-2 | COMM MORTGAGE TRUST COMM_14-UB SUBSUBCMB .... |....... . 03/01/2024 . | PAYDOUN ... . 1,406,124 1,412,222 ... 1,406,124 |.. . 03/10/2047 . [1.A ........
.. 12592L-BK-7 | COMM MORTGAGE TRUST COMM_14-CR SENIORCMB .... |....... . 03/01/2024 . | PAYDOUN ... 2,982 |.... . 11/10/2047 . (1.A FE .
..12592P-BG-7 | COMM_14-UBS6 SENIORCMBS14-UBS6  0.812% ..... |....... . 03/01/2024 . | PAYDOUN ... L1715 . 08/25/2048 . [1.A FE .
.. 12592X-BE-5 | COMM MORTGAGE TRUST COMM_15-CR SUBSENIOR .... |....... . 03/01/2024 . | PAYDOUN ... . 03/12/2048 . [1.A FE .
..12593J-BG-0 | COMM MORTGAGE TRUST COMM_15-CR SENIORCMB .... |....... . 03/01/2024 . | PAYDOUN ... . 08/10/2048 . [1.A FE .
MORGAN STANLEY & CO. INC
..12594)1-BB-3 | COMM MORTGAGE TRUST COMM_16-CO LCFCRUTSE .... |....... L 01/18/2024 . | .evvvvviinninniinninininininns e [200000.3,248,199 |l 3,426,484 |........ 3,513,674 ... 3,473,777 [oeeeeiiiiiiiiins oo (668) oo i (668) [ [ 3,473,109 [ooevvviiiiiiiinn founnne (224,910) |...... (224,910) . 10/10/2049 . [1.A ........
..12595V-AC-1 | COMM MORTGAGE TRUST COMM_18-CO LCFCRUTSE .... |....... . 02/23/2024 . | DEUTSCHE BANK AG ........ |oeeeeeeeeennnnnnnns |ooeee. 1,043,800 |o.eeeees 1,101,456 |........ 1,184,050 |........ 1,147,518 |.oooeeiiininins fovnnnnnn (1,660) [ouvvvnnnnnnninns fooeeeens (1,660) oo | 1,145,858 |...oooeeeeeeeess |ons (102,057) |...... (102,057) . 05/12/2051 . [1.A ........
..12595V-AC-1 | COMM MORTGAGE TRUST COMM_18-CO LCFCRUTSE .... |....... . 02/01/2024 . |PAYDOIN .ooovvvviiiiiiiiins oo oo, | I PO, | I A T Tl s i o fos O O N . 05/12/2051 . [1.A ........
MORGAN STANLEY & CO. INC
.. 12505X-AS-2 | CSAIL COMMERCIAL MORTGAGE TRUS LCFCRUT S ... 03/06/2024 . | .. .(190,534) |. . 08/15/2051 . [1.A FE .
..12596G-AY-5 | CSAIL COMMERCIAL MORTGAGE TRUS LCFCRUTSE .... 01/01/2024 . | PAYDOUN . 11/17/2061 . (1A ...
..126171-AP-2 | COMMERCIAL MORTGAGE PASS-THROU SENIORCMB .... |....... . 03/01/2024 . | PAYDOUN ... . 06/10/2044 . |5.B FE
.. 12625K-AM-7 | COMM MORTGAGE TRUST COMM_13-CR SUBSUBCMB .... |....... . 01/01/2024 . | PAYDOUN ... . 06/10/2046 . [1.A ........
.. 12625K-AM-7 | COMM MORTGAGE TRUST COMM_13-CR SUBSUBCMB ... |....... . 03/01/2024 . | PAYDOUN ... . 06/10/2046 .
.. 12620N-AE-5 | COMM MORTGAGE TRUST COMM_15-DC LCFCRUTSE .... |....... . 01/01/2024 . | PAYDOUN ... . 02/10/2048 .
.. 12620N-AE-5 | COMM MORTGAGE TRUST COMM_15-DC LCFCRUTSE .... |....... . 03/01/2024 . | PAYDOUN ... . 02/10/2048 .
..12631D-BA-0 | COMM_14-CR17 LCFCRUT SENIOR_CMBS _14-CR1 .... |....... . 0170172024 . |PAYDOUN .oovvvvvviiiiiiiins |oeeeeeieieeneenennns |oennn 4,247,543 |l 4,247,543 |, 4,396,753 |........ 4,255,843 |.....ooooeiiiins fernnnnnn (8,300) [euvnnniiiiininns e (8,300) oo | . 05/10/2047 .
..12631D-BA-0 | COMM_14-CR17 LCFCRUT SENIOR_CMBS _14-CR1 .... |....... . 02/01/2024 . |PAYDOUN ...ooovvvvvviiiinnns |oveeeeeeeeeeeenenns e 2,067,804 |........ 2,067,804 |........ 2,140,443 |........2,071,845 |..oooovininnnnns fovvnnnnn (4,040) [oovennninnininnn oo (4,040) | s . 05/10/2047 .
..12635F-AV-6 | CSAIL COMMERCIAL MORTGAGE TRUS SENIORCMB .... |....... . 03/01/2024 . | PAYDOUN ... ....2,838 |... . 08/15/2048 .
..126438-AC-4 | CSMC_20-NET SUBSUBCMBS20-NET144A  1.254 ... 03/01/2024 . | PAYDOUN 17,326 | . 08/17/2037 .
..12647M-BY-0 | CSMC_13-6 SENIORWHOLECMO13-6144A  3.500 ... 01/01/2024 . | PAYDOUN . 08/25/2043 .
..12647M-BY-0 | CSMC_13-6 SENIORWHOLECMO13-6144A  3.500 ... . 03/01/2024 . | PAYDOUN ... . 08/25/2043 .
REDEMPT [ON 100.0000
..126650-AY-6 | CVS HEALTH CORP SECURED CORP_BND  5.361 ... |....... VKV (7072 R K R 30,741 foeeeeneeee 30,741 |............ 30,741 |l 30,741 oveiiiiiiiiiins e e e e FC LV O R R (SRR N 275 |. 10/10/2027 . (2.B ........
..126650-BY-5 | CVS HEALTH CORP SECURED CORP_BND 144A ........ |[....... . 03/10/2024 . | .evvviiiiiiiiiniiiiiiiinninins e | 20,030 f[oeeeennnnen 20,030 foeeennnnnee 23,735 [oeeiennnee P Vi O RN (3,006) |..covvveviiiiins fevnnnne (3,006) |..oevvvviiiiiins fevvevinnnnns P00 U R (U RN 198 . 01/10/2034 . |2.B FE
.. 126659-AA-9 | CVS PASSTHROUGH TRUST SECURED CORP_BND 1 ..... . 03/10/2024 . . . 07/10/2031 .
..12690C-AJ-2 | CSMC_18-SITE SUBSUBCMBS18-SITE144A 4.7 01/01/2024 . | PAYDOUN ..3,750,000 ..3,706,568 |. .3,741,601 |. X .3,750,000 . 04/15/2036 .
..12690C-AL-7 | CREDIT SUISSE MORTGAGE CAPITAL SUB_CMBS ..... . 01/01/2024 . |PAYDOIN ..oovvvvvvnninininns Jooveeeieeeeeeeeeeens oo 3,750,000 |........ 3,750,000 |........ 3,541,020 |........3,731,469 [......ccooees oo 18,631 | | 18831 s e, 3,750,000 |.. . 04/15/2036 .
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..15135B-AT-8 | CENTENE CORPORATION SENIOR CORP_BND 4. .....[....... . 03/13/2024 . | BARCLAYS CAPITAL .eevvve |ooveveieiiiienenenns |oees 12,271,766 |....... 12,892,000 |....... 13,477,663 |....... 13,164,367 |.ocooeeeeeieenns |eeens [QETTA D1 A R [QETTA D1 P R 13,145,797 [oooeeeiiiiiiiies |oees (874,031) |...... (874,031) |........... 149,064 |. 12/15/2029 . |2.C FE ....
MIZUHO INTERNAT [ONAL
..16412X-AJ-4 | CHENIERE CORPUS CHRISTI HOLDIN SECUREDCO ..... |....... . 03/06/2024 . |PLC oo e | 5,764,264 |........ 6,200,000 |........ 6,188,344 |........ 6,190,927 [oevvveiriiiinnn fooeiiiinnns LT PO N T A 6,191,183 [oooeieiiieiiies |oees (426,919) |...... (426,919) . 11/15/2029 . 2.B FE ....
.. 17290X-AS-9 | CITIGROUP COMMERCIAL MORTGAGE LCFCRUTSEN .... |....... . 02/22/2024 . | WELLS FARGO ADVISORS ... |..ceeeeeeeeeeneennns |oeeees 1,001,475 |........ 1,043,246 |........ 1,069,683 |........ 1,085,999 [oovvvveeiiiiins fornniinnnns [CS1:2:) 1 R AR [(S1:2:) ) R AT 1,095,011 |ooeeeeeeieeiins | (53,536) |....... (53,536) . 04/10/2049 . (1.A FE ....
MORGAN STANLEY & CO. INC
..17291C-BQ-7 | CITIGROUP COMMERCIAL MORTGAGE LCFCRUTSEN ... 0171872024 . [ e e [20000223,232,931 3,431,161 |........ 3,514,506 |........ 3,474,815 [..coiiiiiiiiis fooeeeeennnn (859) | | (659) [ [, 3,474,156 [ovvvvvvvriiiinnn fonnne (241,225) |...... (241,225) . 08/10/2049 . [1.A ........
..172967-AR-2 | CITIGROUP INC SENIOR CORP_BND  6.625% O .... . 03/05/2024 . | SUSQUEHANNA PARTNERS ... |....cooovvvrnnnnnnns |- 8,211,644 | 7,746,000 |........ 9,474,985 |........ 8,492,295 |.....oooviiinins fernnnnn (30,994) [ounniniiniiiiis [ (30,994) | | 8,461,301 [oooeeiiiiiiiees |oeees (249,658) |...... (249,658) . 01/15/2028 . [1.G FE .
CITICORP SECURITIES
..172967-BU-4 |CITIGROUP INC SUB CORP_BND  5.875% 02/2 .... 03/06/2024 . | MARKETS ..1,400,000 1,771,798 | .1,713,891 |.. .1,708,449 . (269,067) |. (269,067) |.. . 02/22/2033 . |2.B FE
..17307G-UV-8 | CMLTI_2005-5 ABS05-0P4  6.374% 07/25/36 ... 01/25/2024 . | PAYDOUN 12,423 12,354 |. 12,423 . 07/25/2035 . [1.A FM .
..17307G-UV-8 | CMLTI_2005-5 ABS05-0P4  6.374% 07/25/35 .... |....... . 03/25/2024 . | PAYDOUN ... ..53,853 |.. . 07/25/2035 . |4.B FE
..17321L-AA-7 | CITIGROUP MORTGAGE LOAN TRUST WHOLECMO13 .... |....... . 03/01/2024 . | PAYDOUN ... .2,188 |.. . 10/25/2043 . [1.A ........
..17321R-AL-0 | CITIGROUP COMMERCIAL MORTGAGE SUBSUBCMBS ... |....... . 01/01/2024 . | PAYDOUN ... . .2,523 |.. . 11/10/2046 . [1.A ........
..17321R-AL-0 | CITIGROUP COMMERCIAL MORTGAGE SUBSUBCMBS .... |....... . 02/01/2024 . | PAYDOUN ... .. 282,519 ..282,519 |.... . 11/10/2046 . (1.G FE
.. 17322A-AG-7 | CITIGROUP COMMERCIAL MORTGAGE SUB SUB_CM .... |....... . 02/01/2024 . | PAYDOUN ... I . 1,950,000 1,048,358 |.... . 03/10/2047 . [1.A ........
MORGAN STANLEY & CO. INC
..17325D-AC-7 | CITIGROUP COMMERCIAL MORTGAGE LCFCRUTSEN .... |....... V272 Z S R K R 1,952,101 |........ 2,076,444 |........ 2,129,361 |........ 2,105,423 |oocoovvieiiiiins fevennne (1,857) [euveennvnniiinnn oo (1,857) [euvveereiniiinnn oo 2,103,765 [oooeeiiiiiiieees oo (151,665) |...... (151,665) |............ 13,159 |. 10/10/2049 . [1.A ........
MORGAN STANLEY & CO. INC
.. 17325G-AC-0 | CITIGROUP COMMERCIAL MORTGAGE LCFCRUT SE .... |....... RO VAT V(07 S RN K R 1,928,981 |........ 2,039,480 |........ 2,115,473 |........ 2,073,858 [o.eevvvvvrrnnnnn foeeeiiinns [ )1 PO N (5K ) 1 PO 2,073,395 [oeeeieiiiiiiinn founne (144,414) |...... (144,414) |............. 8,367 |. 11/15/2049 . [1.A ........
MORGAN STANLEY & CO. INC
.. 17325H-BN-3 | CITIGROUP COMMERCIAL MORTGAGE LCFCRUTSEN .... |....... L 01/18/2024 . | .evvvviiiiiiiiiiiiiiiiiininins e | 4,184,939 |........ 4,380,165 |........ 4,673,566 |........ 4,545,748 |.oooovviiiiiiien s (3,908) |eeveeeiiiiiiies feveeeee (3,908) |.eeveeviiiiiiies feveeeee 4,541,840 |...oovvvvinnnnnn founnne (356,901) |...... (356,901) |- 21,358 |. 04/14/2050 . |1.A ........
..200474-BD-5 | COMM_15-LC19 SENIORSENIORCMBS15-LC19 1 ... [....... . 03/01/2024 . |PAYDOUN ...oovvvvrrrnnnnnns ...19,308 |.... ....(2,052) |. . . 02/10/2048 . [1.A FE .
..20825C-AF-1 | CONOCOPHILLIPS SENIOR CORP_BND ~ 5.900% ...... [....... . 03/15/2024 . | JANE STREET CAPITAL .... ... (3,411) ). 786,8%8 |.. (111,802) |...... (111,802) . 10/15/2082 . [1.F FE .
..21036P-AQ-1 | CONSTELLATION BRANDS INC SENIOR CORP_BND ..... |[....... . 03/27/2024 . | BNP PARIBAS . ...(3,289) | .814,918 |.. . 12/06/2026 . |2.B FE
..225418-N4-6 | CS FIRST BOSTON MORTGAGE SECUR SENIORCMB .... |....... . 03/01/2024 . | PAYDOUN . 10/15/2039 . |6. FE .....
MORGAN STANLEY & CO.
..23312J-AE-3 | DEUTSCHE BANK COMMERCIAL MORTG LCFCRUT S .... |....... . 03/06/2024 . | .evvvviinininniiiniiiiiiiinins e [ 1,043,198 |l 1,108,311 |........ 1,170,645 |.... ... (2,976) |. C(2,976) | e 1,135,981 . (92,783) |....... (92,783) . 06/10/2050 . [1.A FE ....
..23312L-AR-9 | DEUTSCHE BANK COMMERCIAL MORTG LCFCRUTSE .... |....... . 03/11/2024 . | BREAN CAPITAL, LLC ... |oeeeeeeenennnnnnnnns 01,928,739 | 2,013,199 |[........ 2,071,008 |.... .. (1,623) | L (1,623) | e 2,053,141 (124,402) |...... (124,402) . 05/10/2049 . (1.A FE ....
..23312L-Ali-8 | DBJPM_2016-C1 SENIOR SENIOR_CMBS _16-C1 ..... |....... . 03/01/2024 . |PAYDOUN ..ooovvvviiiiiiiiins Joveeiiiiiiiiiiiiens o o e, 5,339 [ooieeeeennnn 1,330 | s (1,330) |eeeeeeiiiiiiees feveeees (1,330) |+eeeeeeeiiiiiees feeeeeiiiiiiiiiiiiees ferveeiiiiiiieees o fo . 05/10/2049 . [1.A FE ....
MORGAN STANLEY & CO.
..23312V-AE-6 | DEUTSCHE BANK COMMERCIAL MORTG LCFCRUT S ... . 03/06/2024 . | .evvvviiiniinniinnniiiiiiniins e o 1,767,506 |l 1,867,077 |........ 1,927,288 |.... . (1,412) ). L (1,412) ... . 08/12/2049 . [1.A FE
..23312V-AG-1 |DEUTSCHE BANK COMMERCIAL MORTG SENIORCMB ... 03/01/2024 . | PAYDOUN ... (770) |. . (770) . 08/10/2049 . (1.B FE .
..233853-AH-3 | DAIMLER TRUCK FINANCE NORTH AM SENIOR CO .... |....... . 03/15/2024 . .... 400,000 .389,471 |.. . 12/14/2031 . |2.A FE
..254687-CT-1 |WALT DISNEY CO SENIOR CORP_BND ~ 7.750% ...... [....... . 01/20/2024 . ..2,101,000 . .2,101,000 |.. . 01/20/2024 . (1.G FE .
..25470D-BJ-7 | DISCOVERY COMMUNICATIONS LLC SENIOR CORP ..... [....... . 03/15/2024 . | MARKETAXESS CORPORATI .. |.... .... 162,000 ... 170,400 |.... ....170,129 |.. . 05/15/2030 . |2.C FE
..26857L-AB-8 |ELFI GRADUATE LOAN PROGRAM ELF SUBABS20- .... |....... . 03/25/2024 . |PAYDOUN ....oovvvvvrnnnnnnns . ...90,097 |.... . 08/25/2045 . 1.C FE .
..26884L-AN-9 |EQT CORP SENIOR CORP_BND 144A  3.625% 0 .... |....... . 03/04/2024 . | WELLS FARGO ADVISORS ... |.... . 3,774,411 .3,855,290 |.... . .. . 05/15/2031 . |2.C FE
..269330-AA-4 | ENERGY EFFICIENT EQUITY INC E3 ABS19-114 ... [....... . 03/20/2024 . |PAYDOUN ...oovvvvvrrnnnnnns .. 136,642 ..136,638 |.... ....136,642 |.. . 09/20/2085 . [1.A FE .
..28368E-AE-6 |KINDER MORGAN INC SENIOR CORPBND  7.75 .... . |- 03/14/2024 . | SUSQUEHANNA PARTNERS ... |.... . 5,037,687 |........ IR ......6,141,178 |.... ........6,122,365 |.. . 01/15/2032 . |2.B FE
..29278N-AD-5 |ENERGY TRANSFER LP SENIOR CORP_BND 5.8 .... . |. 03/15/2024 . | MARKETAXESS CORPORATI .. |.... ..982,990 |........ 1,000,000 |........ 1,171,076 |......n 1,155,825 [ouuvennnnniniis fooeeee e (1788) | | (1,788) [ [ 1,154,067 |.. (171,077) . 06/15/2038 . |2.B FE
.. 29429C-AC-9 | CITIGROUP COMMERCIAL MORTGAGE LCFSENIORC ... . 03/11/2024 . | BREAN CAPITAL, LLC ..... .2,674,812 |........ 2,769,808 |........ 2,844,382 |........2,798,419 |.cooviiiiinins foveennnnn(5,446) [eonnnnniniiiiis [ (5,446) | | 2,792,973 |.. (118,161) . 04/15/2049 . (1.A FE .
MORGAN STANLEY & CO. INC
.. 29429E-AC-5 |CITIGROUP COMMERCIAL MORTGAGE LCFCRUT SE .... |....... L 01/18/2024 . | .vvvvvviiininniinniniiiiiinins oo [000022.3,063,569 |l 3,228,621 |........ 3,296,571 [c..unnn 3,261,569 [ouveveennnnnnnnn fooeeeeeeenn (992) oo e (992) [ [ 3,260,577 |.. . 07/10/2049 . [1.A ........
.. 29420M-AJ-2 | CITIGROUP COMMERCIAL MORTGAGE SUB SUB_CM .... |....... . 0170172024 . |PAYDOIN ...oovvvvvviiiiiinns |eeeeeeneeeeeennnnns 00022 3,875,000 | 3,875,000 |........ 3,911,478 [........ 3,871,242 [oevvviniiiiis [l 3788 | el 30788 [ [ 3,875,000 |.. . 01/10/2036 . [1.A ........
..2042011-AL-7 | CITIGROUP COMMERCIAL MORTGAGE SUB_CMBS _ .... |....... . 01/01/2024 . |PAYDOIN ...oovvvvvviiiniinns Joeveeeeeeeneeeneenes [0002.2,000,000 ... 2,000,000 |........ 1,980,024 |........1,997,3%6 |....cooeviiiiins | 2,604 | [onnnnnnnn2,604 [ s 2,000,000 |.. . 01/10/2036 . [1.A ........
..30168A-AC-6 |EXETER AUTOMOBILE RECEIVABLES ABS_ABS _2 . 03/15/2024 . | PAYDOUN ... .. 3,497,349 3,497,751 e, . 3,497,349 . 08/17/2026 . [1.A FE .
..31620M-BT-2 |FIDELITY NATIONAL INFORMATION SENIOR COR 03/07/2024 . | CALL 84.4600 ..3,015,000 ..2,941,585 |. . 2,956,255 |. .2,957,608 . 03/01/2031 . |2.B FE
..31659T-DV-4 |FMIC ABS05-2  6.179% 12/25/35 .....oovvennne.. . 01/25/2024 . |PAYDOUN ovvvvvvvvvevieeeens Jeveeeeeeeeeeeeeeeens |oveeeennnn 2,614 i, 2,614 |............. 1,981 ....2,517 ... ...2,614 .. . 12/25/2035 . [1.A FM .
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..31659T-DV-4 |FMIC ABS05-2  6.179% 12/25/35 ....coevvvveeeees [eeinnn . 03/25/2024 . | PAYDOUN ... ... 10,746 ...10,746 ...10,346 |.... .. 400 |... ..10,746 |.. ... 75 |. 12/25/2035 . [2.C FE ....
..33851T-BS-5 |FSMT_21-11IN SUBNHOLECMO21-11IN144A 3. ... [....... . 0170172024 . |PAYDOIN .oovvvviiiiiiiiiins e e, 9,489 ... 9,489 ....9,624 |.... . (135))... ...9,489 |.. . 11/25/2051 . [1.F ........
..33851T-BS-5 |FSMT_21-11IN SUBNHOLECMO21-11IN144A 3. ... [....... . 03/01/2024 . | PAYDOUN ... ... 19,076 ...19,076 ... 10,347 |.... @) ..19,076 |.. . 11/25/2051 . |2.B FE
..33852A-AC-1 | FLAGSTAR MORTGAGE TRUST FSMT_1 SUPSENHHO .... |....... . 03/01/2024 . | PAYDOUN ... .. 124,432 .. 124,432 ..125,664 |.... ..(1,232) |... 124,432 |.. . 10/25/2049 . [1.A ........
REDEMPT [ON 100.0000
..33972P-AA-7 | FLNG LIQUEFACTION 2 LLC SECUREDCORPBND14 .... |....... . 03/31/2024 . ... 187,803 |.......... 187,803 |........... 201,182 |...........199,642 |.... .. (11,839) |... ... 187,803 |.. . 03/31/2038 . |2.B FE
..345370-CA-6 | FORD MOTOR COMPANY SENIOR CORP BND 7.4 .... 03/14/2024 . | BNP PARIBAS . 17,255,099 .15,962,000 .17,356,891 |. 17,188,505 |. (29,319) 17,159, 186 . 07/16/2031 . |2.C FE
..35671D-BJ-3 | FREEPORT-MCMORAN INC SENIOR CORP_BND 6 .... 02/27/2024 . | BNP PARIBAS . . 4,081,518 ..4,200,000 ..4,801,390 |. 4,728,842 |. . (6,750) . 4,722,092 . 11/14/2034 . |2.C FE
..36245E-AE-8 | GSAMP_06-HE7 SENIORABS06-HE7 ~ 5.904% 10 .... |....... . 01/25/2024 . .. 11,325 ... . . 10/25/2046 . [1.A FM .
..36245E-AE-8 | GSAMP_06-HE7 SENIORABS06-HE7 ~ 5.904% 10 .... [....... . 03/25/2024 . | PAYDOUN ... 2,211 |.... . 183 ... . 10/25/2046 . [1.G FE ....
..36250H-AG-8 | GSMS_14-GC26 SENIORCMBS14-GC26  0.898% ..... |....... . 01/01/2024 . | PAYDOUN ... ....624 |.... . . (624) ... . 11/10/2047 . (1.A FE ....
..36250H-AG-8 | GSMS_14-GC26 SENIORCMBS14-GC26  0.898% ..... |....... . 03/01/2024 . |PAYDOUN ...oovvvvrrrnnnnnns 1,439 ....(1,439) | ..(1,439) |... . . 11/10/2047 . (1.B FE ....
..36250S-AD-1 | GS MORTGAGE SECURITIES TRUST G LCFCRUT S .... |[....... . 02/22/2024 . | WELLS FARGO ADVISORS ... |.... .2,700,636 |.... .. (9,371) ] . (9,371) ... .2,691,265 |.. . 07/10/2051 . [1.A FE .
MORGAN STANLEY & CO. INC
..36250V-AC-6 | GS MORTGAGE SECURITIES TRUST G LCFCRUT S .... |[....... V272 Z S R K R 2,866,121 |........ 2,965,033 |........3,045,526 |........ 2,999,061 [o.eeveverininnnn foeeeenns [ET2E) 1 A N (R 1) PO N 2,095,792 . 10/10/2048 . [1.A FE .
MORGAN STANLEY & CO. INC
..36251P-AC-8 | GS MORTGAGE SECURITIES TRUST G LCFCRUTSE .... |....... . 01/18/2024 . 2,095,133 ..2,220,377 .2,250,359 |.... ... (408) |. . (408) ... . 2,249,951 (154,818) |...... (154,818) . 10/10/2049 . [1.A ........
..36252A-AB-2 | GS MORTGAGE SECURITIES TRUST G LCFCRUTSE ... 02/01/2024 . | PAYDOUN ... 225 ....225 ....228 | . . 11/10/2048 . (1.
..36258K-BB-3 | GSMBS_20-INV1 WHOLECMO20-INV1144A  3.50 .. 01/01/2024 . | PAYDOUN 11,070 11,070 11,491 . 10/25/2050 . (1.
..36258K-BB-3 | GSMBS_20-INV1 WHOLECMO20-INV1144A  3.50 .. 03/01/2024 . | PAYDOUN 22,284 22,284 23,131 | . 10/25/2050 . (1.
..36258K-BE-7 | GSMBS_20-INV1 SUBWHOLECMO20-INV1144A 3 .... |....... . 01/01/2024 . | PAYDOUN ... ... 26,103 ...26,103 ...26,249 |.... . 10/25/2050 . (1.
..36258K-BE-7 | GSMBS_20-INV1 SUBWHOLECMO20-INV1144A 3 .... |....... . 03/01/2024 . | PAYDOUN ... ... 26,329 ...26,329 ...26,475 |.... . 10/25/2050 . (1.
..36258K-BE-7 | GSMBS_20-INV1 SUBWHOLECMO20-INV1144A 3 .... |....... . 02/01/2024 . | PAYDOUN ... e 26,218 )L ...26,218 ... 26,364 ... . 10/25/2050 . (1.
..36264F-ANM-3 | HALEON US CAPITAL LLC SENIOR CORP_BND ........ [....... . 03/27/2024 .| TD SECURITIES (USA) oo |eeeeeeeiiieiiienees e 2,427,381 |........ 2,700,000 |........2,696,290 |........ 2,696,694 (269,399) . 03/24/2032 .
DSP BLACKROCK INDIA INV
..375558-BJ-1 | GILEAD SCIENCES INC SENIOR CORP_BND 4. 03/06/2024 . | .. .. 1,766,606 .. 1,969,000 .. 2,252,201 .2,218,550 |.. . (448,769) |. (448,769) |.. . 09/01/2036 . |2.A FE
..38082J-AA-7 | GOLDEN BEAR GLDN_16-2A ABS_ABS _16-2A 14 . 03/20/2024 . | PAYDOUN 12,411 12,411 | . 09/20/2047 . [1.A FE
..38218G-AA-0 | GOODGREEN TRUST GOODG_18-1A ABS18-1A144A .... |....... . 01/15/2024 . |PAYDOIN .oovvvviiiiiiiiiins e e, 9,826 ....9,8%5 |.... . 10/15/2063 . [1.A FE
..38218G-AA-0 | GOODGREEN TRUST GOODG_18-1A ABS18-1A144A .... |....... . 03/15/2024 . |PAYDOIN .ooovvviviiiiiiiins oo e, 18,866 |............18,866 |........... 18,864 [...vvvvennnn 18,865 [ouvvviiiiiiiiis oo e i e ol 18,866 [ [ e . 10/15/2053 . |1.C FE
MORGAN STANLEY & CO. INC
..403949-AC-4 |HF SINCLAIR CORP SENIOR CORP_BND  4.500 .... 03/27/2024 . | .. . 2,073,609 ..2,157,502 |. .2,163,864 |. .2,165,210 . (91,601) |. (91,601) [.. . 1070172030 . |2.C FE
..406216-Ali-1 | HALLIBURTON COMPANY SENIOR CORP_BND 6. .... 03/15/2024 . | BNP PARIBAS . .. 205,458 ..260,481 |. .. 244,408 |. .243,735 . (38,277) |. (38,277) |.. . 09/15/2038 . |2.A FE
..406216-AY-7 | HALLIBURTON COMPANY SENIOR CORP BND 7. .... 03/15/2024 . | BNP PARIBAS . .. 105,859 . 128,087 |. ..124,7% |. .124,430 . (18,571) |. (18,571) |.. . 09/15/2039 . |2.A FE
..418056-AS-6 |HASBRO INC SENIOR CORP_BND ~ 6.350% 03/1 .... 03/15/2024 . [BA SECURITIES . ..215,716 |. .215,181 . (561,673) |. (51,673) [.. . 03/15/2040 . |2.B FE
..42217K-BC-9 | WELLTOWER OP LLC SENIOR CORP_BND ~ 4.500 .... |....... . 01/15/2024 . | MATURITY .1,445,000 |.... 1, . 01/15/2024 . |2.A FE
CITICORP SECURITIES
..42307T-AG-3 | KRAFT HEINZ FOODS CO SENIOR CORP BND 6 .... |....... . 03/06/2024 . | MARKETS ... .8,753,155 |.... .8,713,364 |.. . 03/15/2032 . |2.B FE
..42770R-AA-8 |HERO _14-1A ABS_ABS _14-1A 144A  4.750% .... [....... . 03/20/2024 . | PAYDOUN ... ....8,361 |... ...8,3% |.. . 09/20/2038 . [1.A FE
..42770U-AA-1 |HERO_15-2A ABS_ABS _15-2A 144A  3.990% ..... |[....... . 03/20/2024 . | PAYDOUN ... ... 3,405 |.... .3,400 |.. . 09/20/2040 . [1.A FE
..43730X-AE-4 |HPA_21-3 SUBSENIORCMBS21-3144A  3.198% ...... [....... . 03/01/2024 . | PAYDOUN ... ....5,322 |.... . 01/17/2041 . |2.B FE
..43732V-AG-1 |HOME PARTNERS OF AMERICA TRUST SENIORCMB .... |....... . 03/01/2024 . |PAYDOUN ....oovvvvviiinnnnns ... 13,991 |.... . 12/17/2026 . |2.B FE
..448579-AG-7 |HYATT HOTELS CORP SENIOR CORPBND  4.37 .... |....... . 03/27/2024 . | JANE STREET CAPITAL .... .. ........ 1,178,047 |.... . (93,001) |.... . 09/15/2028 . |2.C FE
..46187X-AC-9 | INVITATION HOMES TRUST [HSFR_1 SUB SUB_C .... |....... . 03/05/2024 . | WELLS FARGO ADVISORS ... |.oeeeeveiriinnnnnnns |oeeens 8,710,813 |........8,699,599 |........8,727,004 |........ 8,699,599 |...ocooiiiiiiins oiiiiiiiiiiiins e o e 8,699,599 | e 11,214 . 01/17/2038 . [1.A FE
J.P. MORGAN SECURITIES
..46187X-AE-5 | INVITATION HOMES TRUST [HSFR_1 SUB SUB_C .... . 03/05/2024 . 4,753,492 |........ 4,749,781 |........ 4777, 281 [ 749,781 [ oo e e e e 4,749,781 |.. o371 .37 . 01/17/2038 . |1.C FE
..46590L-AS-1 | JPMDB COMMERCIAL MORTGAGE SECU LCFCRUT S ... . 03/11/2024 . | SG SECWRITIES ... ..2,036,024 |........ 2,144,682 |........ 2,204,267 |.......2,171,983 [...oooviiiiiiins oo (2,161) | e (2161 e [, 2,169,792 |..vvvvvvvvvnennn founnnn (133,768) |...... (133,768) . 06/15/2049 . [1.A FE
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MORGAN STANLEY & CO. INC
..46590M-AQ-3 | JPMORGAN CHASE COMMERCIAL MORT LCFCRUTSE .... |....... . 02/22/2024 . | eveiiiiiiniiiiniiniiiiiiniins e e 998,950 |........ 1,085,302 |........ 1,077,989 |........ 1,066,700 [o.ovvvvvvvnnnnnn fooveeeennnn [R10X) 1 R AN (803) [cvvvvvvrrnnnnnnn foreeenn 1,065,898 |....oooeeeeeeens |oeennn (66,947) |....... (66,947) |..evvvvnnnns 6,376 |. 08/15/2049 . [1.A FE ....

MORGAN STANLEY & C0. INC

..46590R-AD-1 | JPMORGAN CHASE COMMERCIAL MORT LCFCRUTSE .... |....... . 01/18/2024 . . 1,646,281 .1,645,973 |.. . 08/15/2049 . [1.A ........

..46625M-5P-0 | JPMCC SENIORCMBS04-PNC1144A  0.000% 06/ .... |....... . 03/01/2024 . [ PAYDOIN ... . 06/12/2041 . |2.B FE ....

..46625Y-JP-9 | JPMCC_05-CB11 SENIORCMBS05-CB11144A 0. ... |....... . 03/01/2024 . [ PAYDOIN ... K . 08/12/2037 . (6. FE .....

..46642\-BF-2 | JPMBB COMMERCIAL MORTGAGE SECU SENIORSEN .... |....... . 03/01/2024 . [ PAYDOIN ... ...(3,573) |. ..(3,573) |... . 09/15/2047 . |1.D FE ....
MORGAN STANLEY & C0. INC

..46645L-AX-5 | JPNBB COMMERCIAL MORTGAGE SECU LCFCRUT S .... |....... . 02/22/2024 . [ .evvviiiiiiiiiiieeieiiiiees e [ 1,451,613 |........ 1,508,047 |........ 1,591,250 |........ 1,536,987 [oeeeeeeiiiins e (2,365) |oeenriinaeees [ (2,365) |eeeiriieeeees [t 1,534,622 |ooooeeiiiieeens [ (83,009) |....... (83,009) |........c... 11,788 |. 03/15/2049 . |1.A FE ....
MORGAN STANLEY & C0. INC

..466450-AS-6 | JPMORGAN CHASE COMMERCIAL MORT LCFCRUT S ... |....... L 01/18/2024 . [ evveieeiiiins e [ 3,643,185 |........ 3,809,213 |........ 3,996,482 |........ 3,890,927 |.oeeeiiiiieeees [t (1,088) |.eeeiiieeeees [l (1,088) |eeeiiieeeees [l 3,889,874 |.ooooiiiiiiins [ (246,719) |...... (246,719) |............ 18,309 |. 12/11/2049 . [1.A ........
MORGAN STANLEY & C0. INC

..46646R-AH-6 | JPNDB COMMERCIAL MORTGAGE SECU LCFCRUT § .... |....... L 01/18/2024 . [ e e [ 4,441,028 |........ 4,692,694 |........ 4,820,249 |........ 4,762,808 [ooeeeeeeciiiins s (1,086) [ouveeeeaiiiens s (1,086) [oueeeeeaiiiens s 4761772 |eeeeeeiiiies o (319,843) |...... (319,843) |............ 19,161 [. 12/15/2049 . |1.A ........
J.P. MORGAN SECLRITIES

..46647P-BX-3 | JPMORGANCHASEACO SENIOR CORP_BND  1.953 ..... |....... . 03/04/2024 . [INC ..eovvernniiiiiaenns eeeeeeeeeeeniiees ... 9,366,188 ... 11,600,000 |....... 11,203,744 |....... 11,200,355 |...occciiiiies foniiinis 6,193 | 6,193 | 11,206,548 |.. ... (1,930,360) ... (1,930,360) . 02/04/2032 . |1.E FE ...

..46648K-AT-3 | JPNDB COMMERCIAL MORTGAGE SECU LCFCRUT § ... |....... . 02/23/2024 . [WELLS FARGO ADVISORS ... |...ccovvrvereennnn [+ 1,382,002 [oeeen. 1,488,747 |........ 1,556,762 |........ 1,521,535 |.... 2,937 | [ (2,937) [ e 1,518,598 [.vveveeeiiiins | (136,508) |...... (136,506) . 10/15/2050 . [1.A FE ...
REDEMPT ION 100.0000

..478045-AA-5 | JOHN SEVIER COMBINED CYCLE GEN SECURED C .... |....... . 01/15/2024 . | eveeniiie R O 2L T F 5,206 [oiiinnnnne 6,410 |.............6,304 |.... ... (1,009) |. G V1) AU O 5,29 . . 01/15/2042 . |1.C FE ....

..49456B-AG-6 | KINDER MORGAN INC SENIOR CORP_BND  5.30 .... |....... . 03/14/2024 . [ GOLDMAN SACHS & CO. ... 18,627,431 |....... 19,098,000 |....... 19,266,572 |.......19,217,979 |.... .. (1,863) |. . (1,863) |... 19,216,116 |.. . 12/01/2034 . |2.B FE ....
PERFORMANCE TRUST CAPOTA

..50190D-AG-1 | LADDER CAPITAL COMMERCIAL MORT LCFCRUT S .... |....... L 02/23/2024 . [ evveiieeiiiiiiieeeiiiees e e 1,212,909 |........ 1,285,09% |........ 1,341,926 |........ 1,319,900 [ooeeeieiiiiins s (1,622) |eeeiiiieeees [l (1,622) |eeiiiieeeees [l 1,318,278 . 07/12/2050 . |1.A FE ...

..52107Q-AG-0 | LAZARD GROUP LLC SENIOR CORP_BND ~ 3.750 ... - |- 03/13/2024 . [ CALL ..526,754 |.... .. (2,083) |. .524,692 |.. . 02/13/2025 . |2.A FE ....

..52607B-AA-1 | LBZZ_21-1A ABS_ABS _21-1A 144A  1.460% ... 03/15/2024 . | PAYDOIN ... ..133, . K ..133,917 | .133,022 U . . 06/15/2026 . |1.B FE ....
..548661-AH-0 | LOWES COMPANIES INC SENIOR CORP_BND 6. ... 03/07/2024 . | DIRECT . . 587,000 ..741,446 | ..693,259 |. .688,554 . (51,395) | . .23, . 02/15/2028 . |2.A FE ....
..55281B-AA-7 | MCFCL_17-6-2A SENIOR ABS_ABS 6 144A 7 . 01/20/2024 . | PAYDOUN ..9,624,984 ..9,624,984 |. .9,624,984 |. R .9,624,984 . 07/20/2030 . [1.A FE ...
..55281B-AQ-2 | MCFCL_17-6-2A SENIOR ABS_ABS 6 144A 7 .... |....... . 0172072024 . [PAYDOUN ....oooouvviiinaenns feeeeniiiiieeeens [003,219,027 [, 3,219,927 |........ 3,219,927 1........ 3,219,927 |ociiiiiiiiiis [ L e L e 3,219,927 |.. . 07/20/2030 . |1.A FE ...
..55316V-AL-8 |MHC COMMERCIAL MORTGAGE TRUST SUBCMBS21- .... |....... . 01/16/2024 . 1,830,407 |.... .1,831,153 |.. . 04/15/2038 . |1.F ........
..55336V-AM-2 | MPLX LP SENIOR CORP_BND ~ 4.500% 04/15/3 .... |....... . 03/06/2024 . [BNP PARIBAS . [ AR eienen... 94,006 ... .. cor e (18,742) ..l (18,742) . 04/15/2038 . |2.B FE ....
..55336V-BN-9 | MPLX LP SENIOR CORP_BND ~ 4.250% 12/01/2 .... |....... . 03/15/2024 . [ GOLDMAN SACHS & C0. ... |oeeeeeiciiiireienis feeeees 2,118,744 |........ 2,187,000 |........ 2,422,059 |........ 2,342,335 [ooeiiiiiiiins e (8,698) [ el (8,698) [ e, 2,333,636 |..coouiieeeaens feunens (214,893) |...... (214,893) . 12/01/2027 . |2.B FE ....
DSP BLACKROCK INDIA INV
..55336V-BQ-2 |MPLX LP SENIOR CORP_BND ~ 2.650% 08/15/3 .... . 03/15/2024 . ..4,430,2%6 |........ 5,200,000 |........ 5,155,020 |........5,164,609 |.......cccceers [ 1,040 |eeenniiiiiinns 1,040 | e 5,165,649 |......cccceeees [ennis (735,353) |...... (735,353) . 08/15/2030 . |2.B FE ....

..550080-AG-1 | MAGELLAN MIDSTREAM PARTNERS LP SENIORCOR .... 02/27/2024 . | TAX FREE EXCHANGE . E .. 188,406 . 160,000 ..188,562 |. . 10/15/2043 . |2.B FE ....
..559080-AJ-5 | MAGELLAN MIDSTREAM PARTNERS LP SENIOR CO .... |....... . 02/27/2024 . [ TAX FREE EXCHANGE .......

...80,122 |.... . 03/15/2045 . |2.B FE ....
..565849-AP-1 | MARATHON OIL CORP SENIOR CORP_BND ~ 4.40 .... |....... . 03/27/2024 . [BARCLAYS CAPITAL ..1,048,000 111,755 | (87,508) . 07/15/2027 . |2.C FE ....
..571903-AS-2 | MARRIOTT INTERNATIONAL INC SENIOR CORP B .... |....... . 03/27/2024 . [BA SECURITIES ............ .... 870,000 (53,307) . 06/15/2026 . |2.B FE ....
J.P. MORGAN SECLRITIES
..574509-AT-3 | MASCO CORPORATION SENIOR CORP BND ~ 7.75 ..... |....... . 03/15/2024 . [ INC .... 501,000 556,429 |........... . . . 08/01/2029 . |2.B FE ....
..57631T-AA-1 | MASTT_22-1A ABS_ABS _22-1A  6.895% 12/1 ... |....... . 03/15/2024 . [ PAYDOIN ... [ AR 318,056 ... 318,053 |...........318,052 [.... .318,056 |.. . 12/15/2047 . |1.G FE ....
..58942H-AB~7 | MERCY HEALTH SENIOR CORP_BND ~ 3.555% 08 .... |....... . 02/27/2024 . [SUNTRUST ....eviiiiiiiiiis feeeeeeeiiiiieeees [ 3,740,825 |........ 3,958,000 |........ 4,235,179 |........ 4,134,763 oo [ (8275) | e (8,275) |l [l 4,126,488 . 08/01/2027 . |1.F FE ...
MORGAN STANLEY & C0. INC
..59156R-AE-8 |METLIFE INC SENIOR CORP_BND ~ 6.500% 12/ ... |....... . 03/04/2024 . [ ..eevieiiiiiiiiieieiiiines e [ 846,543 |.......... 773,000 |........ 1,070,736 |........ 1,022,074 ooeeeieiiins s (4,440) |.oeoniiinneees [ (4,440) |.oooniiiineeaes [l 1,017,634 . 12/15/2032 . |1.G FE ...
REDEMPTION 100.0000
..59748T-AA-7 | MIDLAND COGENERATION VENTURE L SECURED C .... |....... . 03/15/2024 . [ ..vviiiiiiiiiiii i .. 195,195 195,195 195,863 |...........195,355 |.... ... (160) | ... (160) |... .195,195 |.. . 03/15/2025 . |3.A FE ...
..615369-AM-7 | MOODYS CORPORATION SENIOR CORPBND ~ 3.2 ..... . 03/06/2024 . [ MARKETAXESS CORPORATI .. [.... .. 341,019 .... 361,000 386,465 |...........377,983 |.... ... (796) | v (796) ... ... 377,187 .. . 01/15/2028 . |2.A FE ....

MORGAN STANLEY & C0. INC
..61690Y-BT-8 | MORGAN STANLEY CAPITAL | TRUST LCFCRUTSE .... |....... . 03/06/2024 . | .evvveiiiiniiiiiiiiiiniiiiinns e | 2,884,060 |........ 3,081,338 |........ 3,194,717 |........ 3,133,159 |ovveiiiiiiis [ (5,815) |eeeiiiiiiaenas [ (5,815) |eeeiiiiiiaenss [ 3,127,344
..61690Y-BV-3 | MORGAN STANLEY CAPITAL | TRUST SENIORCMB .... |....... . 03/01/2024 . [PAYDOUN ..ooeeeennveeeeeees foveeeeeeiiieeeeeees [ e s 6,378 |..ooun 1772 foeeeeeiiees o, 772 [ e 772 [ oo,

. 11/717/2049 . |1.A FE ...
. 11/15/2049 . [1.A FE ....
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MORGAN STANLEY & CO. INC
..61691G-AR-1 | MORGAN STANLEY BAML TRUST MSBA LCFCRUT S .... |....... L 01/18/2024 . | eveeeeiiiiiiiiiiiiiiiiiinn e | 1,467,383 |........ 1,631,234 |........ 1,611,592 |........ 1,676,663 |...oeevvvenennns [ervninnnnnn (622) [ouniiiiiiiiiiin [ (77 PO A 1,676,042 |...oooeeeeeeeees |oons (108,689) |...... (108,689) [.....cevvees 7,503 | 12/15/2049 . [1.A ........
..61691N-AD-7 | MORGAN STANLEY CAPITAL | TRUST LCFCRUT S ... [....... . 02/23/2024 . | BARCLAYS CAPITAL . 1,381,296 .. 1,475,226 ..1,568,720 |........ 1,523,332 |.... .1,521,515 |.. (140,219) |....... (140,219) 11,735 | 12/15/2050 . [1.A FE .
..61691N-AD-7 | MORGAN STANLEY CAPITAL | TRUST LCFCRUT § .. 01/01/2024 . | PAYDOUN ... ...56 .56 .59 | .58 | .56 . 12/15/2050 . [1.A ........
..61691N-AD-7 | MORGAN STANLEY CAPITAL | TRUST LCFCRUT S .. 02/01/2024 . | PAYDOUN ... ...56 .56 .59 | .58 | .(2) .56 . 12/15/2050 . [1.A FE .
..616910-AD-0 | MORGAN STANLEY CAPITAL | TRUST LCFCRUT S .. 02/22/2024 . [WELLS FARGO ADVISORS . 1,138,284 .. 1,191,774 ..1,314,086 |. 1,268,925 |. ..(3,839) . 1,265,086 . 10/15/2061 . [1.A ........
..617446-8C-6 | MORGANSTANLEY SENIOR CORP_BND ~ 4.000% O ... 03/13/2024 . DIRECT ... . 8,030,106 (38,879) . 07/23/2025 . [1.G FE .
..61744C-YB-6 | MORGAN STANLEY ABS CAPITAL | M ABS06-NC1 . 01/25/2024 . | PAYDOUN .. 800 . 12/25/2035 . [1.A FM ...
..61744C-YB-6 | MORGAN STANLEY ABS CAPITAL | M ABS06-NC1 .... [....... . 03/25/2024 . | PAYDOUN ... 915 ) . 12/25/2035 . 1.F FE ....
..61763X-AG-1 | WF-RBS COMMERCIAL MORTGAGE TRU SENIORCMB .... |....... . 03/01/2024 . | PAYDOUN ... ... (156) |... . 10/15/2047 . (1.A FE .
..61764P-BT-8 | MORGAN STANLEY BAML TRUST MSBA LCFCRUTSE .... |....... . 03/01/2024 . | PAYDOUN ... . 5,057,746 .5,083,448 |.... (25,702) |... . 12/15/2047 . [1.A ........
..61764R-BE-7 | MORGAN STANLEY BAML TRUST MSBA LCFCRUTSE .... |....... . 03/01/2024 . | PAYDOUN ... . 1,847,007 1,862,022 |.... .. (15,015) |... . 02/15/2048 . [1.A FE .
..61764X-BH-7 | MORGAN STANLEY BAML TRUST MSBA LCFCRUTSE .... |....... . 01/01/2024 . | PAYDOUN ... ... (1,008) |... . 03/15/2048 . [1.A ........
..61764X-BK-0 | MORGAN STANLEY BAML TRUST MSBA SENIORSEN .... |....... . 01/01/2024 . | PAYDOUN ... . (9,815) ... . 03/15/2048 . [1.A FE .
..61764X-BK-0 | MORGAN STANLEY BAML TRUST MSBA SENIORSEN .... . |- 03/01/2024 . | PAYDOUN ... . L (1,441) ). . 03/15/2048 . (1.B FE .
..61765L-AV-2 | MORGAN STANLEY BAML TRUST MSBA SENIORCMB .... |....... . 03/01/2024 . |PAYDOUN .oovvvvvviiiiiiiins Joereeeniiiiiiiiieees o eveeeeieeiieeieeens fovvveeeeen 1,494 219 [ [ (19) | s (2112 N O N . 05/15/2048 . [1.A FE .
MORGAN STANLEY & CO. INC
..61765T-AE-3 | MORGAN STANLEY BAML TRUST MSBA LCFCRUTSE .... |....... L 03/11/2024 . | eveeeiiiiiiiiiiiien e | 2,012,908 |........ 2,077,840 |........ 2,180,461 |........ 2,104,142 [ovviiiiiiiis [ (543) | (5,443) [cvvnnnniiiins oeeeenn 2,008,699 [...oovvviviinnnn fornnns (85,791) |....... (85,791) |evvveeaens 19,852 |. 10/15/2048 . [1.A FE ....
..61766E-BD-6 | MORGAN STANLEY BAML TRUST MSBA LCFCRUTSE .... |....... . 02/22/2024 . | WELLS FARGO ADVISORS ... |.ooeeeveiiieennnnnns |oeees 2,086,472 |........ 2,177,751 |........ 2,266,387 |........ 2,220,699 |..ooooiiiiiiiins feeeeennnn(3,195) i e (3,195) |eeeeiiiiiiiiies v 2,217,504 |o.oevvvveiiiiinn fennnne (131,031) |...... (131,031) |ooeeeenns 15,724 |. 05/15/2049 . [1.A ........
MORGAN STANLEY & CO. INC
..61766N-BA-2 | MORGAN STANLEY BAML TRUST MSBA LCFCRUT S .... |....... RO VAT V(07 S RN K R 1,877,960 |........ 1,986,028 |........ 2,028,054 |........ 2,008,210 [.ooeeeeieieiiies foeeeeeeeen (339) [ v (i) PO N 2,007,871 |ooeeeeeeiieeeees e (129,911) |...... (129,911) |l 7,315 |. 09/15/2049 . [1.A ........
..61766N-BA-2 | MORGAN STANLEY BAML TRUST MSBA LCFCRUT S .... |....... . 0170172024 . |PAYDOIN .oovvvviiiiiiiiiins | | 340,689 |........... 340,689 [........... 347,899 |........... 344,495 |oooeviiiiiiiiins fernnnnnn (3,805) [euniiiiiiiiiiis s (3,805) |.evvveeiiiininns fevviininnns B P 738 |. 09/15/2049 . (1.A ........

MORGAN STANLEY & C0. INC
. 11715/2049 . [1.A ........
. 11/15/2049 . [1.A FE ...

..61766R-AY-2 | MORGAN STANLEY BAML TRUST MSBA LCFCRUT S ...
..61766R-BA-3 | MORGAN STANLEY BAML TRUST MSBA SENIORSEN ....

.| 01/18/2024 . | ..
. 03/01/2024 . [ PAYDOIN ...
MORGAN STANLEY & C0. INC

.4,647,767 |....
...3,795 |....

.4,647,001

..61767C-AU-2 | MORGAN STANLEY BAML TRUST MSBA LCFCRUTSE .... |....... . 01/18/2024 . 1,870,783 |.... . 05/15/2050 . [1.A ........
..61913P-AS-1 | MORTGAGEIT TRUST MHL_05-1 WHOLECMOOS-1 ....... | ..cc.n . 01/25/2024 . [PAYDOIN ... L1736 . 02/25/2035 . |1.A FM .
..61913P-AS-1 | MORTGAGEIT TRUST MHL_05-1 WHOLECMOOS-1 ....... |....... . 03/25/2024 . [ PAYDOIN ... . 02/25/2035 . |1.E FE .
..629682-AA-3 | NADG NNN PROPERTY FUND LP NADG ABS19-114 .. 03/28/2024 . | PAYDOIN . 12/28/2049 . [1.C FE .
..629682-AA-3 | NADG NNN PROPERTY FUND LP NADG ABS19-114 .... 01/28/2024 . | PAYDOUN . 12/28/2049 . |1.F FE .
..64820X-AT-9 | NRZT_2018-5A SUBWHOLECMO18-5144A  4.250 .... 01/01/2024 . | PAYDOIN . 12/25/2057 . |1.A ........
..64820X-AT-9 | NRZT_2018-5A SUBWHOLECMO18-5144A  4.250 .... 03/01/2024 . | PAYDOUN . 12/25/2057 . |1.A FE .
..64830G-AB-2 | NEW RESIDENTIAL MORTGAGE LOAN SENIORWHOL .. 01/01/2024 . | PAYDOIN . 12/25/2057 . |1.A ........
..64830G-AB-2 | NEW RESIDENTIAL MORTGAGE LOAN SENIORWHOL .... |....... . 03/01/2024 . [ PAYDOIN ... . 12/25/2057 . [1.C FE .
..64830K-BA-4 | NEW RESIDENTIAL MORTGAGE LOAN ABS18-3A14 .... |....... . 03/01/2024 . [ PAYDONN . 05/25/2058 . |1.A ........
..68245H-AC-8 | ONE MARKET PLAZA TRUST OMPT_17 SUB SB_C .... |....... . 03/04/2024 . [ GOLDMAN SACHS & CO. ... . (47,607) |.... . 02/10/2032 . |1.D FE ....
..B69356F-A*-2 | PIMCO COMMERCIAL REAL ESTATE D SENIOR CO .... |....... . 01/01/2024 . [DIRECT .... 1,310 ... . 03/31/2032 . |2.A PL ...

.. 58,357 . 09/20/2055 . |1.A FE ...

..69376B-AA-4 | PACEF_20-1A ABS20  3.000% 09/20/55 .......... |..c.... . 03/20/2024 . [ PAYDOIN ...
REDEMPTION 100.0000
..698525-AA-0 | PANOCHE ENERGY CENTER LLC SECURED CORP B .... |....... L 02/28/2024 . [ .eveiiiiiiiiiiieieiiiiees e [ 272,38 |........... 272,393 |.eeneens 272,398 |........... 272,398 oo e e e e 272,30 |oeeeeeiiiiiees o

. 07/31/2029 . |4.A FE ...

..72650T-AA-6 | PLAINS END FINANCING LLC SENIOR CORPBND .... |....... L 01/15/2024 . [ .evveiieiiiiiiii 165,310 167,755 |.......... 166,177 |.... . .165,310 |.. . 04/15/2028 . |3.A FE ...
..745867-AP-6 | PULTE GROUP INC SENIOR CORP_BND ~ 6.375% .... 03/15/2024 . | SMRIDGE PARTNERS, LLC ..199,000 ..203,495 |. ..201,976 |. e (B1)) .201,925 . 05/15/2033 . |2.B FE ....
..74949L-AC-6 |RELX CAPITAL INC SENIOR CORP_BND ~ 4.000 .... 03/27/2024 . | BARCLAYS CAPITAL ..4,119,000 ..4,561,751 . 4,441,605 |. .. (15,328) |. .4,426,277 . 03/18/2029 . |2.A FE ...

. 11/25/2035 . [1.A FM ...
. 11/25/2085 . [1.C FE ....

.. T54050-AF-9 | RESIDENTIAL ASSET SECURITIES C MEZZANINA .. 01/25/2024 . | PAYDOIN ...
..754050-AF-9 | RESIDENTIAL ASSET SECURITIES C MEZZANINA .... |....... . 03/25/2024 . [PAYDOIN ...

.7,254 |
...20,749 |....

7,290
..20,851
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..759351-AM-1 | REINSURANCE GROUP OF AMERICA | SENIOR CO .... |....... . 03/27/2024 . | JANE STREET CAPITAL .... . 1,530,656 .1,637,635 |.... ... (7,315) ] . (7,315) |... .1,630,320 |.. . (99,665) |....... (99,665) .33,635 |. 09/15/2026 . [2.A FE ....
..76112B-20-1 |RAMP 2006-RS1 Al3 ABS06-RS2  6.044% 03/ .... |....... . 01/25/2024 . |PAYDOIN ..oovvvviviiiiiiiins e | 5,461 | 5,461 | 4874 [ 5,133 |.... . 03/25/2036 . [1.A FM ....
..76112B-20-1 |RAMP 2006-RS1 Al3 ABS06-RS2  6.044% 03/ .... |....... . 03/25/2024 . |PAYDOUN ....oovvvvvviinnnnns ... 17,358 |.... . 03/25/2036 . 2.B FE ....
..78419C-AC-8 | SG COMMERCIAL MORTGAGE SECURIT LCFCRUT S .... |....... . 03/11/2024 . | BREAN CAPITAL, LLC ..... .2,692,260 |.... (143,756) . 10/10/2048 . [1.A FE
..78432B-AB-5 |SG CAPITAL PARTNERS SGR_19-3 SENIORWHOLE .... |....... . 01/01/2024 . | PAYDOUN ... . 09/25/2059 . [1.A ........
..78432B-AB-5 |SG CAPITAL PARTNERS SGR_19-3 SENIORWHOLE .... |....... . 03/01/2024 . | PAYDOUN ... . 09/25/2059 . (1.B FE .
..78432B-AC-3 |SG CAPITAL PARTNERS SGR_19-3 ABS19-3144A .... |....... . 01/01/2024 . | PAYDOUN ... . 09/25/2059 . [1.A ........
..78432B-AC-3 |SG CAPITAL PARTNERS SGR_19-3 ABS19-3144A .... |....... . 03/01/2024 . | PAYDOUN ... . 09/25/2059 . [1.C FE .
..78432Y-AC-3 | SGR_21-2 SENIORWHOLECMO21-2144A  2.096% .... |....... . 03/01/2024 . . 12/25/2061 . [1.F FE .
..785592-AU-0 | SABINE PASS LIQUEFACTION LLC SECURED COR .... 03/27/2024 . |BARCLAYS CAPITAL ..2,220,000 ..2,428,525 |. . 2,349,614 . 03/15/2028 . |2.A FE
..80281H-AC-8 | SCART_21-C SUB ABS_ABS _21-C 144A 2.97 .. 03/15/2024 . | PAYDOUN ... 38,184 39,268 |. 38,572 |. 38,184 . 06/15/2028 . (1.D PL .
..80282K-AP-1 | SANTANDER HOLDINGS USA INC SENIOR CORP_B .. 02/27/2024 . |BARCLAYS CAPITAL X ..2,092,000 ..2,201,723 |. .2,219,124 |. .2,213,092 . 07/13/2027 . |2.A FE
..81745D-AE-1 | SEQUOIA MORTGAGE TRUST SEMT_13 SENIORWHO .... |....... . 03/01/2024 . | PAYDOUN ...13,083 |.... . 07/25/2043 . [1.A ........
SOUTHTRUST SECURITIES
..81746N-CB-2 | SEMT_16-3 WHOLE_CMO _16-3 144A  3.598% ..... |....... . 03/06/2024 . | INC .2,634,014 |.... . 11/25/2046 . [1.A FE .
..81746N-CB-2 | SEMT_16-3 WHOLE_CMO _16-3 144A  3.598% ..... |....... . 01/01/2024 . | PAYDOUN ... ...58,249 |.... . 11/25/2046 . [1.A ........
..81746N-CB-2 | SEMT_16-3 WHOLE_CMO _16-3 144A  3.598% ..... |....... . 03/01/2024 . | PAYDOUN ... ...21,9% |.... . 11/25/2046 . [1.A FE .
..81746N-CC-0 | SEMT_16-3 WHOLECMO16-3144A  3.598% 11/2 .... |....... . 01/01/2024 . | PAYDOUN ... ...42,662 |.... . 11/25/2046 . [1.A ........
..81746N-CC-0 | SEMT_16-3 WHOLECMO16-3144A  3.598% 11/2 .... |....... . 03/01/2024 . ...16,110 |.... . 11/25/2046 . [1.A FE .
..81746Q-CB-5 | SEQUOIA MORTGAGE TRUST SEMT_18 SUBWHOLEC .... |....... . 03/14/2024 . |R.W. BAIRD .. .2,518,454 |.... . 02/25/2048 . [1.A FE .
..817460-CB-5 | SEQUOIA MORTGAGE TRUST SEMT_18 SUBWHOLEC .... |....... . 01/01/2024 . | PAYDOUN ... 179 . . 02/25/2048 . [1.A ........
..81746Q-CB-5 | SEQUOIA MORTGAGE TRUST SEMT_18 SUBWHOLEC .. 03/01/2024 . | PAYDOUN ... 31,193 | . 02/25/2048 . [1.A FE .
..81746Q-CC-3 | SEQUOIA MORTGAGE TRUST SEMT_18 SUBWHOLEC .. 03/14/2024 . |R.W. BAIRD 1,572,856 |. . 1,572,925 . 02/25/2048 . [1.A FE .
..81746Q-CC-3 | SEQUOIA MORTGAGE TRUST SEMT_18 SUBWHOLEC .. 01/01/2024 . | PAYDOUN ... . 4,869 |. . 4,915 . 02/25/2048 . [1.A ........
..81746Q-CC-3 | SEQUOIA MORTGAGE TRUST SEMT_18 SUBWHOLEC .. 03/01/2024 . | PAYDOUN 19,481 |. 19,666 . 02/25/2048 . [1.A FE .
..824348-Ali-6 | SHERNIN-WILLIAMS COMPANY THE SENIOR COR .. 03/27/2024 . [DIRECT . . 2,806,764 .3,081,133 |. .3,069,79 . 06/01/2027 . |2.B FE
..83611M-DH-8 | SVHE MEZZANINABS05-01  6.119% 06/25/35 ..... |....... . 01/25/2024 . | PAYDOUN ... ... 17,756 L 17,143 . 06/25/2035 . [1.A FM .
..83611M-DH-8 | SVHE MEZZANINABS05-01  6.119% 06/25/35 ..... |....... . 03/25/2024 . | PAYDOUN ... ... 15,800 ...15,254 |.... . 06/25/2035 . |5.B FE
..84756N-AD-1 | SPECTRA ENERGY PARTNERS LP SENIOR CORP B .... |....... . 03/15/2024 . | MATURITY . . 6,112,000 .6,112,000 |.... . 03/15/2024 . |2.A FE
..84861T-AC-2 |SPIRIT REALTY LP SENIOR CORP_BND ~ 4.450 .... |....... . 01/23/2024 . | TAX FREE EXCHANGE ....... |.... .. 587,362 . 09/15/2026 . |2.B FE
..84861T-AD-0 |SPIRIT REALTY LP SENIOR CORP_BND ~ 4.000 .... |....... . 01/23/2024 . | TAX FREE EXCHANGE ....... |.... .. . 07/15/2029 . |2.B FE
..84861T-AF-5 |SPIRIT REALTY LP SENIOR CORP_BND ~ 3.400 .... |....... . 01/23/2024 . | TAX FREE EXCHANGE . ..746,240 |.... 745,979 |.. . 01/15/2030 . |2.B FE
..855244-A7-2 | STARBUCKS CORPORATION SENIOR CORP_BND ......... . |- 03/07/2024 . [DIRECT . 281,111 281,000 |.. . 11/15/2030 . |2.A FE
..86358E-MR-4 | STRUCTURED ASSET INVESTMENT LO ABS04-9 .. . |- 01/25/2024 . | PAYDOUN ... . 10/25/2034 . [1.A FM .
..86358E-MR-4 | STRUCTURED ASSET INVESTMENT LO ABS04-9 .. 03/25/2024 . | PAYDOUN . 10/25/2034 . [1.C FE .
..87267T-AC-5 | TOORAK MORTGAGE TRUST TRK_21-1 SENIORNHO .... 03/01/2024 . | PAYDOUN . 11/25/2056 . [1.D FE .
..87267T-AC-5 | TOORAK MORTGAGE TRUST TRK_21-1 SENIORIHO .... . 02/01/2024 . | PAYDOUN ... . 11/25/2056 . [1.F FE .
J.P. MORGAN SECURITIES
..87612B-BS-0 | TARGA RESOURCES PARTNERS LP SENIOR CORP_ ..... [....... . 03/15/2024 .| INC oo e | 2,008,624 |........ 2,200,000 |........ 2,225,735 |........ 2,220,008 [oeeevvirirnnnnnn fooeiieins [W£510) )  RR [W£10) ) A R 2,219,254 | | (120,630) |...... (120,630) |- 67,925 |. 02/01/2031 . |2.C FE
J.P. MORGAN SECURITIES
..87612B-BU-5 | TARGA RESOURCES PARTNERS LP SENIOR CORP_ ..... [....... . 03/15/2024 .| INC oo e | 5,208,657 |........ 5,825,000 |........ 5,600,189 |........ 5,641,813 [oeeeviiiiiiiinn oo 4,06 |ooeeiiiiiiiiiies e 4,06 |oeeiiiiiiiiiins e 5,645,909 [.....oevvivinnnn founne (437,282) |...... (437,252) |........... 157,922 |. 01/15/2032 . |2.C FE
..87612E-AK-2 | TARGET CORPORATION SENIOR CORP BND 6.3 .... |....... . 03/15/2024 . .. 648,451 503,000 ... 811,740 |...........775,531 |.... .. (3,977) . . (3,977) ... ....771,554 |.. (123,102) |...... (123,102) . 11/01/2032 . [1.F FE .
..880451-AV-1 | TENNESSEE GAS PIPELINE COMPANY SENIOR CO ... 03/27/2024 . |BARCLAYS CAPITAL .. 998,581 ..933,000 ..1,168,979 |. .1,105,3% |. (8,380) |. . (8,380) .1,097,015 . (98,434) |. (98,434) |.. . 10/15/2028 . |2.B FE
..88731E-AJ-9 | TIME WARNER CABLE ENTERPRISES SECURED CO ... 03/04/2024 . | GOLDMAN SACHS & CO. 2,367,745 ..2,139,000 ..2,515,931 |. .2,338,853 |. ... (2,673) ] .2,336,180 .31,564 |. 31,564 |.. . 07/15/2033 . |2.C FE
..889184-AD-9 | TOLEDO HOSPITAL SENIOR CORP_BND  5.750% .... . 03/27/2024 . |VARIOUS ..ovvvvvvviviiiiiins v o 20,682,525 |....... 20,785,000 |....... 24,691,302 |.......23,088,966 |.... (104,964) |. 22,984,012 |.. ... (2,301,487) |... (2,301,487) ...438,719 |. 11/15/2038 . [1.E FE .




STATEMENT AS OF MARCH 31, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

Zl's04

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
NOMURA SECURITIES INTL.
..89173U-AC-1 | TOWD POINT MORTGAGE TRUST TPMT SUB ABSA .... |....... . 03/06/2024 .| INC. ooooeeiiiiiiiiiiiiiiens e e 4,464,258 |........ 5,000,000 |........ 4,888,281 |........ 4,944,189 |..ooeiiiiiiiiinn e, LI 17 PO SR LI 72 PO RN 4,945,380 [ooevvvvriinnnnnn founnne (481,123) |...... (481,123) |- 43,785 |. 06/25/2057 . |1.A FE ....

MORGAN STANLEY & C0. INC

..B9613T-AF-5 | TAH_18-SFR1 SUB SUB_CMBS _18-SFR1 144A ....... | ....... L 03/06/2024 . [ ..eveeeeiiiiiiiniiieees [ [ 4,741,309 4,822,500 |........ 5,105,634 |........4,931,814 |.oocoiiiiies e (15,197) | [ (15,497) | e 4,916,616 |.. (175,308) |.... . 05/17/2037 . |1.D FE ....

..90139#-AA-Q | TWIN BROOK CAP FDG VIII DSPV ABS_ABS 8 .... . |- 02/28/2024 . DIRECT .... J oo forennn 1,835,533 ...l 1,835,533 |........ 1,830,944 [........ 1,832,383 [.ooooiiiiiiis | 488 [ 488 [ e 1,832,841 |.. e feee2,692 .. . 06/09/2026 . [1.E PL .

..90139*-AA-3 | TWIN BROOK CAP FDG VII DSPV ABS_ABS = 8. ... |.eeeres . 02/26/2024 . [DIRECT ...ovvvvieviiiiiinns [erneeniiiiiienennns [ 4,023,463 |........ 4,023,463 |........ 4,013,404 |........ 4,016,553 |ooooiniiiiienns o 488 | 488 | [ 4,017,011 [ s 6,452 . 06/09/2026 . [1.E PL .
MORGAN STANLEY & C0. INC

..90276E-AD-9 | UBS COMMERCIAL MORTGAGE TRUST LCFCRUT SE .... |....... L 01/18/2024 . | evveeieiiniiiiiiiiiiiiens e e 2,654,399 |....... 2,802,285 |........ 2,904,737 |........ 2,863,763 |..ooceiiiiienns [t (728) | e (725) | [ 2,863,038 . 06/15/2050 . [1.A ........

..90276E-AD-9 | UBS COMMERCIAL MORTGAGE TRUST LCFCRUT SE .... |....... . 01/01/2024 . [ PAYDOIN ... 13,787 13,787 ... 14,089 |.... 13,787 |.. . 06/15/2050 . [1.A ........

..90276G-AU-6 | UBSCMT_17-C3 SENIORCMBS17-C3  1.111% 08 ... |....... . 03/01/2024 . [ PAYDOIN ... o | . 08/15/2050 . |1.A FE .

..90276Y-AF-0 | UBSCM_19-C16 SUPSENSENIORCMBS19-C16 1. ... |....... . 03/01/2024 . [PAYDOUN ....oooonniiiiiine [ o o [ 20,037 12,077 [ e (12,077) [ e (12,077) [ e . 04/15/2052 . |1.A FE .
CITICORP SECURITIES

..90353D-AY-1 | UBS COMMERCIAL MORTGAGE TRUST LCFCRUTSEN .... |....... . 02/22/2024 . [MARKETS .......ooemieiiiins fermeeeiiiiieeeeens [, 4,245,372 |........ 4,466,242 |........ 4,906,785 |........ 4,729,016 |ooeeenniiieeees [ (17,808) | e (17,308) | [l 4,711,708 . 08/15/2051 . |[1.A FE ...
REDEMPTION 100.0000

..90931C-AA-6 | UNITED AIRLINES 2019-1 PASS TH SECURED C .... |....... L 02/25/2024 . [ .eveviiiiiiiiiieiiiiiiees e [ 299,627 |........... 209,627 |........... 302,527 |........... 301,981 | e (2,354) | e (2,354) [evveiieeeeins e 299,627 . 08/25/2031 . |1.E FE ...

REDEMPTION 100.0000

..90931G-AA-7 | UNITED AIRLINES PASS THROUGH T SECURED C ... 01/15/2024 . | .. .. 192,050 ..192,050 ..198,062 |. ..196,754 |.. . (4,704) .192,050 . 04/15/2029 . |1.E FE ...
.. 92250H-AA-5 | VCC_23-4 WHOLECMO23-4144A  7.670% 11/25 .... 03/01/2024 . | PAYDOIN ... .. 140,572 ..140,572 ..140,559 |. .. 140,544 |. .28 .140,572 I . 11/25/2053 .
..925524-AH-3 | PARAMOUNT GLOBAL SENIOR CORP BND ~ 7.875 .... |....... . 03/11/2024 . [BARCLAYS CAPITAL 14,911,208 |....... 14,560,000 |....... 19,647,587 |.......18,904.421 [............... ... (118,757) |. . (118,757) |... 18,790,664 |.. ... (3,879,461) [... (3,879,461) . 07/30/2030 .
..92890K-AZ-8 | WIF-RBS COMMERCIAL MORTGAGE TRU LCFCRUTSE .... |....... . 03/01/2024 . [ PAYDOIN ... 37,632 ...37,632 ...37,819 |.... ... (187) ] . 09/15/2057 .
.. 92022F-45-4 | WIAMU_05-AR6 SENIORWHOLECMO05-AR13  6.16 ... |....... . 01/25/2024 . [PAYDON ......ooomnniiiiin [ e 5,170 ....5,170 ....4,998 |.... 172 . 10/25/2045 .
.. 92022F-45-4 | IAMU_05-AR6 SENIORWHOLECMO05-AR13 ~ 6.16 ... |....... . 03/25/2024 . [PAYDONN ...ooovoniniinnans forneneniiiiiinenn o 7,33 ... 7,335 7,092 . ... 284 ). . 10/25/2045 .
..92925C-BD-3 | WAMU MORTGAGE PASS-THROUGH CER WHOLECMOO .... |....... . 01/25/2024 . [PAYDOIN ... . 12,721 12,721 ...11,816 |.... ... 905 | . 12/25/2045 .
..92925C-BD-3 | WAMU MORTGAGE PASS-THROUGH CER WHOLECMOO .... |....... . 03/25/2024 . [ PAYDOIN ... 10,021 10,021 RYAKEN . 12/25/2045 .
..92938C-AG-2 | WF-RBS COMMERCIAL MORTGAGE TRU SENIOR SE .... |....... . 03/01/2024 . [PAYDOUN ....oooenniiiiiiiie feeneeeiiiieecii [ e e 4229 [ e K . 08/15/2046 .
..92938V-Ali-5 | WiF-RBS COMMERCIAL MORTGAGE TRU SENIOR SE .... |....... . 02/01/2024 . [ PAYDOIN ... . (2,121) L (2,121) ... . 03/15/2047 .
..92939F-BA-6 | WIF-RBS COMMERCIAL MORTGAGE TRU SENIORSEN .. 03/01/2024 . | PAYDOUN .(5,973) | ..(5,973) . 08/15/2047 .
..94989A-AX-3 | WELLS FARGO COMMERCIAL MORTGAG SUBCMBS14 .. 03/01/2024 . | PAYDOIN . (T12) ). . 12/15/2047 .
..94989C-BA-8 | WELLS FARGO COMMERCIAL MORTGAG SUBCMBSTS .. 03/01/2024 . | PAYDOUN . .. (36,520) |. R . . 02/15/2048 .
..94989D-AV-1 | WELLS FARGO COMMERCIAL MORTGAG LCFCRUTSE .. - |- 02/0172024 . [ PAYDONN .. 202,128 ..292,128 .(2,262) | .292,128 E . . 02/15/2048 .
..94989E-AH-0 | WELLS FARGO COMMERCIAL MORTGAG SENIORSEN .... |....... |- 03/01/2024 . [PAYDOUN .......cccommrriin foomemmiiiiiiieiiis [ e (2,007) |. . 04/15/2050 .
.. 94989H-AM-2 | WELLS FARGO COMMERCIAL MORTGAG LCFSENIOR .... |....... . 03/01/2024 . [ PAYDOIN ... . 05/15/2048 .
..94980N-BD-8 |WELLS FARGO COMMERCIAL MORTGAG LCFCRUTSE .... |....... . 02/01/2024 . [ PAYDOIN ... . 09/15/2058 .
..94989T-BC-7 | WFCM_15-LC22 SENIORCMBS15-LC22  0.735% ...... | .eeennn . 03/01/2024 . [ PAYDOIN ... . 09/15/2058 .
MORGAN STANLEY & CO.
..95000F-AS-5 |WELLS FARGO COMMERCIAL MORTGAG LCFCRUT S .... |....... . 02/22/2024 . | eveiiiiiiniiiiniiniiiiiiniins e e 953,031 |........ 1,010,043 |........ 1,032,078 |........ 1,021,114 | s (W41 PR (W41 IPPRUOTIE R 1,020,360 [oovveeeiiiiiins | (67,328) |....... (67,328) . 07/15/2048 . |1.A FE ...

..95000G-AX-2 | WELLS FARGO COMMERCIAL MORTGAG LCFSENIOR .... |....... . 02/22/2024 . .2,712,029 |.... 2,711,181 . 08/15/2049 . [1.A ........

..95000G-BB-9 |WELLS FARGO COMMERCIAL MORTGAG SENIORCMB ... |....... . 03/01/2024 . [ PAYDOIN ... ....1,818 |.... . 08/15/2049 . |1.A FE ...
MORGAN STANLEY & C0. INC

..95000H-BE-1 | WELLS FARGO COMMERCIAL MORTGAG LCFCRUTSE .... |....... . 01/18/2024 . .2,090,580 |.... . 10/15/2049 . [1.A ........

..95000L-BC-6 |WELLS FARGO COMMERCIAL MORTGAG SENIORSEN .... |....... . 03/01/2024 . [PAYDOIN ... ... 1,803 |.... . 03/15/2059 . |1.A FE ...
MORGAN STANLEY & C0. INC

..95000M-BN-0 | WELLS FARGO COMMERCIAL MORTGAG LCFCRUTSE .... |....... L 01/18/2024 . | eveeeieiiiiiiiiiiiiiiiiinn e | 2,968,446 |........ 3,144,332 |........ 3,208,151 [........ 3,476,677 [oveveeeiiiiis | (2] PP (443) [ovveeeiiiiiins s 3,176,234 oo [ (207,788) |...... (207,788) |...uvvvenn 12,504 | 11/15/2059 . [1.A ........
MORGAN STANLEY & C0. INC

..95001G-AD-5 |WELLS FARGO COMMERCIAL MORTGAG LCFCRUT S .... |....... . 03/06/2024 . | .evvviiiiiiiiiiiiiiiiiniiiinns e | 1,394,363 |........ 1,488,747 |........ 1,582,602 |........ 1,544,877 [oveeeiiiiins s (3,720) |eeeiiiiiiaeaas [ (3,720) |eeeiiiiiaeaas [ 1,541,157 [ | (146,794) |...... (146,794) |....cc.. 13,358 |. 12/15/2050 . |1.A FE ...

..95001X-BA-3 | WELLS FARGO COMMERCIAL MORTGAG LCFCRUT S .... |....... L 01/18/2024 .| .evveeiiiiiiiiiiiiiiiiiiiiiies e e 2,240,182 |........ 2,382,578 |........ 2,533,501 |........ 2,468,062 |.....coovveeees fourenn (1,916) fooveeeeiiiiies o (1,916) forveeeeiiines o 2,466,145 |....coovveeeens foonnn (225,963)|...... (225,963) [..eeennnee 11,699 ). 05/15/2052 . [1.A ........
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..95002E-BB-2 | WELLS FARGO COMMERCIAL MORTGAG LCFSENIOR .... |....... . 02/22/2024 . | BARCLAYS CAPITAL .eevvvn |oovvvveiinninnnnnnns [0 3,472,745 |, 3,979,333 |........ 4,124,417 |.... ... (2,798) | e (2,798) | e 4,086, 111 |ooooeeeeeininnns s (613,365) |...... (613,365) . 02/15/2053 . [1.A ........
..950400-AH-7 | WELLTOWER OP LLC SENIOR CORP_BND ~ 4.125 .... |....... . 02/28/2024 . | VARIOUS v | | 7,819,574 8,239,000 |........ 9,198,349 |.... .. (22,592) | 2 (22,592) | e 8,903,989 |.. ... (1,084,415) [... (1,084,415) . 03/15/2029 . [2.A FE ....
MORGAN STANLEY & CO. INC
..960386-AM-2 | WESTINGHOUSE AIR BRAKE TECHNOL SENIOR CO .... |....... L 03/27/2024 . | evveniiiiiiiniiiiiiiiiiinn e [ 1,921,081 1,955,000 |........ 2,217,381 ... (9,841) ] (98 | e 2,130,473 |.. (209,392) . 09/15/2028 . (2.C FE ....
..983024-AF-7 |WYETH LLC SENIOR CORP_BND  6.450% 02/01 .... . 02/01/2024 . |MATURITY ... e e [0l 2,977,000 ... 2,977,000 |........ 3,299,141 (13,132) | L (13,132) | e 2,977,000 |.. . 02/01/2024 . (1.F FE ....
REDEMPT [ON 100.0000
..BOAOGB-8L-2 |WALGREENS CTL SENIOR CORP_BND  6.650% 0 .... |....... . 03/01/2024 . | evvvvviiiiiinniiininiiiiiiins | [ 283,408 |l 283,408 |........... 200,323 |ooeeeeennn 284,701 |oeniiiiiiiiiiinn [ (<15 1 PO N (<15 PO RN 283,403 [o.eevviiiiiiinnn foriiiiiiiiis e . 08/01/2027 . [1.F ........
REDEMPT [ON 100.0000
..BHMO37-XM-5 |NEPTUNE REGIONAL TRANSMISSION SENIOR COR .... |....... . 03/31/2024 . | evvviiiiiiiiiiiiiiiiiiniinins e | 80,483 |........... 89,483 |............ 98,508 |............ R | | (2153535 1 PO RN (2,658) |.eeeeeeiiiiiiins v 80,483 [.oooiiiies e s . 06/30/2027 . |2.A FE
REDEMPT [ON 100.0000
..BHMOJ7-RU-7 | INDUSTRIAL DEVELOPMENT AUTHORI CORP_BND ...... |....... . 03/10/2024 . | .evvviiiiiiiiiniiiiiiiiniinins e | 38,261 [..ooeneeeee 38,261 |.......ee. 38,261 | 38,261 |oeeiiiiiiiiiies e o e e e Bt 02 U R (U N 335 |. 12/10/2032 . |1.B ........
REDEMPT [ON 100.0000
..BHMOKL-C9-7 | GOLDEN SPREAD ELECTRIC COOPERA SENIOR CO .... |....... V78 (7072 R R R 186,430 |........... 186,430 |........... 186,430 |........... 186,430 |ovvvvvviiiiiins fevvvvviniiiiinns o e e e LTI U A (SRR R, 4,088 |. 08/10/2031 . [1.F ........
REDEMPT [ON 100.0000
..BHMOLD-SIi-6 | WALGREEN LEASE PASS THROUGH TR CORP_BND ...... [....... VKT S R K R 54,570 |........... 54,570 |...eenneeee 54,570 |.......c... 54,570 |ooveeiiiiiiiiies e o e e e 54,570 [ooiiiiiiies o e e 465 |. 12/25/2036 . [2.C ........
REDEMPT [ON 100.0000
..BHMOME-2P-6 | SOUTHWEST POWER POOL INC CORPBND  3.25 ..... [....... . 03/30/2024 . | .evviiiiiiiiiiiiiiiiiiiiniinns | | 125,000 |........... 125,000 |........... 125,000 |........... 125,000 |oovvvvviiiiiinns fovvvvvviiiiieine o fo e e 125,000 |ooeeeiiiiiiiees o e o, 1,016 |. 09/30/2024 . |1.G ........
REDEMPT [ON 100.0000
..BH103-77-7 | SOUTHWEST POWER POOL INC SENIOR CORP_BND ..... [....... . 03/30/2024 . | .evvviiiiiiiiiiiiiiiiiiiiinins e [ 20,254 |............ 20,254 |oeeeeeeenns 31,087 |t 30,533 [oevviiiiiiiiiinn oo [QI24°) 1 PO N (QI74°) 1 PO RN 20,254 |oveeiiiiiiiiiins feeniiiiiiiiis o 353 |. 12/30/2042 . |1.F FE .
REDEMPT [ON 100.0000
..BHM1DB-PO-0 |BEAR SWAMP FINANCE LP SENIOR CORPBND ........ [....... . 03/31/2024 . | evvvviiiiiiiiiiniiiiiiiiniins e | 55,259 |[.....eeeeee 55,259 |oeeeeeennns 55,259 [...eeenneee 55,259 [ouvvvviiiiininnn o e e e e 55,259 |oevvviiiiiiiiins fornnniiiiiiiiis o e 676 |. 10/08/2025 . |3.A PL
..BHM1F9-B7-3 | STONEHENGE CAPITAL FUND CONNEC SENIOR CO .... |....... . 03/15/2024 . . . . 12/15/2025 . [1.C FE .
..BHM1JL-RF-7 | ARTHUR J GALLAGHER & CO CORP_BND ~ 4.580 .... |....... . 02/27/2024 . |MATURITY . . . 1,000,000 1,000,349 |.... .1,000,000 |.. . 02/27/2024 . |2.B PL
REDEMPT [ON 100.0000
..BHMN1-D7-9 | BFC HONEYWELL FEDERAL RECEIVAB SECURED C .... |....... . 03/01/2024 . | evveiiiiiiiiiiiiiies e e 126,426 | 126,426 |........... 126,426 |........... 126,426 |ooooeeeeeeiiiees e e e o e LT O Y S N 880 |[. 12/01/2041 .11.B ........
..BHMANA-HE-0 |LTC PROPERTIES INC SENIOR CORP BND 4.5 .... |....... . 02/16/2024 . .... 120,000 .... 120,000 |.......... 120,000 |.... ... 120,000 |.. . 02/16/2032 . [2.C ........
..BHM189-V3-6 | FRANKLIN STREET PROPERTIES COR SENIOR CO .... .| 02/21/2024 . [DIRECT .... , ........ 1,250,250 |........ 1,250,259 |........ 1,250,259 |.... oo 1,250,250 .. . 12/20/2024 . |3.C FE
..BHM189-V3-6 | FRANKLIN STREET PROPERTIES COR SENIOR CO .... |....... . 02/22/2024 . | TAXABLE EXCHANGE ........ |oeeeeeeeeeiinnnnenns |oeees 3,540,877 |........ 3,740,741 |........ 3,740,741 |........ 3,740,741 [ovvviiiiiiinnn oo e e e o 3,740,741 (199,864) . 12/20/2024 . |3.C FE
REDEMPT [ON 100.0000
..BHM1TO-2R-3 | ALASKA VENTURES LLC SENIOR CORP_BND 4. .... [....... . 03/31/2024 . | evveiiiiiiiiiiiniiiiiiiinn e e 84,981 [..eeeneee. 84,981 [......eeee. 84,981 |............ L P N (SRR R B O Y R N 992 |. 06/30/2033 . |2.C PL
..BHMAWC-Z9-7 |MARI JONE LTD & MARI BOYLE LTD SENIOR CO .... |....... . 03/31/2024 . | evveiiiiiniiiiiiiiiiiinnn e e 35,664 |............ 35,664 |............ 35,664 |............ 35,664 |.oooeiiiiiiiiies e e e e B P N 498 |. 06/30/2031 . [3.A PL
..BHM1WC-ZA-4 |MARI JONE LTD & MARI BOYLE LTD SENIOR CO .... |....... . 03/31/2024 . | evveiiiiiniiiiiiiiiiiinnn e e 35,664 |............ 35,664 |............ 35,664 |............ 35,664 |.oooeiiiiiiiiies e e e e B P N 498 |. 06/30/2031 . [3.A PL
..BHM1XJ-J7-3 | AMAZON SAN BERNARDINO AIR CARG SENIOR CO .... |....... L 03/11/2024 . | evveeeiiieiiiiiiiiinn e e 37,338 |........... 37,338 [ooonnnnne 37,338 |oeeeeenns B X O P SN (SRR R 1 O P N 282 |. 03/10/2041 . (1.D ........
..BHM217-XU-5 | GRIDFLEX GENERATION LLC SENIOR CORP_BND ...... . 02/01/2024 . .(122,646) |......... (122,646) |......... (122,646) |......... (122,646) |.... oo (122,646) ). . 12/31/2030 . (4.B PL ....
..BHM217-XU-5 | GRIDFLEX GENERATION LLC SENIOR CORP_BND ...... . 01/01/2024 . | TAX FREE EXCHANGE ....... ..6,446,002 |........ 6,446,902 |........ 6,446,902 |........6,446,902 [.....oevvirnnnns ooveiiiiiiiis e s e e 6,446,902 |. . 12/31/2030 . |2.CPL ....
REDEMPT [ON 100.0000
..BHM28H-4T-1 | GREEN BRICK PARTNERS INC CORP BND  3.25 .... |....... V275 Z S R R R 2,060,000 |........ 2,060,000 |........ 2,060,000 |........ 2,060,000 [ooeeeiiiiiiiiins e o e o o PRI 4[4[ U I R RN 16,738 |. 02/25/2028 . |2.C PL ....
..BHM20Z-03-8 | VICOF |1 TRUST ABS_ABS ~ 4.000% 02/10/30 .... |....... . 03/20/2024 . |PAYDOIN .ooovvviiiiiiiiiins e | 850,674 |........... 850,674 |........... 848,547 |........... 849,168 [....vvvviiiiins foeeeinnnn 1,515 [ovviiiiiiiiinns [ L) T PO AR e P 8,143 |. 02/10/2030 . [1.G PL ....
..BRTHW1-DJ-9 | CVS CAREMARK CTL 9-2009 CVSCAREMARKCTLO- .... |....... TR P O L 1< 2 1< N N 26,315 [.ennnnee 26,315 |............ 26,315 | e e e e 26,315 [oooiiiiiiiiiiins i e e 346 |. 10/10/2031 . [2.B ........
..BRTHW1-F3-2 | VERIZON CORPORATE SERVICES GRO VERIZONCO .... . 03/15/2024 . . . . JUUT . . . 056/15/2035 . [2.A ........
..BRYCZ9-4S-4 | LENDINGPOINT FUNDING 4 TRUST ABS ABS 8 ... . 03/15/2024 . | PAYDOUN ... .. 867,092 867,092 867,029 |...........867,022 |.... .867,092 |. . 12/31/2028 . [1.F ........
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..BRYNRK-BP-2 |CL B NT - ISSUED AUG 2023 ABS  5.940% O .... . 03/29/2024 . |PAYDOUN ....oovvvvvivnnnnnns .. 2,950,695 .3,094,589 |.... (143,894) |. .(143,8%) |... . 04/30/2036 . [1.B PL ..
..136385-AL-5 | CANADIAN NATURAL RESOURCES LTD SENIOR CO .... . 03/15/2024 . | JANE STREET CAPITAL . ..121,684 |. . ... (307) . (23,725) |. (23,725) |.. . 03/15/2038 . [2.A FE ...
..20250N-AR-6 | ENBRIDGE INC SENIOR CORP_BND ~ 3.700% 07 ... . 03/27/2024 . | TD SECURITIES (USA) .... ........ 3,089,366 |.... .. (13,937) |... ...... (320,513) |...... (320,513) . 07/15/2027 . [2.A FE ...
..867229-AD-8 | SUNCOR ENERGY INC SENIOR CORP_BND  5.95 ..... . 03/06/2024 . | JANE STREET CAPITAL .... |.eeeeeeeeeenenennnns |oennnnnn 231,827 |.0llll0.220,000 |........... 282,672 |........... 274,487 [ovvveiniiiiies oo (T67) | s (787) |oevvveeneeiiis foreeeennnnn273,720 foriiiiiiiiiins s (41,893) |....... (41,893) . 12/01/2034 . [2.A FE ...
CITICORP SECURITIES
..89352H-AX-7 | TRANSCANADA PIPELINES LTD SENIOR CORPBN .... . 03/15/2024 . |MARKETS .....ovvvvmmmnnnnnnn foereeeeeniiieeeeenns | 1,640,115 |........ 1,700,000 |........ 1,789,692 |........1,782,381 |....oooeiiiiins |t (940) |. e (940) | e 1,781,440 | |l (241,326) |...... (241,326) . 05/15/2038 . [2.B FE ..
..89352L-AG-5 | TRANSCANADA PIPELINES LTD SENIOR CORPBN .... . 03/19/2024 . | DEUTSCHE BANK AG ........ |oeeeeeeeeiiiennnnnns |oees 14,935,238 |....... 13,636,000 |....... 18,290,108 |.......17,126,863 |.... .(130,884) |.ooeeeieiiiiiees e 16,995,980 |.. ... (2,060,742) |... (2,060,742) , . 06/15/2029 . [2.A FE ..
..BHMOLT-QY-9 |FINNING INTERNATIONAL INC SENIOR CORP_BN .... . 01/19/2024 . |MATURITY ...oovvvvinnnnnns I R 5,000,000 |........ 5,000,000 |........ 5,000,000 |........5,000,000 |.... Y 5,000,000 |.. .. 102,000 |. 01/19/2024 . [2.A FE ...
..03512T-AF-8 | ANGLOGOLD ASHANTI HOLDINGS PLC SENIOR CO .... . 03/26/2024 . | BROADPOINT SECURITIES .. |. . 2,518,600 ..2,800,000 .. 2,757,720 |. .2,768,876 |. .2,770,290 .38,588 |. 11/01/2028 . [2.C FE ...
..07335C-AK-0 | BENEFIT STREET PARTNERS CLO LT SENIORCMB .... . 03/01/2024 . |PAYDOIN .oovvvvviiiiiiiiins e oo, , ....3,928 |. ...163 |. 08/15/2062 . [1.A FE ..
..143111-AE-2 | CARLYLE US CLO LTD CGMS_22-3 MEZZANIN B .... . 02/15/2024 . |DIRECT .... ...... 2,150,000 |........2,150, . , .2,150,000 |.... ........2,150,000 |.. . 07/20/2035 . [1.E FE ..
..23371D-AH-7 |DAE FUNDING LLC SENIOR CORP_BND 144A 1 ... . 02/15/2024 . |MATURITY L.ovvviiiiiiiininn Joeeeeeeeieieeeeeenes | 2,647,000 |........ 2,647,000 |........ 2,607,295 |........2,644,673 [.ccooiiiiiiiins [ 2,327 | 2,827 s e, 2,647,000 |.. . 02/15/2024 . [2.C FE ...
..23636A-AR-2 | DANSKE BANK A/S SRBN CORP_BND 144A 4.3 ... . 03/08/2024 . | SG SECURITIES . . 2,276,188 .. 2,340,000 ..2,235,714 |. .2,285,986 |. K .2,288,117 . 06/12/2028 . [2.A FE ...
..20003E-AE-5 | ELMWNOODCLOVI I ILTDELMWS8_21- MEZZANINABS21 ... . 03/22/2024 . | PAYDOUN ..2,562,500 |........ 2,562,500 |........ 2,531,750 |........2,538,311 [ooooiiiiiiiiins [eennnnnl20189 | 24189 [ [, 2,562,500 |.. . 01/20/2034 . [1.F FE ..
HUTCHINSON SHOCKEY ERLEY
..40049J-AZ-0 | GRUPO TELEVISA SAB SENIOR CORP_BND 6.6 .... [D..... . 03/06/2024 . F PP RN 5,174,400 |........ 5,000,000 |........ 4,917,554 |........ 4,938,453 |..coooviiiininns fovnnnnnnnnnn 400 [ouniniiiiiiiiins foniinn 400 | | 4,938,852 |.. 235,548 . 01/15/2040 . (2.B FE ....
..40049J-BA-4 | GRUPO TELEVISA SAB SENIOR CORP_BND 5.0 .... [D..... . 03/06/2024 . & CO vooeeeeeeeiiiiiiiieieee e e 3,149,625 |........ 3,700,000 |........ 2,944,830 |........2,946,810 |..ccevvrrrrnnnns fennnnnnnn 2,088 [ [ 2,048 | | 2,949,759 199,866 |............ 59,007 |. 05/13/2045 . |2.B FE ....
..478375-AH-1 | JOHNSON CONTROLS INTERNATIONAL SENIOR CO ..... . 03/06/2024 . .... 109,000 .143,884 |.. (27,944) . 01/15/2036 . [2.B FE ..
..532522-AA-7 |LIMA METRO LINE 2 FINANCE LTD SECURED (O .... . 0170172024 . |VARIOUS ...oovvvvviiiiiiiins foveiiiieiiiiiiiiies o e o, e ..(4,658) 4,658 |.. . 07/05/2034 . [2.C FE ..
..869641-AK-8 | SUZANO AUSTRIA GMBH SENIOR CORPBND ~ 3. .... [D..... |. 03/06/2024 . | JEFFRIES & CO. INC. . 2,510,821 ..3,050,000 ..2,816,523 |. .2,854,811 .2,858,616 (347,795) |.. . 01/15/2032 . [2.C FE ..
..88032W-AG-1 | TENCENT HOLDINGS LTD SENIOR CORP_BND 144 .... |D..... . 03/06/2024 . | VARIOUS ......oevvvvvennnnns ..950,860 |........ 1,000,000 997,264 |...........998,645 |.... ....998,702 |.. (47,842) . 01/19/2028 . [1.E FE ..
HUTCHINSON SHOCKEY ERLEY
..898339-AB-2 |FIDEICOMISO FIBRA UNO SENIOR CORP_BND 14 .... |D..... . 03/25/2024 . |& €O coooeeeiiiiiiiiiieieeee e | 1,089,400 |........ 1,300,000 |........... 909,740 |........... 910,506 |...oooovvviiiins Joeiiiiinnns 1L 2 R R 1L 20 R R 911,402 177,98 |ooevveeenes 58,149 |. 01/15/2050 . |2.C FE ....
CITICORP SECURITIES
..91911T-AK-9 | VALE OVERSEAS LTD SENIOR CORP_BND  6.87 .... |[D..... . 03/26/2024 . |MARKETS ....ovvvvvnnnnnnnnns fooveeeiiiiieeeieeens oo 3,284,937 |........ 3,083,000 |........ 3,096,951 |........ 3,029,083 |...oovvviiiiiins fevnnnnns (8,864) [c.vvvvveennnnnnn o (8,864) [c.vvvvveennnnnnn oo 3,020,218 (635,282) |............ 81,250 |. 11/10/2039 . |2.C FE ....
REDEMPT [ON 100.0000
..BHMOM6-4A-4 | NASSAU AIRPORT DEVELOPMENT CO SENIOR COR .... |D..... VRV R V()72 OO K R 75,000 [oeeeeennnnee 75,000 |............ 75,000 |..eeeveeenns 75,000 |oeevvviiiiiiiins fevevevniiiiinne o e . 06/30/2035 . |2.C FE
REDEMPT [ON 100.0000
..BHMONW-8E-4 | SBM BALEIA AZUL SARL SENIOR CORP_BND 5 .... |[D..... VRV V(172 R R R 168,000 |.......... 168,000 |.......... 166,480 |.......... 168,000 [ouevvvvevennnnnn fooveiiiiiiiis e e . 09/15/2027 . |3.C FE
REDEMPT [ON 100.0000
..BHM1V5-97-6 |EOLICA MESA LA PAZ S DE RL DE SENIOR COR .... [D..... . 03/20/2024 . | .. .. 37,061 JC V113 I R N . 12/20/2044 . [2.C FE ..
..BRYBZ9-U6-5 |SLR LLC SLR_22-2 ABS_ABS _22-2 144A 5. .... [D..... |. 03/256/2024 . |PA ..571,802 ..571,802 |. o) . 12/30/2052 . (1.E PL ..
..G2519Y-AA-6 | CREDICORP LTD SENIOR CORP_BND  2.750% O .... |[D..... . 01/04/2024 . | JEFFRIES & CO. INC. .... |.... . 1,147,500 1,145,680 |.... .. 690 | .. 690 |... . 06/17/2025 . 2.B FE ..
REDEMPT [ON 100.0000
..G54897-AA-4 | LIMA METRO LINE 2 FINANCE LTD SECURED CO .... [D..... . 01/05/2024 . | .evvvviiiiiiiiniiiiiiiinninins e | 51,424 |............ 51,424 |............ 58,688 |............ 57,569 |eoeiiiiiiiiiins et (6,145) |oeeeeeiiiiiiins v (6,145) |.eoeeeeiiiiiiins v B51,424 [oiiiiiies s s o 755 |. 07/05/2034 . [2.C ........
REDEMPT [ON 100.0000
..P4909L-AA-8 | GNL QUINTERO SA SENIOR CORP BND  4.634% .... |D..... L 01/31/2024 . | .evvviviiiiiiiiiiiiiiiiiiiiins | | 98,608 |............ 98,608 |........... 104,648 |........... 103,145 |..oooeeeiiiiinns |, (4,537) |ooeeeiiiiiiines foveeeens (4,537) |oeeeiiiiiiiiins foveiinnnnns 98,608 |..oooeeeeeeieees o feviiiiiiiiiiinn foiiiiinnee, 2,285 |. 07/31/2029 . |2.A FE ....
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 595,353,396 613,437,074 654,849,230 634,991,290 31 (1,276,275) (1,276,244) 637,286,877 (41,506,369) [ (41,506,369) 9,727,545 XXX XXX
MORGAN STANLEY & CO. INC
..060505-EN-0 | BANKOFAMERICACORP CAPSEC CORP_BND  6.10 ... . 01/29/2024 . | evveniiiiie ..2,705,000 ..2,610,325 |........2,610,325 |.... .2,610,325 |.. ...94,915 [.... . 01/01/9999 . |2.B FE
..89356B-AG-3 | TRANSCANADATRUST JRSUB CORP_BND ~ 5.600% .... . 03/15/2024 . | MARKETAXESS CORPORATI . 700,000 . 700,000 |. . 700,000 |. 700,000 . (66,402) |. . 03/07/2082 . |2.C FE
..05565A-HN-6 | BNP PARIBAS SA CAPSEC CORP_BND 144A 6. .... . 03/25/2024 . | CALL 100.0000 ... ..3,791,000 ..4,164,036 |. .4,164,036 |. . .4,164,036 (373,036) | s . 01/01/9999 . |2.C FE
..90352J-AF-0 | UBSGROUPAG CAPSEC CORP_BND 144A  7.000% .... . 01/31/2024 . | CALL 100.0000 ..... |oeeeeeeeeeeeennnnnns [o.... 15,000,000 |....... 15,000,000 |....... 16,556,250 |.......16,556,250 [.....coceiee fooveiiiiiiiiiins o e Jeveieiiiiiiiees foeees 16,556,250 |.. ... (1,556,250) |... (1,556,250) ...525,000 |. 01/01/9999 . [2.C FE ....
1309999999. Subtotal - Bonds - Hybrid Securities 22,129,838 22,196,000 24,030,611 24,030,611 24,030,611 (1,900,773)| (1,900,773) 732,805 XXX XXX
REDEMPT [ON 100.0000
..BHM29T-OM-4 | STRATEGIC PARTNERS FUND VIT1 T TERM_LOAN .... |....... L 01/23/2024 . | evveeiiiiiiieiiiiiiniiiinn | | 2,277,375 |........ 2,277,375 |..ccee. 2,277,375 |........ A £ O O O (RN 2,277,375 |evvvvvvvvvnnnnnn fonnniniiiiiiins fois . 03/10/2026 . [1.F PL .
REDEMPT [ON 100.0000
..BHM2CA-G9-2 | HARBOURVEST STRUCTURED SOLUTIQ TERM_LOAN .... |....... . 03/22/2024 . | uveiiiiiiiiiiiiiiiiiiiiiiiinn i e 486,945 |........... 486,945 |........... 486,945 |........... 486,945 [.oviiiiiiiine o o e e foviiiiinn, 486,945 |..vvvvvvvnninnnn fovviiiiiiiiiiins o e 3,401 ). 09/20/2026 . [1.G PL .
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STATEMENT AS OF MARCH 31, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- For- | Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (11+12-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description eign| Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 13) Value Date Disposal | Disposal [ Disposal Year Date Symbol
REDEMPT [ON 100.0000
..BHM2D7-H4-8 | COLLER INTERNATIONAL PARTNERS SECURED TE .... |....... . 03/04/2024 . | evveiiiiiiiiiiiiiiiiiiiinins e e 56,160 [...ovvnnnnes 56,160 |............ 56,047 |............ LU R A L O A [T O A LS L O O S N 1,194 |. 11/24/2026 . [1.F PL ....
..BHM2F8-HK-8 |WHLP IV RP LP SECURED TERM_LOAN 0.00 .... [....... . 03/28/2024 . R 3,101,049 |........ 3,101,049 |[........ 3,007,948 |. . 03/23/2026 . [1.G PL ....
..BHM2HO-M2-7 | ICM INVESTMENT PARTNERS || LLC SECURED T .... |. . 01/31/2024 . | DIRECT .. . 2,621,860 |........2,621,860 |.. 2,621,860 |. . 02/22/2024 . 3.B FE ....
..BHM2HO-M2-7 | ICM INVESTMENT PARTNERS || LLC SECURED T .... |....... . 02/22/2024 . | MATURITY R 44,378,140 |....... 44,378,140 |....... 44,378,140 . 02/22/2024 . 3.B FE ....
REDEMPT [ON 100.0000
..BRYBRN-Q3-6 |BLACKROCK SLS NAV FACILITY TERM_LOAN 0 ... |....... L 02/07/2024 . | .evenneeeiiiiiieeeeeeiieeees i e 1,692,661 |........ 1,592,661 |........ 1,581,726 |........ 1,684,881 |.oovveenieiieens fevnninnns 7779 foeiiiiiiis e 779 foiiiiiiiiis oo I Y S N 25,675 |. 01/26/2027 . |1.F ........
REDEMPT [ON 100.0000
..BRYKOQ-WC-0 [BRINLEY PD SPV | LLC TERM_LOAN  0.000% ..... |....... . 02/06/2024 . | .eeunneieiiiiiiieeeeeiiieeees i e 2,110,000 |........ 2,110,000 |........ 2,123,918 |........ 1,153,857 [ oeennn (17,388) |ovvvvverrreennns fovnanns (17,388) |ovvvvrervriennns fernnnnns (O 0 U Y U N 11,846 (. 10/14/2032 . |1.F ........
..BRYKOR-04-1 |BRINLEY PD SPV | LLC TERM_LOAN  0.000% ..... [....... . 01/10/2024 . |DIRECT .evvviivviinniiinnns Jooeeeeeeiieeeeeeeens ool 6,134,992 |........ 6,134,992 |........ 6,189,260 |........ 6,020,772 |.ooooiiiiiiiiins |oeeeeens 4,394 [ oo 4,394 [ oo 6,186,134 [.occcoeeiienniss |eeens (51,142) |....... (51,142) |t (2,723) |. 10/14/2032 . |1.F ........
REDEMPT [ON 100.0000
..BRYKOR-04-1 |BRINLEY PD SPV | LLC TERM_LOAN  0.000% ..... [....... VK VLR V(172 RN K R 1,481,500 |........ 1,481,500 |........ 1,499,849 |........ 1,019,813 |ooveviiiiiiiiins e [EZ304:7) ) R R (G747 R R 1,481,500 |oooeeeeiiiiiins v e o, 5,096 |. 10/14/2032 . |1.F ........
REDEMPT [ON 100.0000
..BRYKLM-MN-3 | CANOPUS AVIATION NO 2 DESIGNAT SECURED T .... |....... L 03/11/2024 . | .evvviiiiiiiiiiiiiiiiiiiiiiins | | 24,411 ... 24,411 |............ 24,350 |............ 24,355 [oeeeieniiniinnn fooiiiiii 56 [oeeeeeennnninnnn foriiiiiiiinns LI O RO 4410 [ L e e 337 |. 06/28/2029 . [2.A ........
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 64,265,093 64,265,093 64,337,417 62,723,164 (38,108) (38,108) 64,316,235 (51,142) (51,142) 2,064,711 XXX XXX
2509999997. Total - Bonds - Part 4 933,594,409 953,365, 763 1,039,317,279 | 1,007,466,650 31 (1,844,076) (1,844,045) 1,010,825,623 (77,571,776) | (77,571,776) 18,698, 155 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 933,594,409 953,365, 763 1,039,317,279 | 1,007,466,650 31 (1,844,076) (1,844,045) 1,010,825,623 (77,571,776) | (77,571,776) 18,698, 155 XXX XXX
4509999997. Total - Preferred Stocks - Part 4 XXX 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 XXX XXX XXX
| | ‘TALCOTT RESOLUTION LIFE
..02740#-10-7 | AMERICAN MATURITY LIFE INSURANCE COMPANY .... |....... . 01/01/2024 . | INCORPORATED .......eevvee ovveeeeeeeiieeeeeess |oeees 16,460,252 |........oeeeeeeees e 16,460,252 |....... 16,460,242 |...vvvvvvvnnnnnn fooviiiiiiiiiiins o e e foinns 16,460,252 |..oveniiiiiiinns Joveiiniiiiinnns Joveinniiiiiiiins foveinnniiiiiiinnnnns foreeeees ieeennn| ceeeeiiiinn
5929999999. Subtotal - Common Stocks - Parent, Subsidiaries and Affiliates Other 16,460,252 XXX 16,460,252 16,460,242 16,460,252 XXX XXX
5989999997. Total - Common Stocks - Part 4 16,460,252 XXX 16,460,252 16,460,242 16,460,252 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 16,460, 252 XXX 16,460,252 16,460,242 16,460,252 XXX XXX
5999999999. Total - Preferred and Common Stocks 16,460,252 XXX 16,460,252 16,460,242 16,460,252 XXX XXX
6009999999 - Totals 950,054,661 XXX 1,055,777,531 1,023,926,892 31 (1,844,076) (1,844,045) 1,027,285,875 (77,571,776) | (77,571,776) 18,698, 155 XXX XXX
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
CALL OPTION 10Y RTR
3.000000 29-NOV-2032 | VAGLB HEDGE - MACRO Interest
BHVM2JDWY7 ......cceeen HEDGE ....cevvveieeens N/A ot Rate........... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 11/28/2022 |. 11/29/2082 |..cevveeevaeenn fenenn 200,000,000 |-cvvveenneeees 0.03(..... 10,975,000 [-eeevnneeeeeeenn foemeeeeeeneiees foeees 6,611,100 |......ccvve |oeveee 6,611,100 |..... (1,414,380)[ ..o eeeeeeeeeeee e foeeeeeeeeeeee o | s 2 e
CALL OPTION 20Y RTR
2.000000 14-DEC-2033 | VAGLB HEDGE - MACRO Interest
BHV2P2WV ... .... |HEDGE N/A . . |Rate... . [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 12/14/2023 |. 12/14/2033 |.... P 50,000,000 P A 1,499,754 [ .oveeeennn [ 1,499,754 |....... (271,262)|. -2 ..
CALL OPTION 20Y RTR
3.000000 14-DEC-2033 | VAGLB HEDGE - MACRO Interest
BHM2P2Y70 .............. HEDGE ....cevvveieeens N/A ot Rate........... BARCLAYS BANK PLC ~ GBGSEF7VJP5I170UK5573  |. 12/14/2023 |. 12/14/2083 |....oevveeeeeeen fennnnn 50,000,000 |...ccvvvnnnnns [UN0X]) R TR (101,590)f. e eeeeeeeeeee Jeeneen 3,205,343 [...covvvnnn |oenne 3,205,343 |....... (540,759)].cvvveeeeeeeen foeeeemmneeeeeeen foeee e e | e 2 e
CALL OPTION 20Y RTR
2.000000 19-DEC-2033 | VAGLB HEDGE - MACRO Interest WELLS FARGO BANK,
BHM2P6193 .............. HEDGE ......ccovnnninnns N/A Lot Rate........... N i KB1H1DSPREMYMCUFXT09 |. 12/19/2023 |. 12/19/2033 |.......ccevvvven fovnnns 50,000,000 (....cccuunnnns 0.02 i foeeennnns (48,693)]..cvvniiiiinnnnns fooeens 1,492,177 oo | 1,492,177 |....... (268,620)[.....ccvvvennninns Jovvnnnnnniiiinins fooniiiiiiiinninnns o | e 2 s
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 10,975,000 (196,089) 12,808,374 | XXX 12,808,374 (2,495,021) XXX XXX
PUT OPTION NOV27 SPX P|VAGLB HEDGE - MACRO GOLDMAN SACHS & CO
@ 2300 BHW2J2XM5 ..... HEDGE ......cvvvnneeens N/A s Equity/Index |1 ooorviirnnniinnnns W22LROWP2|HZNBBBKS28  |. 11/02/2022 |. 11/30/2027 |........ 50,000 |..... 115,000,000 [.............. 2300 |...... 2,051,500 [.eeeneeiiinnnnns foevvinninneeiiins foeeeens 1475 | e [ 31,475 |....... (R (078573 PR RN RN RN (R 2 e
PUT OPTION NOV27 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 3725 BHW2J3CD6 ..... HEDGE ......cvvvnneeens N/A s Equity/Index |BANK ........ceennnnns 7HBGLXDRUGQFUS7RNES7  |. 11/03/2022 |. 11/30/2027 |........ 50,000 |..... 186,250,000 |...evvvnnnnens 3725 ... 15,152,195 [oeeniiiiiiiinens [ fes 1,037,869 [..ooeeeeens |onee 1,037,869 |..... [QIVETRETA)) R FPUURR R RN TN 2 e
PUT OPTION 10Y RTR
3.400000 03-NOV-2032 | VAGLB HEDGE - MACRO Interest
BHM2J3EF9 .............. HEDGE ....cevvveieeens N/A ot Rate........... CITIBANK NA ........ E570DZWZ7FF32TWEFA76 | 11/03/2022 |. 11/03/2082 |..eevveueveaenn feunnn 200,000,000 |............ 0.034]..... 10,950,000 [-eeevvneneeeeenn formmeeeeeeneaes foeeees 8,673,120 [.evuunenes fonneee 8,673,120 |..... (1,736,480)[- ... eeeeeeeeeeee Jeeee e foeeeeeeeeeeeeee o | s 2 e
PUT OPTION NOV27 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 3775 BHU2J3HNO ..... HEDGE ....ccvvveieeenns N/A ot Equity/Index |BANK ......coeeunnnnns 7HBGLXDRUGQFUS7RNES7  |. 11/04/2022 |. 11/30/2027 |....... 100,000 |..... 377,500,000 [...ccvvvnnnnns 3775 |..... 30,378,790 [-eeeeeeeeeeees Jeeeeee e oo 2,249,831 | .coevviins fennnnn 2,249,831 |..... (2,377,948)|-eeeeeeeeenes foeeeemmeeeeeeenn feeeeeeeeneeees Jeeeneeeeeeee [ v 2 e
PUT OPTION NOV27 SPX P [VAGLB HEDGE - MACRO BANK OF ANERICA NA
@ 2275 BHW2J4EAS ..... HEDGE ....ccvvvenneeenns N/A ot Equity/Index |.ceeviriiinennniininnns BATYDEB6GKMZ0031MB27  |. 11/07/2022 |. 11/30/2027 |....... 100,000 |..... 227,500,000 [...cevvnnnnnns 2215 |...... 4,400,000 [-eeeemmnneeeeeen Jormmeeeeeeeeies foeeeennnns 54,442 [ .oooiiiin | 54,442 1....... (193, 7671)[-. e eeeeeeeneeeee Jeemmneeeeeemnn foeeeeeemeeeeeeen foeeeece | s 2 e
PUT OPTION NOV27 SPX P [VAGLB HEDGE - MACRO BANK OF ANERICA NA
@ 3775 BHM2J4ET7 ..... HEDGE ....ccvvvenneeenns N/A ot Equity/Index |..ceeviriiinnnnniininnns BATYDEB6GKMZ0031MB27  |. 11/07/2022 |. 11/30/2027 |........ 50,000 |..... 188,750,000 [.......ccv.. 3775 ... 15,208,000 [-oeeevvnneeeeeenn formmeeeeeeneees foeees 1,124,916 |.....ccevns o 1,124,916 |..... (1,188,974 e foeeee e [ | s 2 e
PUT OPTION NOV27 SPX P [VAGLB HEDGE - MACRO BANK OF ANERICA NA
@ 2300 BHW2J4MC5 ..... HEDGE ....cevvveieeens N/A ot Equity/Index |..ceeviriiinnnnniinnnnns BATYDEB6GKMZ0031MB27  |. 11/08/2022 |. 11/30/2027 |....... 100,000 |..... 230,000,000 [...ccevvnnnnns 2300 |...... 4,353,000 [-..eeeeeemniees foeeemenieeeeeennn feeeeeeeens 62,950 | ..oovvnnnns fornens 62,950 |....... (204,708)[...eeeeeeenaeeee Jeemmnneeeeemmni foreeeemmeeeeeeen foeeeeceees | s 2 e
PUT OPTION NOV27 NDX P [VAGLB HEDGE - MACRO BANK OF ANERICA NA
@ 6800 BHM2J5TTS ... HEDGE ....ccvvveieeenns N/A ot Equity/Index |..ceeviriiinnnnniinnnnns BATYDEB6GKMZ0031MB27  |. 11/10/2022 |. 11/30/2027 |........ 17,115 |..... 116,382,000 |-.cevvenneeeee 6800 |...... 3,010,871 [oeeeeeeeeeeeeen [ s 4144 | e 4,144 |......... (52,849)].eneeeeeeenes foeeeemmeeeeeeen [ e [ s 2 e
PUT OPTION NOV27 NDX P [VAGLB HEDGE - MACRO BANK OF ANERICA NA
@ 11350 BHM2J5TUS ... |HEDGE ......coevunnnneens N/A ot Equity/Index |.ceeviriiinennniininnns BATYDEB6GKMZ0031MB27  |. 11/10/2022 |. 11/30/2027 |........ 17,115 |..... 194,255,250 |............. 11350 |..... 18,236,546 [...ooeeeeeneeees foeeeeeieeeeeennnn o 707,352 [cevneeeees e 707,382 |....... (806,543)[-. e eeeeeeneeee Jeemnneeeeeemnnis foereeeemeieeeeeen foeeeeee | s 2 e
PUT OPTION NOV27 RTY P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 1825 BHM2J5TVS ..... HEDGE .. .. [NA L.........|Equity/Index [BANK ... 7HBGLXDRUGQFUS7RNES7  |. 11/10/2022 |. 11/30/2027 |....... 213,000 |..... 388,725,000 L1825 ... 34,466,808 P R 7,956,729 | .coovvnnnns fennnnn 7,956,729 |..... (5,548,026)|.
PUT OPTION NOV27 RTY P|VAGLB HEDGE - MACRO GOLDMAN SACHS & CO
@ 1100 BHM2J5TWT ... HEDGE ....ccvvvenneeenns N/A ot Equity/Index |1 oovrverrininiaenes W22LROWP2|HZNBBBKS528  |. 11/10/2022 |. 11/30/2027 |....... 106,500 |..... 117,150,000 [.......cce.... 1100 |...... 2,848,939 |.eeeeeeeeeeee e s 155,473 | cevvvvn [ 155,473 |....... (298,532)].ccvveeeeemennn foeeeemmmeeeeeeen feeeeeeeeeeeees e | e 2 e
PUT OPTION 10Y RTR
3.000000 15-NOV-2032 | VAGLB HEDGE - MACRO Interest
BHV2J7B48 .............. HEDGE ......cvvvnneeens N/A s Rate........... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 11/15/2022 |. 11/15/2082 |..covvvennrvninn funns 200,000,000 |...cuunnnnnens 0.03[...... 8,720,000 [.oeevvvveniieeenn fornneeeiiiiiins foeees 6,609,260 [.....oceee fonnnns 6,609,260 |..... (IR STRCT10) PR RPN R RN Ty 2 e
PUT OPTION 10Y RTR
3.000000 22-NOV-2032 | VAGLB HEDGE - MACRO Interest
BHV2JA480 ... .... |HEDGE .. . [NA .. | Rate... . |BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 11/21/2022 |. 11/22/2032 |.... N TP 200,000,000|..............0.03 |...... 9,516,000 J IO 6,610,860 |......ccvvn |oernee 6,610,860 |..... (1,414,820)(. 2 ..
PUT OPTION 10Y RTR
2.750000 01-DEC-2032 | VAGLB HEDGE - MACRO Interest SMBC CAPITAL
BHVM2JENC2 .............. HEDGE ......cvvvnneeens N/A s Rate........... MARKETS ....oevnnnnne TVJBSHLIZLORGWGDTNO3  |. 12/01/2022 |. 12/01/2082 |....evvvnnrvvinn feunns 200,000,000 |........... 0.0275 |...... 9,390,000 [..eeneeereninnns foevrrninneeriinnn foes 5,528,100 [..euuneenns fonnens 5,528,100 |..... (1,227,200)[ o eevevvneeees fevneneeeceiis [ e | e 2 e
PUT OPTION 10Y RTR
2.750000 06-DEC-2032 | VAGLB HEDGE - MACRO Interest
BHV2JG693 .............. HEDGE ....cevvveieeens N/A ot Rate........... CITIBANK NA ........ ES70DZWZ7FF32TWEFA7E | 12/06/2022 |. 12/06/2082 |...evvvueveeenn feunnn 200,000,000 |........... 0.0275 |..... 10,385,000 [-eeevvneneeeeeenn formmeeeeeeneaes foeees 5,528,700 [..ouunvenns fornnee 5,528,700 |..... (1,226,920)]- - eeeeemmmnes foeeemmmmneeeeeenn feeeeeeeemnieees feeeemneeeeeene [ v 2 e
PUT OPTION 10Y RTR
2.750000 07-DEC-2032 | VAGLB HEDGE - MACRO Interest
BHM2JG7F8 .............. HEDGE ......ccvvnninnns N/A s Rate........... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 12/07/2022 |. 12/07/2082 |.....evvvivvenn fonnns 200,000,000]........... 0.0275]..... 11,190,000 J..vvnnvviinnnnnns fovvvvnnnniiiiinns foonns 5,529,280 |....ceuunns o 5,529,280 |..... (1,226,800)[....ccvvvvnnnninns Jovvnnnnnniiinnns fooniiiiiiininiins o | e 2 s
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
PUT OPTION 10Y RTR
2.750000 13-DEC-2032 |VAGLB HEDGE - MACRO Interest SMBC CAPITAL
BHM2JJCMT .......cc..e HEDGE ....ccvvvenneeenns N/A ot Rate........... MARKETS ..oeveeeeeeee TVJBSHLIZLORGWGDTNO3  |. 12/12/2022 |. 12/13/2082 |.eeevveueeeaenn feunnn 200,000,000 |........... 0.0275 |..... 10,100,000 [..eeevvmumneeeeenn Jormmmeeeeemmnnnaes foeeees 5,530,500 | ...ccvuunns feunnnn 5,530,500 |..... (1,226,420)]-+2-eeeeeeennnes foeeemmmmeeeeeennn feeeeeeeemneees foeeemeeeeeenen [ v 2 e
PUT OPTION 10Y RTR
2.750000 15-DEC-2032 |VAGLB HEDGE - MACRO Interest
BHM2JL205 ... .... |HEDGE N/A . . |Rate... . [BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 12/15/2022 |. 12/15/2032 |.... R R 200,000,000 ... 0.0275 |..... 10,356,000 P A 5,531,700 [.evuuneenns fornnns 5,531,700 |..... (1,226,200)f. -2 ..
PUT OPTION 10Y RTR
3.000000 20-DEC-2032 | VAGLB HEDGE - MACRO Interest SMBC CAPITAL
BHM2UNIPS ............... HEDGE ....cevvveieeens N/A ot Rate........... MARKETS ..oeveeeneeee TVJBSHLIZLORGWGDTNO3  |. 12/20/2022 |. 12/20/2082 |..cevveueeeeenn feunnn 200,000,000 |-cvvveenneeees 0.03(..... 10,940,000 [-oeeevvneneeeeeenn formmeeeeeeneees foeees 6,615,620 [....oveees fonnnee 6,615,620 |..... (1,412,700 eeeeeeeeeeee e oo foree e | s 2 e
PUT OPTION JAN25 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 4000 BHM2M29V8 ..... HEDGE ....cevvveieeens N/A ot Equity/Index |BANK ......cooeunnnnes 7HBGLXDRUGQFUS7RNES7  |. 07/13/2023 |. 01/17/2025 |....... 100,000 |..... 400,000,000 |-..vveeeneeees 4000 |..... 15,147,441 |........ 118,518 |oeeeeeeeeeceeeen [t 3,694,937 | ..covvnnnns fennnnn 3,694,937 |..... (4,772,607 eeeeeeeeeeee Jeeee e oo foe e | s 2 e
PUT OPTION JAN26 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 5400 BHM2MQG47 ..... HEDGE ....ccvvvenneeenns N/A ot Equity/Index |BANK ......cooeunnnnes 7HBGLXDRUGQFUS7RNES7  |. 09/12/2023 |.01/16/2026 |.......... 6,000 |...... 32,400,000 |.......cevnu 5400 |...... 4,328,712 |.......... (4,027)]ceeeeeeeeenaes foeees 2,142,512 | oo [ 2,142,512 |..... (1,828,597)]-cvveeeeeeennes foeeeemmeeeeeeenn feeeeeeeeeeees feeeeeeeeeene | v 2 e
PUT OPTION JAN25 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 5175 BHM2MQG70 ..... HEDGE ....cevvveieeens N/A ot Equity/Index |BANK ......coeeunnnnes 7HBGLXDRUGQFUS7RNES7  |. 09/12/2023 |. 01/17/2025 |.......... 6,000 |...... 31,050,000 |ceevvnnnnnns 5175 |...... 3,332,010 |.......... LI VTA T S IR 1,072,410 |..oeeeenns oo 1,072,410 |..... (1,263,555)]-cvveeeeeeennnns foeeemmmmneeeeeenn fereeeeeeeemneees feeenneeeeeeee | e 2 e
PUT OPTION JAN25 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 5175 BHM2MQG88 ..... HEDGE ....cevvveieeens N/A ot Equity/Index |BANK ......cooeunnnnes 7HBGLXDRUGQFUS7RNES7  |. 09/12/2023 |. 01/17/2025 |.......... 6,000 |...... 31,050,000 |ceevvnnnnnns 5175 |...... 3,332,010 |.......... 26,071 [cceeeeeieieeeeee e 1,072,410 [ ..oeeeenns |oeeeee 1,072,410 |..... (1,263,555)]-cvveeeeeeennnns foeeemmmmeeeeeeenn feeeeeeeemneees foeeemneeeeeenn | v 2 e
PUT OPTION JUL24 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 4950 BHU2MQG ..... HEDGE ....cevvveieeens N/A ot Equity/Index |BANK ......coevunnnnes 7HBGLXDRUGQFUS7RNES7  |. 09/12/2023 |. 07/19/2024 |.......... 6,000 |...... 29,700,000 |-eeevvnnnnnns 4950 |...... 2,343,836 |.......... 27,601 [ s 281,633 [.evveeeees o 281,633 |..... (1,049,044)]...oeeeeeennes foeeemmmneeeeeeenn feeeeeeeeeneees feeeeeeeeeeeee | v 2 e
PUT OPTION JAN26 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 5400 BHM2MQGA3 ..... HEDGE ....ccvvvenneeenns N/A ot Equity/Index |BANK ......cooennnnnes 7HBGLXDRUGQFUS7RNES7  |. 09/12/2023 |.01/16/2026 |.......... 6,000 |...... 32,400,000 |.......cevnunn 5400 |...... 4,328,712 |.......... [CN177) A I 2,142,512 | oo [ 2,142,512 |..... (1,828,597)]-ceveeeeeennies foeeeemmeeeeeeenn feeeeeeeeeeeees Jeeeeeeeeeeee | v 2 e
PUT OPTION JUL24 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 4950 BHW2MQGB1 ..... HEDGE ....ccvvvenneeenns N/A ot Equity/Index |BANK ......coeeunnnnes 7HBGLXDRUGQFUS7RNES7  |. 09/12/2023 |. 07/19/2024 |.......... 6,000 |...... 29,700,000 |-eeevvnnnnnns 4950 |...... 2,343,836 |.......... 27,601 [ s 281,633 [.evveeeees o 281,633 |..... (1,049,044)]...eeeeeeennnes foeeemmmneeeeeeenn feeeeeeeemneees feeeneeeeeeee | v 2 e
PUT OPTION JUL25 SPX P [VAGLB HEDGE - MACRO BANK OF AVERICA NA
@ 5175 BHM2MQGCI ..... HEDGE ....ccvvveieeenns N/A ot Equity/Index |..oeeviriiinnnnniininnns BATYDEB6GKMZ0031MB27  |. 09/12/2023 |. 07/18/2025 |.......... 6,000 |...... 31,050,000 |ceevvnnnnnns 5175 |...... 3,469,988 |.......... 12,180 [oeeeeeeieieeeeees Joenenn 1,449,728 | .ooveneen fonnnns 1,449,728 |..... (1,163,023)[- e eeeeeeeeeee Jeee e foeeeeemeeeeeeeee o | s 2 e
PUT OPTION JUL25 SPX P [VAGLB HEDGE - MACRO BANK OF AVERICA NA
@ 5175 BHM2MQGD7 ..... HEDGE ....ccvvveieeenns N/A ot Equity/Index |.ceeviriiinennniininnns BATYDEB6GKMZ0031MB27  |. 09/12/2023 |. 07/18/2025 |.......... 6,000 |...... 31,050,000 |ceevvnnnnnns 5175 |...... 3,469,988 |.......... 12,180 [oeeeeeeiieeeeeees Jeeneen 1,449,728 | .ooveeeens fonnnns 1,449,728 |..... (1,163,023)[- .. eeeeeeeeeeee Jeeee e foeeeeeeeeeeeeee o | s 2 e
PUT OPTION JAN25 RTY P[VAGLB HEDGE - MACRO BANK OF AVERICA NA
@ 2125 BH21QQD6 ... HEDGE ....cevvveieeens N/A ot Equity/Index |.ceeviriiinennniininnns BATYDEB6GKMZ0031MB27  |. 09/14/2023 |. 01/17/2025 |.......... 3,000 |....... 6,375,000 ......ccvnnnnn 2125 | 746,898 |........... 5,844 |ueeeiieiiiees |oeeeennnn 354,130 | .oevevnnnns fernes 354,130 |....... (177,861)] e eeeeeeeeeeeen feeeeeeemneeeee Jeememeeeeeeenee foreeecee | s 2 e
PUT OPTION JUL24 RTY P[VAGLB HEDGE - MACRO BANK OF AVERICA NA
@ 2025 BHM2MQQE4 ... HEDGE ....ccvvvenneeenns N/A ot Equity/Index |..ceeviriiinnnnniininnns BATYDEB6GKMZ0031MB27  |. 09/14/2023 |. 07/19/2024 |.......... 3,000 |....... 6,075,000 |-ccevuennneeen 2025 | 525,958 |........... 6,194 |.oeeiieiiiees |oeeeennnn 120,430 [.eveneeeees oo 120,430 |....... (174,507)[. e eeeeeeeeeee e eeemns foeeeeeeeeeeeeeen [ | s 2 e
PUT OPTION JAN26 RTY P[VAGLB HEDGE - MACRO BANK OF AVERICA NA
@ 2200 BHM2MQQFT ..... HEDGE ....ccvvvenneeenns N/A ot Equity/Index |..ceeviriiinnnnniinnnnns BATYDEB6GKMZ0031MB27  |. 09/14/2023 |.01/16/2026 6,600,000 |-.ccvunnnneeen 2200 |......... 938,182 |...uueneeeee [C14)) FUTU R 589,458 | ...oovvunns [ernns 589,458 |....... (179,802)[- e eeeeeeneeeee Jeemmnneeeeemmns foeeeeeemeeeeeeen foeeeeeeeee | s 2 e
PUT OPTION JUL24 NDX P|VAGLB HEDGE - MACRO GOLDMAN SACHS & CO
@ 16850 BHM2MQQH7 .... | HEDGE .. . [NA ... |Equity/Index | .... .. W22LROWP2IHZNBBBK528 | 09/13/2023 |. 07/19/2024 |.... 10,110,000 ..921,552 |t 10,852 |... ...126,073 ... ....126,073 |....... (328,049)|. 2 ..
PUT OPTION JUL25 RTY P[VAGLB HEDGE - MACRO BANK OF AVERICA NA
@ 2125 BHW2MQQJ3 ..... HEDGE ....cevvveieeens N/A ot Equi ty/Index BATYDEB6GKMZ0031MB27  |. 09/14/2023 |. 07/18/2025 6,375,000 ......ccvnnnnn 2125 | 786,944 |........... 2,762 | foeeennnnn 438,611 [.oeveeenns o 438,611 |....... (170,571)] e eeeeeeeeeeenen feeeeeeemneeeee Jeeememeeeeeeene foreeece | s 2 e
PUT OPTION JAN26 NDX P|VAGLB HEDGE - MACRO
@ 18400 BHM2MQQKO ... |HEDGE ......ceevunnneens N/A ot Equi ty/Index BATYDEB6GKMZ0031MB27  |. 09/13/2023 |.01/16/2026 |............ 600 |...... 11,040,000 |............ 18400 |...... 1,636,8% |.......... (1,523)]eeeeeeeeeiiees foeeennnnnd 884,602 [...ounveeen foreeennnn 884,602 |....... (346, 758)[. e eeeeeeneeeee Jeemmneeeeeemnnis foeeeeemmnieeeeeen foeeeeee | s 2 e
PUT OPTION JAN25 NDX P|VAGLB HEDGE - MACRO
@ 17600 BHV2MQALS ... |HEDGE ..........eennneens N/A ot Equi ty/Index W22LROWP2|HZNBBBKS528 | 09/13/2023 |. 01/17/2025 |............ 600 |...... 10,560,000 |............ 17600 |...... 1,260,080 |........... 9,859 |.eeeeeeeeeiies foeeeennnn 459,723 | .oevvvi [ 459,723 |....... (858,502)].ccvveeeeeeennn foreeemmmneeeeeen foene e e [ s 2 e
PUT OPTION JUL25 NDX P|VAGLB HEDGE - MACRO
@ 17600 BHV2MQQMG ... |HEDGE ...........cee.ee. N/A ot Equi ty/Index W22LROWP2|HZNBBBKS528 | 09/13/2023 |. 07/18/2025 |............ 600 |...... 10,560,000 |............ 17600 |...... 1,344,522 |........... B,720 |eeeeeeeeeeenees foeeeennd 612,231 [.eveeeees o 612,231 |....... (828,519)]ceveeeeeemnn foeeeeemneeeceen foeee e e | e 2 e
PUT OPTION JUL24 MXEA |VAGLB HEDGE - MACRO
P @ 2300 BHVM2MQON4 ... |HEDGE .........eennnnnens N/A ot Equi ty/Index 7HBGLXDRUGQFUS7RNES7  |. 09/14/2023 |. 07/19/2024 |.......... 2,000 |....... 4,600,000 |-.ceveennneens 2300 |......... 401,527 | 4728 | oo 81,814 ..oeeeeees oo 81,814 1....... (150,625)[-. e eeeeeeneeeee Jeemmmneeeeemnn foereeemmmmeeeeees foeeeeeeeees | s 2 e
PUT OPTION JAN26 MXEA |VAGLB HEDGE - MACRO
P @ 2500 BHM2MQQQ7 ... |HEDGE .........eennnnnnns N/A ot Equi ty/Index 7HBGLXDRUGQFUS7RNES7  |. 09/14/2023 |[.01/16/2026 |.......... 2,000 |....... 5,000,000 |-ccvvennnneeen 2500 |......... 861,053 |............ [C01)) R 407,063 [ .oeveneees foeeeenne 407,063 |....... (180,511)]eeeeeeeeeeennn feeeeeeeemneeeee Jeememeeeeeeeee foreeecee | s 2 e
PUT OPTION JUL25 MXEA |VAGLB HEDGE - MACRO
P @ 2400 BHVM2MQQR5 ... |HEDGE ..........eeereees N/A ot Equi ty/Index 7HBGLXDRUGQFUS7RNES7  |. 09/14/2023 |. 07/18/2025 |.......... 2,000 |....... 4,800,000 |-.ceveennneees 2400 |......... 574,644 |........... V1 VAl TR I 292,529 [.eueniieins o 292,529 |....... (159, 977)[- oo eeeeeeeeeee e eeeemms foeeeeeemeeeeeeen [ | s 2 e
PUT OPTION JAN25 MXEA |VAGLB HEDGE - MACRO
P @ 2400 BHM2MQQS3 ... |HEDGE .........eennnneens N/A ot Equi ty/Index 7HBGLXDRUGQFUS7RNES7  |. 09/14/2023 |. 01/17/2025 |.......... 2,000 |....... 4,800,000 |-.ceveennneees 2400 |......... 544,762 |........... 4,262 |eeeeeeeeeniees foeeeennnn 226,274 | .coovvn [ 226,274 |....... (161,878)]ceeeveeeeeeennn feeeeeeeemmniineeee Jeeemmmeeeeeeene foeeeecee | i 2 e
PUT OPTION JUL24 RTY P|VAGLB HEDGE - MACRO
@ 2025 BHM2maQTT ..... HEDGE .. . [NA . |Equity/Index . BATYDEB6GKMZO031MB27  |. 09/14/2023 |. 07/19/2024 |.... 6,075,000 ..525,958 ...120,430 | ... ....120,430 |....... (174,507)|.
PUT OPTION JAN25 RTY P|VAGLB HEDGE - MACRO
@ 2125 BHM21M0QV6 ..... HEDGE .....cevvvnniieeens N/A et Equity/Index |.oooviiiiinnnnniinnnnns BATYDEB6GKMZ0031MB27 ). 09/14/2023 |. 01/17/2025 |.......... 3,000 [....... 6,375,000 ......cccenn 2125 ]......... 746,898 [...........5.844 | | 354,130 | .oovvvnnnn fonnnes 354,130 )....... (177,661)] e eeeemmeeeemnnn foonneereemmnnnees Joerrrnnnareernnnns fooneeernniinnnenes | covvinnnns 2 i
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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 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
PUT OPTION JUL25 RTY P[VAGLB HEDGE - MACRO BANK OF ANERICA NA
@ 2125 BHW2voQW4 ... HEDGE ......cvvvnneeens N/A s Equi ty/Index BATYDEB6GKMZ0031MB27  |. 09/14/2023 |. 07/18/2025 |.......... 3,000 |....... 6,375,000 .......cccuu 225 .o 786,944 |........... (-7 PO R 438,611 [ [ 438,611 [....... (RV(UR-TAD! R PRI RPN RN U 2 e
PUT OPTION JAN26 RTY P|VAGLB HEDGE - MACRO
@ 2200 BHM2MQOX2 ..... HEDGE .. N/A . . |Equity/Index . BATYDEB6GKMZO031MB27  |. 09/14/2023 |.01/16/2026 |.... 6,600,000 ..938,182 ... (873)... ...589,458 | ... ....589,458 |....... (179,602)|. 2.
PUT OPTION JUL24 NDX P|VAGLB HEl
@ 16850 BHM2MQQYO .... |HEDGE .........eennnnnns N/A s Equi ty/Index W22LROWP2HZNBB6KS528 | 09/13/2023 |. 07/19/2024 |............ 600 [...... 10,110,000 ............ 16850 |......... 921,552 |.......... 10,852 [oeveiiiiiieees Jevnenns 126,073 [.eveneeeees o 126,073 |....... (7 V)] P RN PR TR 2 e
PUT OPTION JUL25 NDX P|VAGLB HEDGE - MACRO
@ 17600 BHM2MQQZ7 .... | HEDGE .. N/A . . |Equity/Index W22LROWP2|HZNBBBKS28  |. 09/13/2023 |. 07/18/2025 |.... 10,560,000 ... 17600 |...... 1,344,522 ...612,231 ... 612,231 [ (K7 TS 1)) P RN PP TR 2.
PUT OPTION JAN25 NDX P|VAGLB HEl
@ 17600 BHM2MOROS ... |HEDGE ..........eveeens N/A s Equi ty/Index W22LROWP2HZNBBBKS528 | 09/13/2023 |. 01/17/2025 |............ 600 [...... 10,560,000 |.....cunnn.. 17600 |...... 1,260,080 |..evvvenen 9,859 [oiiiiiiiis s 459,723 | oo [ 459,723 |....... (RCISK TR0 P RN PP R 2 e
PUT OPTION JUL24 MXEA |VAGLB HEDGE - MACRO
P @ 2300 BHVM2MQR29 ... |HEDGE ...........oeeennn N/A s Equi ty/Index 7HBGLXDRUGQFUSRNES7  |. 09/14/2023 |. 07/19/2024 |.......... 2,000 |....... 4,600,000 |...ccuunnnnnns 2300 |......... 401,527 |ovveeee e 4728 | [ 81,814 ..coeeeeeis [oenns 81,814 (....... [QECIUN YY) A FPRRRUR RN R [ 2 e
PUT OPTION JAN26 NDX P|VAGLB HEDGE - MACRO
@ 18400 BHM2MQR37 .... |HEDGE .........eennnnnns N/A s Equi ty/Index BATYDEB6GKMZ0031MB27  |. 09/13/2023 |.01/16/2026 |............ 600 [...... 11,040,000 |......een... 18400 |...... 1,636,898 |..oovvenn s (1,523)[cicciiiicics v 884,602 [...oueenns [orrnnnn 884,602 |....... (346, 758)[...eevvvvvnneens Jevvnnneeeeiinins [ e | e 2 e
PUT OPTION JAN25 MXEA |VAGLB HEDGE - MACRO
P @ 2400 BHM2MQR52 ... |HEDGE ...........cooeeee. N/A s Equi ty/Index 7HBGLXDRUGQFUS7RNES7  |. 09/14/2023 |. 01/17/2025 4,800,000 |...ccuunnnnens 2400 |......... S44,762 |.ovveeee e 4,262 [ s 226,274 |... 226,274 |....... (R IR IR:14:)) PR [T R RN
PUT OPTION JUL25 MXEA |VAGLB HEDGE - MACRO
P @ 2400 BHV2MQRGO ... |HEDGE ...........oeeeen N/A s Equity/Index |BANK ........ceennnnns 7HBGLXDRUGQFUS7RNES7  |. 09/14/2023 |. 07/18/2025 4,800,000 |...ccuunnnnens 2400 |......... 574,644 |...oeee e 2,007 [ s 292,529 [.eueeeennn o 292,529 |....... (QECIRCTA D) U FR R RN TN 2 e
PUT OPTION JAN26 MXEA |VAGLB HEDGE - MACRO JP MORGAN CHASE
P @ 2500 BHV2MQR78 ... | HEDGE N/A . . |Equity/Index [BANK ... 7HBGLXDRUGQFUSRNES7  |. 09/14/2023 |.01/16/2026 |.... 5,000,000 ..861,053 ...407,063 | ... ....407,063 |....... (180,511)]. -2 ..
PUT OPTION FIIDP 20Y
RTR 3.0 02-NOV-2033 [ VAGLB HEDGE - MACRO Interest BANK OF ANERICA NA
BHV2NFBEO .............. HEDGE ....ccvvvenneeenns N/A ot Rate...ccoeeene | rieniiiiiiiineeees BATYDEB6GKMZO031MB27  |. 11/02/2023 |. 11/02/2033 |..ceevvvneeaaen fennnnn 50,000,000 |...ccvvnnnnnns 0.03[...... 2,516,348 |......... (66,996)[....ccvvnnnneeeaee |ennnn 3,175,305 | .oevvvnnnns fennnnn 3,175,305 |....... (575,080)[-. e eeevnmeeeee Jeemmmeeeeeemnn foeeeeemmneeeeees foeeeeeeee | s 2 e
PUT OPTION FWDP 20Y
RTR 2.000000 03-NOV-2 | VAGLB HEDGE - MACRO Interest
BHV2NFR30 .............. HEDGE ......cvvvnneeens N/A s Rate........... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 11/03/2023 |. 11/03/2033 |.....ovvvnvvenn founnns 50,000,000 |.....ccuunnnns 0.02...... 1,288,532 |......... (34,016)[.....ccvvnnneenns fovnnnn 1,488,749 [..eeeennns | 1,488,749 |....... (WP TC) R FORRRUUUPR RO T IS 2 e
PUT OPTION FIIDP 20Y
RTR 3.0 10-NOV-2033  [VAGLB HEDGE - MACRO Interest BANK OF ANERICA NA
BHVM2NJBHS .............. HEDGE ....cevvveieeens N/A ot Rate....coevene | rnieniiiiiiinieeeee BATYDEB6GKMZ0031MB27  |. 11/10/2023 |. 11/10/2083 |..cevvveneeaaen fennnnn 50,000,000 |...ccvvnnnnnns 0.03[...... 2,683,492 |......... (71,572)[ e | 3AT7, 701 | | 3,177,701 |....... (570,231 eeeeeeeeeeeeee Jeemmneeeeemnis foeeeeeemeeeeeeen foeeecee | s 2 e
PUT OPTION 20Y RTR
2.000000 30-NOV-2033 | VAGLB HEDGE - MACRO Interest
BHM2NXDHS .............. HEDGE ......cvvvnneeens N/A s Rate........... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 11/30/2023 |. 11/30/2033 |.....oevvnvvvnn founnns 50,000,000 |....cccunnnnns 0.02...... 1,313,809 [......... (34,904))..cuuniiiiininns o 1,494,751 [ [ 1,494,751 |....... (281,881)].cceeveeeiiivinnn feenreeeciiiinnees fevvninenviinens [ | s 2 e
PUT OPTION 20Y RTR
3.000000 07-DEC-2033 [ VAGLB HEDGE - MACRO Interest BANK OF ANERICA NA
BHVM2NZUX6 .............. HEDGE ....cevvveieeens N/A ot Rate....coevene | rnieniiiiiiinieeeee BATYDEBBGKMZO031MB27  |. 12/07/2023 |. 12/07/2083 |..cevvvveeeaaen fennnnn 50,000,000 |...ccvvunnnnns 0.03[...... 3,307,327 |........ (88,009)[-...cevevenneeaes |eennnn 3,201,263 | ..ccvvvunns fennnnn 3,201,263 |....... (554,014)].ceveeeeeeemens foeeeeemneeeeeeen foeee s e | i 2 e
PUT OPTION JAN25 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 4250 BHW2P1244 ... HEDGE ....cevvveieeens N/A ot Equity/Index |BANK ......coevunnnnes 7HBGLXDRUGQFUS7RNES7  |. 12/11/2023 |. 01/17/2025 |....... 170,000 |..... 722,500,000 [...ccevnnnnnns 4250 |..... 23,054,040 |-..eeeeeeeenniees foeeerenneeeeeenen feeens 8,434,050 | ....cvvunns fennnnn 8,434,050 [... (11,322,197)].cceeeemeeeeeennn fooeeeeeeemeeeee oo foeee | 2 e
PUT OPTION JUL26 SPX P|[VAGLB HEDGE - MACRO BANK OF AVERICA NA
@ 6150 BHM2PJ1W4 ..... HEDGE ....cevvveieeens N/A ot Equity/Index |..ceeviriiinnnnniininnns BATYDEB6GKMZ0031MB27  |. 01/17/2024 |.07/17/2026 |.......... 8,000 |...... 49,200,000 |.......cevnun 6150 [ceneeeeeeeeniaes foeees 8,486,320 [..coeeeeieneeeees [ 5,653,057 | ..cevvnunns fennnnn 5,653,057 |..... (2,833,263)]-vvueeeeeennnns foeeeemmmneeeeennn fereeeeeeernnieees foeeeneeeeeeee [ e 2 e
PUT OPTION JUL26 SPX P[VAGLB HEDGE - MACRO BANK OF AVERICA NA
@ 6150 BHM2PJ1X2 ..... HEDGE ....ccvvvenneeenns N/A ot Equity/Index |..ceeviriiinnnnniinnnnns BATYDEB6GKMZ0031MB27  |. 01/17/2024 |.07/17/2026 |.......... 8,000 |...... 49,200,000 |.......cevnun 6150 [ovneeeeeeeeniaes foeees 8,486,320 [..coeeeeieneeeees [ 5,653,057 | ..cevvnunns fennnnn 5,653,057 |..... (2,833,263)]-vvueeeeeennnns foeeeemmmneeeeennn fereeeeeeernnieees foeeeneeeeeeee [ e 2 e
PUT OPTION 0CT24 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 4250 BHW2PJKXT ..... HEDGE .. N/A . . |Equity/Index [BANK ... 7HBGLXDRUGQFUS7RNES7  |. 01/18/2024 |. 10/18/2024 |........ 12,000 |...... 51,000,000 952,627 |... ...353,160 | ... ....353,160 |....... (599,467)|. 2 ..
PUT OPTION APR24 SPX P|VAGLB HEl JP MORGAI
@ 4250 BHW2PJKZ6 ..... HEDGE ....ccvvveieeenns N/A ot Equity/Index |BANK ......cooeunnnnes 7HBGLXDRUGQFUS7RNES7  |. 01/18/2024 |. 04/19/2024 |........ 12,000 |...... 51,000,000 |..ccevvnnnnnns L1V AT R 279,185 [ Jeeeenns 9,636 | .cevvunnen foreeeeeenns 9,636 |....... (269,549)]..ceveeeeemen foeeeeemeeeeeees feee e e | e 2 e
PUT OPTION APR24 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 4250 BHW2PJL1O ..... HEDGE ....cevvveieeens N/A ot Equity/Index |BANK ......coevunnnnes 7HBGLXDRUGQFUS7RNES7  |. 01/18/2024 |. 04/19/2024 |........ 12,000 |...... 51,000,000 |..ccevvunnnnns L1V AT R 279,185 e e 9,636 | .cevvunnen foreeeeeenns 9,636 |....... (269,549)]..eveeeeemnn foreeeemneeeeceen foeeeeeee e | s 2 e
PUT OPTION 0CT24 SPX P|VAGLB HEDGE - MACRO JP MORGAN CHASE
@ 4250 BHW2PJL36 ..... HEDGE ....ccvvvenneeenns N/A ot Equity/Index |BANK ......coeeunnnnes 7HBGLXDRUGQFUS7RNES7  |. 01/18/2024 |. 10/18/2024 |........ 12,000 |...... 51,000,000 |..ccevvunnnnns L1V FOT 952,627 |+eeeveeeeeeennnn foreeeees 353,160 [..evuneeree foereenne 353,160 |....... (599,467 ).cvvveeeeeennn foeeeemmmeeeeeeen foeeeeeeeeeees feeeeeee | e 2 e
PUT OPTION JAN25 SPX P|VAGLB HEDGE - MACRO GOLDMAN SACHS & CO
@ 4700 BHM2PYYBT ..... HEDGE ....ccvvvenneeenns N/A ot Equity/Index |1 oovrverrininiaenes W22LROWP2|HZNBBBKS528  |. 02/15/2024 |. 01/31/2025 |........ 20,000 |...... 94,000,000 |.cevvunnnnns (VN R I 2,764,800 [...coeevveeeeees foenenn 1,870,661 |..ccvvnnnns fennnnn 1,870,661 |....... (894,139)].cvveeeeeeee foeeeeemneeeeeeen foeee e e | e 2 e
PUT OPTION JUL25 SPX P|VAGLB HEDGE - MACRO WELLS FARGO BANK,
@ 4750 BHM2Q6FNG ..... HEDGE ....ccvvvenneeenes N/A ot Equity/Index |N. ..ooviveininiees KB1H1DSPRFMYMCUFXTO9  |. 03/01/2024 |. 07/18/2025 |........ 17,500 |...... 83,125,000 ......ccevnnnn LYEIVN FOUR 3,013,325 |.eeeeeeeeeeiii oo 2,642,489 |....oounnns fennnnn 2,642,489 |....... (370,836)[- e eeeeeemmeeeee Jeemmmnneeeeemnnis foeeeeermnineeeeen foeeeeeees | e 2 e
PUT OPTION MAR25 SPX
<3750 10Y SOFR<3.5% | VAGLB HEDGE - MACRO Interest Rate| GOLDMAN SACHS & CO
BHM2NORD2 .............. HEDGE ......ccovnnnnnns N/A s | T W22LROWP2|HZNBBBKS528  |. 10/24/2023 |. 03/21/2025 |......evvvvveen fovnnns 10,000,000.............. 3750 |........ 810,000 |.oevvveniviiinnnn fooviiiiiiiiiniiiis o 310,593 ... 310,593 |....... (743, 371)]c i Jevvenineiiiiins foniviiiiiniins o 2
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STATEMENT AS OF MARCH 31, 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 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

of Item(s) Strike Initial Cost Cost of Credit Hedge

Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|

Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception

Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at

Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)

PUT OPTION MAR25 SPX
<3850 10Y SOFR<3.25% [VAGLB HEDGE - MACRO Interest Rate| GOLDMAN SACHS & CO
BHVM2NFRY7 ......cceen HEDGE ....ccvvvenneeenns N/A o e [ Dl W22LROWP2IHZNBBEKS528 | 11/03/2023 |. 03/21/2025 |...cevveeeeaeen fennnns 10,000,000 |.......ccvu.. 3850 |........ 815,000 [.eeeeenieeeees Joreneeeeeeeees foeeeennns 254,956 | ..eevvnnnns [ 254,956 |....... (738, 411)] e [ e feemeee e o | s 2 e
PUT OPTION MAR25 SPX
<3900 10Y SOFR<3.25% | VAGLB HEDGE - MACRO Interest Rate
BHVM2NHLTS ......ccee HEDGE ......covvnneeens /7. R IR UBS AG ..oovvnnnnnnnns BFM8TE1CT2L1QCEMIKS0 | 11/09/2023 |. 03/21/2025 |...evvvnrvvvinnn foennns 5,000,000 |..ccuuunnnnens 3900 |......... KTEV V0N R IR RN 134,638 [.eveneeeees oo 134,638 |....... (385,242)..cvvveeieiinnnns [ e e | e 2 e
PUT OPTION APR25 SPX
<3950 10Y SOFR<3.25% [VAGLB HEDGE - MACRO Interest Rate| GOLDMAN SACHS & CO
BHV2NN4T9 .............. HEDGE ....cevvveieeens N/A o e [ Dl W22LROWP2IHZNBBEKS528 | 11/15/2023 |. 04/17/2025 |...cevveeeveaen fennnnn 10,000,000 |.......ccv.. 3950 |......... 755,000 [eeeeeenieeeeeen Joeeeeeeeeennies foeeennnnn 301,510 [.eveenenes o 301,510 |....... (812,412)[. e eeeeeeeeeee e eeeees o [ | s 2 e
PUT OPTION APR25 SPX
<3950 10Y SOFR<3.25% [VAGLB HEDGE - MACRO Interest Rate| BANK OF AVERICA NA
BHM2NNSJ2 .............. HEDGE ......cvvvnneeens I Y BATYDEB6GKMZ0031MB27 | 11/15/2023 |. 04/17/2025 |...evvenrvvvnnnn fonnnns 5,000,000 |..ccuuunnnnens 3950 |......... KTAR V0 R IR RN 150,755 [.eeeneeeees o 150,755 |....... (406,206)......ccvvvnnnnnns Joernnnnereennnnns foorevviniinnnees foeiii | e 2 e
PUT OPTION MAR25 SPX
<4000 10Y SOFR<3.25% [VAGLB HEDGE - MACRO Interest Rate| GOLDMAN SACHS & CO
BHV2NZ4WT .............. HEDGE .....cevvvnneeeens N/A oo i [ L W22LROWP2|HZNBBBKS528  |. 12/05/2023 |. 03/21/2025 |...eevvvueeeenn founnns 10,000,000.............. 4000 [......... 950,000 [-.eeeenniiieeen Jorennereeeiiiaes foeeeennns 300,074 | .evenieee forreennns 300,074 |....... (838, 139)[- -+ eeeeevmnnaneee Jeemnmnnerernnnins forreeernnninnrnees forneeeeeniiinnes | eeeeeeens 2 i
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 323,077,270 25,257,142 131,284,901 | XXX 131,284,901 |  (69,937,783) XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 334,052,270 25,061,053 144,093,275 | XXX 144,003,275 | (72,432,804) XXX XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 10,975,000 (196,089), 12,808,374 | XXX 12,808,374 (2,495,021) XXX XXX
0449999999. Total Purchased Options - Put Options 323,077,270 25,257,142 131,284,901 [ XXX 131,284,901 (69,937,783) 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 334,052,270 25,061,053 144,093,275 | XXX 144,093,275 (72,432,804) 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
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX 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 XXX XXX XXX
BASIS SWAP WITH CME
GROUP INC RCV 1.71 PAY
SOFR 03/07/2032 CONVERTING VARIABLE Interest
BHV2EEPP .............. ASSET TO FIXED ........ D PART 1 .... |Rate........... CUE oo LCZ7XYGSLJUHFXXNXD88  |. 03/03/2022 |. 03/07/2082 |....evvuueveenn feunnnn 75,000,000 |.. 1.706%[5.34%] |-evveueeeermmnns foeeeemmneeeeeens foenenns (721,879 e eeeeeeeeeeeen [ eevnneee fnn (10,899,567 ). eevveeeeeenn feemmeeeeemmneees foeemmmeeeeeeenn oo | 1,056,657 | weovveeeen| cevniiieeiiinn
BASIS SWAP WITH CME
GROUP INC ROV t.4tPAY, |
SOFR 10/14/2028 CONVERTING VARIABLE Interest 1.4105%[5.6016%
BHM2KXPQ5 .............. ASSET TO FIXED ........ D PART 1 .... |Rate........... CME oo LCZ7XYGSLJUHFXXNXD88 |. 04/21/2023 |. 10/14/2028 |.......oeeeeeen fovnnns 50,000,000 ]  eiieeeeeeeennes fooeeeeeninnneeeees foeenns (533,207)]- - eeeeeemmmnes [reeeeennns Joenee (5,920,090)f- -+ eeeevmmmneeee Joermmmmnnnerrennns foorerreniinneeens Joeseeieeiiiiees feeeennns 532,827 | coiiiiiinn]| ceriiiiiiiiinnns
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate (1,255,086 XXX (16,819,657 1,589,484 [ XXX XXX
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STATEMENT AS OF MARCH 31, 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)
CURRENCY SWAP WITH
JPMORGAN CHASE BANK NA
RCV 5.97 PAY 5.38 W9801LCS7 - VATTENFALL| JP MORGAN CHASE
04/29/2024 BHMOOV7F9 | TREASURY AB ............ D PART 1 .... |Currency..... BANK oevviiiiie 7HBGLXDRUGQFUSRNES7  |. 01/29/2010 |. 04/29/2024 |.......eevvvvven feunnns 12,223,235].5.972%[5.375%] [c..evviiiiiiiins v [ 47,102 |...... 1,423,235 | oooeeeinnns feennns 1,461,981 |ooevveiieiiiien [ (6,054)f......... 252,554 [.ooiiiiiiiiens | 17,227 | e | e
CURRENCY SWAP WITH
HSBC BANK USA NA RCV
5.75 PAY 5.38 W9801LCS7 - VATTENFALL|
04/29/2024 BHMOOXJ88 | TREASURY AB ............ D PART 1 .... |Currency..... HSBC BANK PLC ...... MP615ZYZBEUUXPYFY54 | 01/29/2010 |. 04/29/2024 |........eovvvven feunnnn 15,511,267 [.. 5.75%0[5.375%] |vvvvenriiiinnnns [ e 60,506 |...... 2,064,000 [....coeeens fonnnns 2,592,606 [....ooovevvnnnnens foeeene (135,673)]......... LXK E R 21,861 [ woveeeiis | i
CURRENCY SWAP WITH
JPMORGAN CHASE BANK NA| G7995PAA7 - SOUTH
RCV 5.79 PAY 5.50 EASTERN POWER NETWORKS JP MORGAN CHASE
06/05/2026 BHMOOXPC2 |PLC ...oevvvvvnnneeennnn D PART 1 .... |Currency..... BANK oevviiiiie 7HBGLXDRUGQFUSRNES7  |. 01/29/2010 |. 06/05/2026 |........eevvveen feunnns 21,920,860 |....5.785%[5.5%] |..evvvvnnririinnn fooreeeiiiiiinenns feininnns 109,034 |...... 6,725,025 | ..covvnnnnn fennnn 6,512,776 [.ooeeeveneeeeins [eennnns (113,797)f......... 255,862 |..eovvniiiiiinnn fornees 161,859 [ ovvvnein | e
CURRENCY SWAP WITH
JPMORGAN CHASE BANK NA
RCV 3.00 PAY 0.98 D8286#AA8 - SIRONA JP MORGAN CHASE
10/27/2024 BHM1KHTD7  (DENTAL SERVICES GMBH |D PART 1 .... |Currency..... BANK oevviiiiiie 7HBGLXDRUGQFUSTRNES7  |. 10/05/2016 . 10/27/2024 |.....evvvvvvnnn fennnnns 3,364,500 |.3.0025%[0.98%] [.....evvvvvnvrnns |evninieeiiiiis [ 17,446 |......... 124,500 [.eueneeeees forinns 144,181 | [ (3,909)...0unnn. T7,859 [oiiiiiiiineens e 1PNV R
CURRENCY SWAP WITH
CITIBANK NA RCV 3.20
PAY 1.34 10/31/2026 | 031100HE2 - AMETEK INC|
BHMTKJXBY ..ovvveeiiees | D PART 1 .... |Currency..... CITIBANK NA ........ ES70DZWZ7FF32TWEFA76 | 10/14/2016 |. 10/31/2026 |......euvvvvvnn feunnnnns 3,303,000..... B 2%[1.34%] oo oo i 15,738 |.......... 63,000 [..euneeenns forrinnnns 90,107 [ooveeiviiieeens fornnes (1,144).......... 75,094 |ovveeiiiiiinnn [ 26,559 | coeiiiin| e
CURRENCY SWAP WITH
CITIBANK NA RCV 4.00
PAY 1.84 12/07/2027 | B9550@AA9 - UMICORE SA
BHUTOBN2T e [ D PART 1 .... |Currency..... CITIBANK NA ........ ESTODZNZTFF32THEFAT6 . 04/05/2017 | 12/07/2027 |.vvvvevvrvris |ovnennne 5,331,572|....... AA84%] [ foeeeeeeees [ 28,627 |....... [(:1.7)) IO SR 46,516 |- [reienne 5,786 |......... 7,464 [ o YT 7 N
CURRENCY SWAP WITH
JPMORGAN CHASE BANK NA|03063#AD6 - AMERICOLD
RCV 3.11 PAY 1.62 REALTY OPERATING JP MORGAN CHASE
01/07/2031 BHM27DRQ2 | PARTNER ........cceennnns D PART 1 .... |Currency..... BANK oivvvniiiiins 7HBGLXDRUGQFUS7RNES7  |. 10/30/2020 |.01/07/2031 |....cevvvnivnnn fovnnns 15,178,759 [3.10625%[1.62%] |.vevvvnvvvirnnnn foovvvvviiininiiins Jovnnns 61,640 |...... 1,138,759 [.ooeeeeennn | 1,043,190 [oiiviivnnnnnns Jovvnnnnns (44,871)]......... 365,321 |..evveniiiiiinnn [ 197,548 [ coovniiiin| e
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 340,093 11,470,090 [ XXX 11,891,357 (299,662) 1,575,627 489,006 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (914,993) 11,470,090 [ XXX (4,928,300) (299,662) 1,575,627 2,078,490 [ XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1169999999. Subtotal - Swaps - Hedging Other XXX XXX XXX
BASIS SWAP WITH CME
GROUP INC RCV 3.19 PAY
SOFR 09/25/2048 Interest
BHM2KXNX2 .............. ASSET REPLICATION .... |D PART 1 .... [Rate........... [0 N LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/25/2048 |........covvvven feunnns 85,000,000 [3. 185%[5.6016%] |.......... ATV I U N (515,291)|.......... 21,056 L. (10,788,472 ccevveeeiiinn [ Joevrinneecceies [ e 2,103,819
BASIS SWAP WITH CME
GROUP INC RCV 1.13 PAY
SOFR 06/08/2050 Interest
BHV2KXP69 .... ... |ASSET REPLICATION .... |D PART 1 .... |Rate... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 06/08/2050 |.... A 110,000,000 [1.129%[5.6016%] |.. (1,249,959)).... L (51,237, 212)] e [ e [ | 2,815,521
BASIS SWAP WITH CME
GROUP INC ROV 1.4 PAY, | e
SOFR 01/27/2041 Interest 1.4865%[5.6016%
BHV2KXPBS .... .... | ASSET REPLICATION .... |D PART 1 .... [Rate... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 01/27/2041 |....evvvnrrvvinn feunns 145,000,000 |] . (1,518,974)f... ... (46,481,074)...cccvvnniiiiins [ e [ e 2,975,006
BASIS SWAP W1 ME
GROUP INC RCV 2.13 PAY
SOFR 06/10/2029 Interest
BHM2KXPHS ... .... |ASSET REPLICATION .... |D PART 1 .... |Rate... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 06/10/2029 |......eevvvvvvnn founnns 50,000,000 [2.132%[5.6016%] |.. (442,787 )|.veeeeeevnnnnes | ereeeeennnn foees (4,886,067)|... 569,938 | ceeoveiiin| e
BASIS SWAP W1 ME
GROUP INC RCV 2.14 PAY
SOFR 06/10/2029 Interest
BHM2KXPP7 .............. ASSET REPLICATION .... |D PART 1 .... [Rate........... CME ..o LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 06/10/2029 |.......evvvvenn fovnnns 50,000,000 [2.135%[5.6016%] |..evvunvivvvennns foovveivnnnnniiiins Jounnnns (442, 412)]. v e o (4,879, 134)]..oevvvvnnnnnes | foovniiiis o e 569,938 | ..ooeeiiin]| ceriiiiiiiiiiinns
1179999999. Subtotal - Swaps - Replication - Interest Rate 60,350 (4,169,423) 60,350 | XXX (118,271,959) 9,034,222 | XXX XXX
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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)

CREDIT DEFAULT SWAP

WITH INTERCONT INENTAL

EXCHANGE INC RCV 1.00

PAY 100.00 06/20/2029

Z96HYC3S3 ........cc... ASSET REPLICATION .... |D PART 1 .... [Credit........ 1CE i 549300R41G1TIPZT5U32  |. 03/20/2024 |. 06/20/2029 |...evvveeveeenn fonnns 250,000,000{........... (LY TR IO 5,472,514 .......... 75,583 |...... 5,441,574 ). ccovvenns |onnnns 5,661,750 [-ooeeevnneeerenn foneeeeeiiiiiaes feeeeennns (R T 250,000,000 [ wevevieni] ceriiiiiiiiiinns
1189999999. Subtotal - Swaps - Replication - Credit Default 5,472,514 75,583 5,441,574 | XXX 5,661,750 (30,940) 250,000,000 | XXX XXX

BASIS SWAP WITH CME

GROUP INC RCV 2.09 PAY

SOFR 03/21/2042 VAGLB HEDGE - MACRO Interest

BHM2EM703 .............. HEDGE ....cevvveieeens N/A ot Rate........... CUE oo LCZ7XYGSLJUHFXXNXD88  |. 03/17/2022 |. 03/21/2042 |.....eeeevevenn feunnn 150,000,000 . 2.0855%[5.34%] [..eeevvemmaeeeeen Jormneeeeeeniiees [oeeee (1,312,943)).... (33,321,637)(......cceet |- (33,321,637)|..... (5,144,579)]- e foeeeemmeeeeees foeeeeeeeeeeeees oo 3,180,527 | ..oveennns 2 e

BASIS SWAP WITH CME

GROUP INC RCV 3.35 PAY

SOFR 12/22/2032 VAGLB HEDGE - MACRO Interest

BHM2UNVX7 ... HEDGE ....ccvvvenneeenns N/A ot Rate........... CUE oo LCZ7XYGSLJUHFXXNXD88  |. 12/20/2022 |. 12/22/2032 |...evveueeevenn feunnn 290,000,000 |....3.35%[5.34%] |-evvuuereeemmnnes foeeemmmeeeeeennn fennn (1,473,063)|... (10,448,097)].........u. |-.. (10,448,097)f..... (8,241, 706)[-..eevveeeeeeeen Jormmeeeeemniees foeeeenneeeeeeennn feeens 4,285,295 | .......... 2 e

BASIS SWAP WITH CME

GROUP INC ROV 2.56 PAY| | e s

SOFR 10/03/2047 2.5585%(5.6016%

BHV2KXNWA .............. ASSET LIABILITY GAP . |D PART 1 .... [Duration..... CUE oo LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/03/2047 |.....evvueeveeen feunnnn 70,000,00011 e [ e (545,704)|... (15,614,402)........... |... (15,614,402)|..... (2,900,956)]-++- e eeeeeennnn foeeeemmmnneeeeenn foreeeeeeeneees foeeens 1,697,528 | .......... 5 e

BASIS SWAP WITH CME

GROUP INC RCV 2.56 PAY

SOFR 10/03/2047

BHM2KXNYO .............. ASSET LIABILITY GAP . |D PART 1 .... [Duration..... CUE oo LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/03/2047 |......evueeveeen feunnnn 52,000,000 [2.564%[5.6016%] |-.vvnneeeeemmnns foeeeemmmmieeeeenn fonnnns (404,665)|... (11,555,226)........... |... (11,555,226)...... (2,156,852)]-veeeeeennnn foeeeemmmneeeeenn foeeeeeeeeniees foeeees 1,261,021 .......... 5 e

BASIS SWAP WITH CME

GROWP INC RCV 2.51 PAY| | e

SOFR 10/05/2067 2.5085%[5.6016%

BHM2KXP51 .............. ASSET LIABILITY GAP . |D PART 1 .... [Duration..... CUE oo LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/05/2067 |...eevvuevevenn feunnn 250,000,000 (1 e foereeee e s (18,224,736)[ ..ovvvvnnns |enn (18,224,736)|..... (7,097,253)]- e eeeeennns foeeeemmmeeeeeenn foeneeeeeeeniees foeeens 8,248,339 | .......... 5 e

BASIS SWAP WITH CME

GROP INC ROV 2.57 PAY| |

SOFR 10/03/2047 2.5685%[5.6016%

BHV2KXPE2 ... .... |ASSET LIABILITY GAP . |D PART 1 .... [Duration..... CE .. LCZ7XYGSLJUHFXXNXD88 |. 04/21/2023 |. 10/03/2047 |....evvvueeeeen founnns 75,000,000 |] .. . (582,807))... (16,614,215)... .. (16,614,215)..... (3,113,083)]- v eeevemnnns foorermnninnneeennn fonnaeeeernnnnes feeens 1,818,780 | ...ooeeenn |5 ..o
1199999999. Subtotal - Swaps - Replication - Foreign Exchange (4,319,182)[ (105,778,313) XXX (105,778,313)[  (28,654,379) 20,491,490 | XXX XXX
1229999999. Subtotal - Swaps - Replication 60,350 5,472,514 (8,413,022)[ (100,276,389) XXX (218,388,522 (28,654,379) (30,940) 279,525,712 | XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX XXX
1359999999. Total Swaps - Interest Rate 60,350 (5,424,509 60,350 | XXX (135,091,616 10,623,706 | XXX XXX
1369999999. Total Swaps - Credit Default 5,472,514 75,583 5,441,574 [ XXX 5,661,750 (30,940) 250,000,000 | XXX XXX
1379999999. Total Swaps - Foreign Exchange (3,979,089 (94,308,223) XXX (93,886,956 (28,654,379) (299,662 1,575,627 20,980,496 [ XXX XXX
1389999999. Total Swaps - Total Return XXX XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 60,350 5,472,514 (9,328,015 (88,806,299 XXX (223,316,822 (28,654,379) (299,662 1,544,687 281,604,202 | XXX XXX

CALL OPTION JUN24 MXEAf [ |

@ 2333.0649 BHM20BJ43 [ VAGLB HEDGE - MACRO JP MORGAN CHASE 2333.0649414062

........................... HEDGE ........cooveeeeenn |N/A Looo...ooo. [Equity/Index |BANK ................. T7HBGLXDRUGQFUS7RNEQ7 [. 03/14/2024 |.06/21/2024 |.............e.. |...... 39,396,1355 e [ e e (357,020) e [ (357,029)].nnn (357,029)]. e [ e [ | e [ 2

CALL OPTION JUN24 NDX

€ 18324.4270 BHI20BJSB( VAGLB HEDGE - MACRO JP MORGAN CHASE

........................... HEDGE .......eeceeeeeeenn |N/A L.....oo... [Equity/Index |BANK ................. T7HBGLXDRUGQFUS7RNES7 |. 03/14/2024 |.06/21/2024 |........coeuues |ooeen. 41,798,020 [18324.427734375 |..ceeveeeeeennn foeeeeeemneeeees Joeeemnnieeeeeennnn foeeeee (335,265)] cecvevnnnn [onnnnn (335,265)]ccvnns (335,265)[..eeeeeeeeeeee Jeeneeeeeeemns foeeeeeeneeeeeeen Joeeeeeeceeee | v |2 e

CALL OPTION JUN24 RTY

@ 2096.5243 BHM20BJB4 [ VAGLB HEDGE - MACRO JP MORGAN CHASE

........................... HEDGE ........ccoveeeeenn |N/A L.o.....oo. [Equity/Index vevveseeeeeeenns. THBGLXDRUGQFUSTRNES7  |. 03/14/2024 |. 06/21/2024 |........oeevvenn [ennn.. 41,066,720 12096. 5244140625 |.......ccovvnnens |oovvnnnnnnnnennnnn foovvnvinnnnnnis o (974,738) eneeeecens | (974,738)[ e (974,738)]e i [ e i | e [2 s

GOLDMAN SACHS
INTERNATIONAL  JUN24

SPX @ 5303.1018 VAGLB HEDGE - MACRO GOLDMAN SACHS & CO

BHM20FZ04 .............. HEDGE ......ccovnnninnns N/A s Equity/Index |1 .oooiivivnnnniiinnnns W22LROWP2|HZNBBBKS528  |. 03/21/2024 |. 06/21/2024 |......evvvvvvven ovnnns 25,269,279....5303. 1015625 [......ccvvvvenens |ovvnnnnnnnniinnnns fooviiiiiiiiinins Joeinnnns (31,612)fceeeneeeenn [ (31,612)]......... (31,612)[. oo | forniiiiien o | e 2 s
1439999999. Subtotal - Forwards - Hedging Other (1,698,644) XXX (1,698,644 (1,698,644) XXX XXX
1479999999. Subtotal - Forwards (1,698,644) XXX (1,698,644 (1,698,644) XXX XXX
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STATEMENT AS OF MARCH 31, 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 Iltem Exposure | Entity (b)
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 (914,993) 11,470,090 [ XXX (4,928,300) (299,662) 1,575,627 2,078,490 [ XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 334,052,270 25,061,063 142,394,631 | XXX 142,394,631 (74,131,448) XXX XXX
1719999999. Subtotal - Replication 60,350 5,472,514 (8,413,022) (100,276,389) XXX (218,388,522)  (28,654,379) (30,940) 279,525,712 XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other XXX XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 334,112,620 30,533,567 (9,328,015) 53,588,332 | XXX (80,922,191)) (102,785,827) (299,662) 1,544,687 281,604,202 | XXX XXX
(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 THE THREE MONTHS ENDING MARCH 31, 2024, THE HEDGE HAS
0002 .... .... |BEEN EFFECTIVE AT ACHIEVING THE OBJECTIVE
0005 ... .| THIS DERIVATIVE IS PART OF A HEDGE PROGRAM DESIGNED TO DECREASE PORTFOLIO SPREAD DURATION TO APPROACH A TARGETED LEVEL. FOR THE THREE MONTHS ENDING MARCH 31, 2024, THE HEDGE HAS BEEN EFFECTIVE AT ACHIEVING ITS OBJECTIVE




STATEMENT AS OF MARCH 31, 2024 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1203

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
VAGLB HEDGE - MACRO Interest
TYMA s [ 2,355 [oeeneeee 2,355,000 |US 10YR NOTE JUN 24 . |HEDGE ...........ceeeee. N/A s Rate........... .06/18/2024 .[CBT ....evvvvvvnnnnes 549300EX04Q20BFQTQ27  |.02/26/2024 .|..... 110.4141 |..... 110.7969 |........... (183,984) |.oeeeiiiiiiiiiiiies oo e o s 901,548 |........ 901,548 |........ 5,503,635 |2 ...oeviiiiiiiiinnn e 1,000
VAGLB HEDGE - MACRO Interest
US4 ......... |.. .1,983 ...l 1,983,000 [US LONG BOND JUN 24 . [HEDGE .... .. |N/A. .. [Rate.. .06/18/2024 [CBT .......eevveeeees 549300EX04Q20BFQTQ27  |.02/26/2024 .|..... 118.8672 |..... 120.4375 |.... 495,750 |ovvviiiiiiiiiiiiiins foviiiiiiiiiis o .. [T PP 3,113,934 |...... 3,113,934 |........ 8,507,070 |2 ..
1539999999. Subtotal - Long Futures - Hedging Other 311,766 4,015,482 4,015,482 14,010,705
1579999999. Subtotal - Long Futures 311,766 4,015,482 4,015,482 14,010,705
VAGLB HEDGE - MACRO
ESMA ..ooooies [ 750 foveeeennnnnne 37,500 [S&P500 EMINI JUN 24 | HEDGE .................. N/A s Equity/Index |.06/21/2024 .|QME .................. LCZ7XYGSLJUHFXXNXD88  |.03/13/2024 .|...5,239.5717 |...5,308.5000 |............. [CR<745) ] AU AP RUUUUUUUUUUUUUUI R N (2,584,813)[..... (2,584,813)|........ 9,735,000 [2 .oooveieneeenn e 50
MSCI EAFE INDEX JUN | VAGLB HEDGE - MACRO
MFSM4 .o [ 400 f.oevvnnnnene 20,000 |24 ..oovnniiiiiiiiiinnee HEDGE ..o N/A s Equity/Index |.06/21/2024 .| ICE .........cccennns 549300R41G1TWPZT5U32  |.03/13/2024 .|...2,352.7373 |...2,357.1000 |............ 122,000 ooevveeeenennnnnnnnns fooreeniiiiiiienns o e e (87,255)|........ (87,255)]........ 1,429,736 |2 coooeeeeeeeeeeee e 50
NASDAQ 100 E-MINI JUN| VAGLB HEDGE - MACRO
NOM4 . s 210 foueeeiniiinnee 4,200 |24 .ooevniniiiiiiiiie HEDGE ..o N/A s Equity/Index |.06/21/2024 .|QME .................. LCZ7XYGSLJUHFXXNXDB8  |.03/13/2024 .|..18,474.1962 |. 18,475.0000 |............ 120,750 [evveevnnnnninnninnns fooveeeiiiiiiiins o e e (3,376)).......... (3,376)|........ 4,088,700 [2 .oovvviiiiiiiiiins | e 20
RUSSELL 2000 EMINI VAGLB HEDGE - MACRO
RTYM4 ... v, 625 |............. 31,250 [CME JUN 24 ............ HEDGE ...oooeeeeennnnn NA oo Equity/Index |.06/21/2024 .|OME .................. LCZ7XYGSLJUHFXXNXDB8 |.03/13/2024 .]...2,089.2546 |...2,145.9000 |........... (234,375) [.evveeeeennnnininnnne fooviiiiiiiiiiins foviiiiiiiiiiiins o, .... (1,770,170)].... (1,770,170)|........ 4,468,750 |2 ..o i, 50
1609999999. Subtotal - Short Futures - Hedging Other (1,000) (4,445,614)]  (4,445,614) 19,722,186 XXX XXX
1649999999. Subtotal - Short Futures (1,000) (4,445,614) (4,445,614) 19,722, 186 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 310,766 (430,132) (430,132) 33,732,891 XXX XXX
1719999999. Subtotal - Replication XXX XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals 310,766 (430,132) (430,132) 33,732,891 XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
S S . O 1 Ol FEPP PPy PR 34,711,829 [.uvvvvviiiiiiniiininnnnns 41974 | 35,143,803
Total Net Cash Deposits 34,711,829 431,974 35,143,803
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0002 .............. THIS DERIVATIVE IS PART OF AN OFFSETTING RELATIONSHIP IN WHICH AN OPEN HEDGE WAS EFFECTIVELY TERMINATED AS A RESULT OF THE COMPANY ENTERING INTO A NEW DERIVATIVE WITH OFFSETTING TERMS. FOR THE THREE MONTHS ENDING MARCH 31, 2024, THE HEDGE HAS BEEN EFFECTIVE AT ACHIEVING ITS OBUECTIVE. ..ooiiiiiiiiiiiiiiieeeeee s
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STATEMENT AS OF MARCH 31, 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

WELLS FARGO BANK, N.
UBS AG ..

KB1H1DSPRFMYMCUFXTO9 . |.
BFMBT61CT2L1QCEMIKS0 . |

.2,474,000 |.
280,000 |.

612)....

.4,134,666
.. 134,638

5,620,796 | ...

612)

1,660,666

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 35,143,803 35,143,803 738,500 (427,734) 738,500 33,732,891 33,732,891
BANK OF AMERICA NA .. ... BATYDEBBGKMZOO3IMB27 . |....cevvvYeuorrvvnn fooenenve Yornioiis i 7,478,021 |.... ....24,539,493 |... . 30,638,860 . .. 30,638,860 |... [P AN 23,160,839 |..
BARCLAYS BANK PLC . G5GSEF7VJP5170UK5573 . |. .. 23,643,000 |. ..5,382,566 |... . 28,988,037 |.. e | .. 28,988,037 .5,345,087 |..

CITIBANK NA ..... . E570DZWZ7FF32TWEFA76 . |. .. 21,440,000 |. ..2,533,422 |... . 23,857,580 |.. (68,429)|. 23,931,203 77,751

HSBC BANK PLC ...... MP6 152YZBEU3UXPYFY54 . |. 2,660,000 |. 2,064,000 |eeevmnenieeeeennie e eeenaas .2,592,606 werrrreee e .. 21,861

JP MORGAN CHASE BANK 7HBGLXDRUGQFUS7RNES7 . |. ... 925,000 |. . 42,518,997 |.. (1,667,032) .. 42,269,606 (1,667,032) .. 39,677,574 . 389,394

SMBC CAPITAL MARKETS ... TVJBSHLIZLORGWGDTNO3 . |. .. 10,478,000 |. . 17,674,220 |.. . 17,674,220 7,196,220 |..

GOLDMAN $ W22LROWP2HZNBBBKS28 . |..........Yewuuoon fovvvvnnn Yereeeiies o . .. (31,612)]..nnnene
0299999999. Total NAIC 1 Designation 69,378,021 155,631,794 (1,767,073) 7,196,220 155,984,632 (1,698,644) 489,006
0899999999. Aggregate Sum of Central Clearinghouses (Excludin 5,501,924 (105,778,313) 5,661,750 (240,869,929) 281,115,196

0999999999 - Gross Totals

69,378,021 81,480,

59

(107,545, 386)

42,340,023

162,384,882

(242,996,307)

85,859,223

33,73

196,277,521 315,337,093 2,891
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 196,277,521 (107,545, 386)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 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 238,021,566 |... . 238,021,566 |... . 238,021,566 |..evuunirs cereennnn
BARCLAYS CAPITAL INC .. AC28XWWI3WIBK2824319 .. [ Treasury. .. |912810-SN-9 UNITED STATES TREASLRY .. . 29,199,968 |... .. 56,559,800 |... .. 40,376,966 |....05/15/2050 ...|.
BARCLAYS CAPITAL INC .. AC28XWWI3WIBK2824319 .. | Treasury. . [912810-SN-9 ... UNITED STATES TREASURY . 50,733,678 |... .. 98,270,200 |... .. 70,153,228 |....05/15/2050 ...|.
BARCLAYS CAPITAL INC .. AC28XWWI3WIBK2824319 .. [ Treasury. 912810-SP-4 UNITED STATES TREASLRY .. .6,636,056 .. 12,525,000 .. 11,173,956 |....08/15/2050 ..
BARCLAYS CAPITAL INC .. AC28XWWI3WIBK2824319 .. | Treasury. 912810-SZ-2 UNITED STATES TREASURY .. .4,043,025 .6,500,000 .6,405,589 |....08/15/2051 ..
BARCLAYS CAPITAL INC .. AC28XWWI3WIBK2824319 .. | Treasury. 912810-SZ-2 UNITED STATES TREASLRY .. .5,637,034 .9,062,700 .8,931,066 |....08/15/2051 ..
BARCLAYS CAPITAL INC .. AC28XWWI3WIBK2824319 .. | Treasury. 912810-SZ-2 UNITED STATES TREASURY .. 272,002 437,300 430,948 |....08/15/2051 ..
BARCLAYS CAPITAL INC .. AC28XWWI3WIBK2824319 .. [ Treasury. 912810-TB-4 UNITED STATES TREASLRY .. 1,212,552 .2,000,000 .1,934,848 |....11/15/2051 ..
GOLDMAN SACHS INTERN W22LROWP2|HZNBBBK528 .. | Treasury. 912810-SP-4 UNITED STATES TREASURY .1,399,797 .2,642,000 .2,357,013 |....08/15/2050

0199999999 - Total

337,155,678

426,018,566

379,785,180 XXX 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 TREASURY .. .7,478,021 |... ....9,317,000 |... ... 08/15/2030 ... |...... IV.......
BARCLAYS BANK PLC . G5GSEF7VJPSI70UK5573 .. . 23,643,000 |... .. 23,643,000 |..evunneeen s RRX e e Ve
CITIBANK NA .. E570DZWZ7FF32TWEFATE . 7,229,729 |... 1,229,729 v b KR X e e Ve
CITIBANK NA .. E570DZWZ7FF32TWEFATE . . 14,210,271 |... .. 14,210,271 |...

HSBC BANK PLC
JPMORGAN CHASE BANK,
SMBC CAPITAL MARKETS .

WELLS FARGO BANK, NA .

MP6152YZBEU3UXPYFY54 ..
. THBGLXDRUGQFUS7RNEQ7 ..
. TVJBSHLIZLORGHGDTNOS ..

BFMBT61CT2L 1QCEMIKS0 .

. KB1H1DSPRFMYMCUFXTO9 ..

... 925,000
. 10,478,000
... 280,000

.2,660,000 |...

.2,474,000 |...

... 925,000
.. 10,478,000
... 280,000

.2,660,000 |...

.2,474,000 |...

0299999999 - Total

69,378,021

71,217,000
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STATEMENT AS OF MARCH 31, 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 .......c.ccoveevvcvvvciiciicncenns |- (41,679,018)].... (45,453,621)|..... (3,774,603)|..... (3,774,603)|.... (11,512,434)|..... (5,3567,321)|.............100.0 |..... (5,357,321)].... (68,373,245)|.... (45,453,621)|..... (5,357,321 ........cc0cccueeen [.... (40,096,300)]....... 2,555,666 |...........ccceeuen |-...... 2,555,666 |.. (105,913,879)

(41,679,018)| (45,453,621)|  (3,774,603)]  (3,774,603)] (11,512,434)]  (5,357,321) XXX

(5,357,321)] (68,373,245)] (45,453,621)]  (5,357,321) (40,096,300) 2,555,666 2,555,666 | (105,913,879)




STATEMENT AS OF MARCH 31, 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 MARCH 31, 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 fo ...0.000
JP MORGAN CHASE BANK N.A ... New York, NY ..o fo ...0.000
THE BANK OF NEW YORK MELLON . New York, NY ...cocoooivvrocc | ...0.000
THE BANK OF NEW YORK MELLON . New York, NY ... .|--0.000 |..
THE BANK OF NEW YORK MELLON . New York, NY ... .|-0.000 |..
JP MORGAN CHASE .......cooevevreenee New York, NY ..o reen 2002000 [ [
JP MORGAN CHASE BANK N.A ... New York, NY ..o e 002000 [ [ Joeeeen..89,997,526 ...
BANK OF AMERICA New York, NY ... .|--0.000 |.. ..1,088,391 |..
BANK OF AMERICA .. .. New York, NY .. .|--0.000 |.. ..1,031,385 |..
BANK OF AMERICA .. . New York, NY ... 02000 | e [, 883,305 [ 840,391 |..
JP MORGAN CHASE BANK N.A ... New York, NY ... 202000 | e feeeeeeeen 543,821 |
JP MORGAN CHASE BANK N.A ... New York, NY ... .|--0.000 |..
JP MORGAN CHASE BANK N.A ... New York, NY .o forn o ...0.000 |..
JP MORGAN CHASE BANK N.A ... New York, NY ... ...0.000 |.. SRUOUURUROON .
THE BANK OF NEW YORK MELLON . New York, NY ...cocoooivvccca fornoen 100,000 [.eoveeeeerrrieeeens frereereieeeeieees e 1,815,814 9,573,330
FEDERAL HOME LOAN BANK OF
BOSTON .. Boston, MA ..cooooveviecieees o 1002000 [ s oo [ 606,346
THE BANK OF NEW YORK MELLON . New York, NY ...cocoooovvceoc forn e 1002000 [ e [ e 1,815,814
THE BANK OF NEW YORK MELLON . New York, NY ... .|-0.000 |..
THE BANK OF NEW YORK MELLON . New York, NY ....coooovviia e, ...0.000

0199998. Deposits in ... 74 depositories that do

not exceed the allowable limit in any one depository (See

instructions) - Open Depositories XXX | XXX 660,490 879,768 1,061,432
0199999. Totals - Open Depositories XXX [ XXX 406,538,844 448,595,607 422,242,351
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 406,538,844 448,595,607 422,242,351
0499999. Cash in Company's Office XXX [ XXX XXX XXX

0599999. Total - Cash XXX | XXX 406,538,844 448,595,607 422,242,351
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STATEMENT AS OF MARCH 31, 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
CUsSIP Description Code Date Acquired Rate of Interest Maturity Date Carrying Value Due and Accrued During Year

...................... UNITED STATES TREASURY TBILL _CASH ... iieeeuuuieeemnnnuseseeennnusseeennneuasasennnsaaeseennnsneesensnanaaeeennnnnasseennnnnnsesennnnnsssernnnnnnseeennnnnnneeeennnnnnsseennnnns | soeeensnnss [reeerennnns 08/20/2024 toviivvinn |ovvmnnnnnnnnennnnnnnneennnn 0,000 |ooonnnnt 04/16/2024 ooooveee |ovnnnniieiniiieneeeeeeen 9,578,894 | eeeiiiiiees foreeeeiniiineneeenneneeeeeeennaas. 19,419
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 9,578,8%4 15,419
0109999999. Total - U.S. Government Bonds 9,578,894 15,419
0309999999. Total - All Other Government Bonds

0509999999. Total - U.S. States, Territories and Po ions Bonds

0709999999. Total - U.S. Political Subdivisions Bonds

0909999999. Total - U.S. Special Revenues Bonds

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 9,578,8%4 15,419
2429999999. Total - Residential Mortgage-Backed Securities

2439999999. Total - Commercial Mortgage-Backed Securities

2449999999. Total - Other Loan-Backed and Structured Securities

2459999999. Total - SVO Identified Funds

2469999999. Total - Affiliated Bank Loans

2479999999. Total - Unaffiliated Bank Loans

2509999999. Total Bonds 9,578,894 15,419
4812A0-37-5 ....... |JPMORGAN PRIME MMKT FD - CAP ‘ . ‘ ........... 03/28/2024 .......... 62,616,735 [..ooeevreiiiiiiiiiinici i o 1,102,242
481202-23-9 ........ JPMORGAN US TREASURY PLUS STIFFUND o] B PP 03/28/2024 .......... 94,041,509 |.. 103,246
8209999999. Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO 156,658, 244 1,205,488
481200-66-2 ....... |JP MORGAN US GOVT AGENCY SHARES ‘ . ‘ ........... 03/28/2024 ....ccevvn |eennneeeeeeennieeeeeene 00000 |oeiiiiiiiiiiiiins i [ 4,861,757 |..
4812C0-67-0 ....... JPMORGAN US GOVT MM-CP [ T 03/28/2024 .......... 0 285,012,417 [t e 1,441,975
8309999999. Subtotal - All Other Money Market Mutual Funds 239,874,174 1,441,975

8609999999 - Total Cash Equivalents

406,111,312

2,662,882
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