LIFE AND ACCIDENT AND HEALTH COMPANIES - ASSOCIATION EDITION

0 000000 O
QUARTERLY STATEMENT

As of September 30, 2018
of the Condition and Affairs of the

TALCOTT RESOLUTION LIFE INSURANCE COMPANY

NAIC Group Code....4526, 4926

(Current Period) (Prior Period)

Organized under the Laws of CT

Incorporated/Organized..... February 16, 1978

Statutory Home Office

Main Administrative Office

Mail Address

NAIC Company Cods..... 88072 Empioyer's {D Number..... 06-0974148

State of Domicile or Port of Entry CT
Commenced Business..... January 1, 1979

1 Griffin Road N ., Windsor .. CT .. US .. 06095-1512
(Streef and Number) (City or Town, State, Country and Zip Code)

1 Griffin Road N .. Windsar . CT .. US .. 08095-1512
{Street and Number) (City or Town, State, Country and Zip Code)

1 Griffin Road N .. Windsor .. CT .. US .. 06095-1512

Country of Damicile  US

860-547-5000
(Area Code) (Telephone Number)

{Street and Number or £. 0. Box} {City or Town, State, Country and Zip Cods)

1 Griffin Road N .. Windsor .. CT .. US .. 06095-1512
{Street and Number) (City or Tawn, State, Country and Zip Code)

www talcottresolution.com

860-547-5000
{Area Code) (Telephone Number)

Primary Location of Books and Records

Internet Web Site Address

Statutory Statement Contact 860-547-9698

Andrew G. Helming

(Name} {Area Code) (Telephone Number) (Extension)
talcottstatement questions@thehartiord.com 860-624-0444
(E-Mail Address) (Fax Number)
OFFICERS
Name Title Name Title

VP and Chief Financial Officer
AVP and Treasurer

2. Robert Raymond Siracusa #
4. Jeremy Matthew Billie! #

President and Chief Operating Officer

VP and Controller
OTHER
VP and Appointed Actuary Leslie Teresa Soler #
DIRECTORS OR TRUSTEES
Henry Comnell # Gilles Maurice Deilaert #

Emily Rachel Pollack # Michael Seth Rubinoff #
Robert William Stein  # Heath Laurie Watkin #

1. Peter Francis Sannizzaro #
3. Michael Robert Hazel

Craig Douglas Morrow Corporate Secretary

Oliver Marshall Goldstein #
Peter Francis Sannizzaro #

Richard John Carbone #
Brion Scott Johnson
David Ira Schamis #

Connecticut
Hartford

State of........
County of....,

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period
stated above, all of the hereln described assets were the absclute property of the said reporting entity, free and ciear from any liers or claims thereon, except as
herein stated, and that this statement, fogether with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement
of all the assets and liabilities and of the condition and affairs of the said reparting entity as of the reporting pericd stated above, and of ifs income and deductions
therefrom for the perfod ended, and have been completed in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures
manual except to the extent that: (1) state law may differ; or, (2) that state rules or regulations require differences in reporting not related to accounting practices and
procedures, according to the best of their infermation, knowledge and belief, respectively. Furthermore, the scope of this attestation by the described officers also
includes the: related corresponding etectronic filing with the NAIC, when required, that is an exact copy (except for fermatting differences due to electronic filing) of the
encJosedzyement. The electronic filing may be requested by various regulators in lieu of er n% additign to the enclosed statement,
i)

"/" 4//4—\)1,. - ; {r/’u V}u’\‘ v/é? géﬁ /’(

[l
v

2l T L

/A

w (Signature)

- : L/
1--{S|gna!y,ey (Signatbre) | [/
Peter F. Sahnizzaro Michael R. Hazel Leslie T. Soler
1. (Printed Name) 2. (Printed Name) 3. (Printed Name)
President and Chief Operating Officar Vice President and Controller Corporate Secretary
(Title) {Title} (Title)
Subseribed and sworn to before me a. Is this an original filing? Yes [X] No [ ]

b. ifno: 1. State the amendment number
2. Datefiled

3. Number of pages attached

This 30 dayol (V04 obp A

i 9‘\&%&{\/\‘ mam%j .
My tomnubium enpirey §-31-33




Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS. et | enenienens 6,945,550,371 | ..ovoorcrirrrereerieninne (U I 6,945,550,371 | ........... 12,266,208,105
2. Stocks:
2.1 Preferred SHOCKS. ..ot sesss st ssssssessnsssens | cesnsesiesesns BAMT AT | .o (U IO 54,417,478 | ..o 52,023,429
22 COMMON SIOCKS. ...evuvererercererieceieeei et eess sttt ssentssssnnnes | srenessssnens 1,119,377,154 | oo 11,761,614 | oo 1,107,615,540 | ............. 1,330,029,847
3. Mortgage loans on real estate:
B T 1 OO PSSO DTN 1,078,385,020 | .oooovvrerrrirerrienennn (U I 1,078,385,020 | ............. 1,723,886,071
3.2 Other than firSt IENS........c.cveuiiieiierieriere ettt ssinns | corteinsesseesesse s (0 RN (0 RN (O PO 0
4. Real estate:
4.1 Properties occupied by the company (less §............ 0
ENCUMDBTANCES)......c.ucvuiviieicteie ettt bbb bbbt st s e sntns | sesbessesssessessssssessesansnd (01 RSO (0 TR (01 IO 68,504,335
4.2 Properties held for the production of income (less §............ 0
ENCUMDTANCES). ..o veeeneeseeseeseeeeeeseeseessesseesessesssse e st st eee e ss s s st e sses e st enssessessessanssssnssns | sessessessesssssssssssssnsnnens [0 O (01 SR (0 TR 0
4.3  Properties held for sale (less §.......... 0 @NCUMDBIANCES)......veecererrereeeeeeseeeeeeseeeeseseneans | ceeseesesseseseesssessesesneeens [0 O (01 SRR (0 TR 0
5. Cash ($.....4,800,743), cash equivalents ($.....290,945,724)
and short-term investments (§.....126,310,466)...........c..corrreermrrrermnreesrneeessneesssnesessssssssenes | sesseesessnnees 422,056,933 | oo (U I 422,056,933 | ...oovvvernenn 350,124,390
6. Contract loans (including $.......... 0 PrEMIUM NOES).....veveverereeieeeeiereee et | seevnesnans 1,307,658,846 | ....ocvvvvereeera (01 I 1,307,658,846 | ............. 1,309,592,080
7. DEIIVALIVES. ...eooevercereiese ettt eess sttt enssns | rnsssnesesines 179,767,058 | ..oovveerveveereiirnreinnnd (U I 179,767,058 | ......ovvveene. 291,457,331
8. OtheriNVESIEA @SSELS.......c.cvieecieiicicieeeteee ettt ssstesnss | esssaessesnaas 387,051,785 | ...oovvvevrereren. 176,129 | oo 386,875,655 | ...cocouce. 1,045,298,934
9. ReCEIVaDbIES fOr SECUMLES........ccvvveeiceceeicicte et senes | evessessesesanes 30,241,471 | oo (01 IO 30,241,471 | o 81,150,259
10.  Securities lending reinvested collateral @SSEtS............ccvvverevevieveiieeeieee s | cevvevesesienas 185,097,957 | .o (0] I 185,097,957 | ..cccvvvveree 463,582,513
11, Aggregate Write-ins fOr iNVESLEA @SSELS..........ceveveiveeiirie e sesens | ersssesaesnnas 147,579,062 | ..o (L P 147,579,062 | .....ccuuee.. 32,925,780
12.  Subtotals, cash and invested assets (Lines 1 to 11) 11,857,183,134 11,845,245,391 19,014,783,073
13. Title plants less §.......... 0 charged off (for Title INSUTErS ONIY)........cvveerereenirnrireieiesnsiseisnens | cereesesesssseseesessessnnseenns 0 | correrrererreenenneenn0 | e (0 U 0
14.  Investmentincome due and @CCIUEM..........c.cveueviieeiriceeiectes et senns | eresssssesenns 250,513,976 | oo (0} I 250,513,976 | ....ccccevneee. 320,383,300
15. Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection............cceeevees | vovrerrerevennnae 2,644,391 | oo (0] I 2,644,391 | oo 55,939
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled Premiums).........ccceveveeeeres | covrereieesie e 0 [ o 0 [ e 0 [ oo 0
15.3 Accrued retrospective premiums (§.......... 0) and contracts subject to
redetermination (§.......... 0)-eeereeeeeer et s et s ettt | eertestessees st anseas (0 IO (O O (O OO 0
16. Reinsurance:
16.1  Amounts recoverable from MBINSUMETS..........ccovcveveereeeeceeeeeretee et es et ennes | everaeeesissesenes 18,908,255 | ...ovcvvevereeieeeeen (01 IO 18,908,255 | ...cocvcveees 4,733,824
16.2 Funds held by or deposited with reinsured COMPANIES..........ccovureerrerrurinreneereeneeneinees | e [0 O (01 SR (0 R 0
16.3 Other amounts receivable under reinsurance CoNtracts.............ccoeuveevcivevsierrersereeienens | vevevieneias 172,348,659 | ..o (0] I 172,348,659 | ......coo....... 154,067,017
17. Amounts receivable relating to UNINSUrEd PlANS..........c..cureierierririnenies e eeiseieies | ceseesseeseseesesssseeeeees 880 | ceoreerrereereieeeeeieena (0 B80 | ceeererrrereereereeeeieene 680
18.1 Current federal and foreign income tax recoverable and interest thereon.............cccooevvcveeeeeis | covevevcieinenne 17,609,500 | ..oovoveevereeiereeee (01 IO 17,609,500 | .....ccovveeee. 41,630,938
18.2 Net deferred taX @SSEL. ...ttt essssnssennes | reessesesanes 183,227,479 | ..o 33,848,479 | ..oovvvenne. 149,379,000 | ...vvvvnvenne. 463,369,698
19.  Guaranty funds receivable or 0N dePOSIt...........c.cccvevivriveieieieieie e sses s | eveeresaeseeseens 10,843,393 | ..o (01 IO 10,843,393 | ....ccoveveee. 10,843,393
20. Electronic data processing equIPMENt aNd SOWEIE.........c.cuererurerererrireneineeeesesesesessesseesens | rressesesssssssessssessessnssees [0 O (01 (0 O 0
21, Furniture and equipment, including health care delivery assets ($.......... 1) PSS ISP [0 O (01 (0 R 0
22. Net adjustment in assets and liabilities due to foreign exchange rates............coevreernrrrineones | corerrernenesereeeseneinns [0 O (01 (01 [ 0
23. Receivables from parent, subsidiaries and affiliates...........c..cccocererervieieiesieereeeeeeeeens | e 30,292,160 | ..ovvvrereieeiian (0 I 30,292,160 | ..ccoovovrernne. 16,079,562
24. Health care (§.......... 0) and other amounts receivable..............cocevuevevieveieiccieeeeeeeeeees | v 22,088 | ooovereeeeeeeas (01 IO 22,088 | oo 5,921
25.  Aggregate write-ins for other than invested aSSets............cevevcueeeieicciieeeceseeeeeeeeieens | e 43,524,195 | ..ocvvrannan 6,535,004 | ......c.......... 36,989,191 | .ovoverenn 43,632,254
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (Lines 12 through 25)............vveuremecereemireierireseseeesessseseesesseesssesssessses | svonesesnns 12,587,117,910 | .oovvvvcrns 52,321,226 | ........... 12,534,796,684 | ........... 20,069,585,601
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........cccvevees | covvrnne 77,680,921,609 | ...coovvevrererirnes 51,751 | e 77,680,869,858 | ........... 89,287,007,010
28.  Total (LINES 26 @NA 27)......couurrerrrmrerererrieeieriseesisesisessisssssssssssesssessssssssssssesesssesssssssessss | seesscsens 90,268,039,518 | ....oovvvvvrenne 52,372,977 | ..cccoonn. 90,215,666,541 | ......... 109,356,592,611
DETAILS OF WRITE-INS
1101, Collateral 0N AEMVALIVES.........c.cvcveveeieeicecee ettt sess ettt s s s enasaenns | sevesesessesens 147,579,062 | ...oovvvrcrereerieereeenad [0} 147,579,062 | ......ccoevuee 32,925,780
1102, ottt | etet et (0 R (O RO (O R 0
1103, ettt | eeeteee ettt (O (O R (O O 0
1198. Summary of remaining write-ins for Line 11 from overflow Page..........cccvveveiirrieieiieieieiies | cvveeieieesie s 0 | oo (01 TR 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 8DOVE)........uceerirerrressenisneresssissenesssesssness | eoseesessesanes 147,579,062 | ..o (V] I 147,579,062 | ...covveveens 32,925,780
2501. Disbursements and items N0t llOCALE. ........c...everrevireieiieceireeiecesees e | ceeseesieeesnnes 43,524,195 | ..o 6,535,004 | ...oovvrrerenne. 36,989,191 | .oovvvrerernne 43,632,254
2502, oottt | eesteeene et (O R (O R (O 0
2503, ettt enstnnnnn | erstieess et enen e (O (O S O 0
2598. Summary of remaining write-ins for Line 25 from overflow Page..............cucreeeneneuirenineinees | coveeeernseneissieesssesseeenn [0 N (01 RN 0 | oo 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiN€ 25 @DOVE).........rreerrresreerssrersrneserssssnssssssnnes | cesssenessssessass 43,524,195 | ..o 6,535,004 | ...coovorrnnenne. 36,989,191 | oo 43,632,254




Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....7,149,070,395 less $....
included in Line 6.3 (including $.....10,229,552 Modco Reserve)
2. Aggregate reserve for accident and health contracts (including $
3. Liability for deposit-type contracts (including §.......... 0 Modco Reserve)
4. Contract claims:
B0 LBt
42  Accident and health.
5. Policyholders' dividends §..........
6.  Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:
6.1  Dividends apportioned for payment (including $
6.2  Dividends not yet apportioned (including §..........
6.3  Coupons and similar benefits (including §..........
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including $.......... 0 accident and ealth PrEMIUMS. ... enssenssas | eebsesssesssessseessesss s ssessseeses L0 T 0
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES...........cccveveiviiiiecicicteie ettt sttt bbb bbb s st seseens | sebesssassssessss st st es e ssses e saes 0 | e 0
9.2 Provision for experience rating refunds, including the liability of $.....0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health SErvice Act............covueveiveieviveieiecesieee | ceveisieiesevese 327,036,816 | ...cooveveerirrnn 289,523,735
9.3 e .186,413,465 160,224,036
9.4 INtEreSt MaINTENANCE RESEIVE. .......c.iiciierireiieeiseieis ettt sttt s bbb ss st sses st enens | sbssssessessassnssessnes 98,806,920 234,110,390
10.  Commissions to agents due or accrued - life and annuity contracts $.....7,551,759, accident and health $
and deposit-type contract funds $.......... ettt bbb bbb a bbb bbb bt en s bnanas | saebeesensentesntentesaenas 8,121,728 | ..o 8,930,809
11. Commissions and expense allowances payable 0N reiNSUrANCE ASSUMET..........v.urrererrirrrseesresseseessessssesssssessessessessssssessessssssssessns | sssessssssessessessssssessessessassnnssens [0 O 0
12, General eXPENSES AUE OF ACCTUBH. ........c.uuririerreriireci bbb bbbttt | coesbessnessres s 24,981,624 | ....coovevrn 125,517,197
13.  Transfers to Separate Accounts due or accrued (net) (including $.
allowances recognized in reserves, net of reiNSUrEd AlIOWANCES)...........rurerierereriinrirrieeeseee st ss st essssssssessessasssnsss | esssessessasssnesns (1,008,075,400) | ...oovvenverrerrenene (854,557,993)
14. Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES..........ccovuiveiriiueieeiceieereee et sssssns | seesssssssssesessssseseenas 8,550,699 | ...ovoireieirereiiinns 8,770,095
15.1 Current federal and foreign income taxes, including §.......... 0 on realized capital gains (losses)... -
15,2 Nt defErred taX lIADIIIEY.......o..evereerereereeierieie ettt
16, UNAMEM INVESIMENT INCOME.........ouieciieiee ittt sttt bbbt st s st tes et s b a e s s s st
17. Amounts withheld or retained by company as agent or trustee
18.  Amounts held for agents' account, including $.....3,920,966 agents' credit balances
19.  Remittances and iteMS NOt AlOCALEA...............eveviveieeicicecie ettt bbb nea
20. Net adjustment in assets and liabilities due to foreign exchange rates... .
21.  Liability for benefits for employees and agents if Not iNCIUAE @DOVE............ovuririrririireiiesre st nes
22.  Borrowed money $.......... 0 AN INEIESE TNEIEON $...o.0.oeeeee et ee s et ee s s ss e eeeeseesenesessesaseseneseseesesseserenes | soeveeesessssseeseseesesseeeseessenesenes (01 8,114,728
23. Dividends to stockholders declared and UNPAIG.............courieuiirieieiiese ettt ssessesesnns | stsesessessssssesssssssessessssnsesneend 0 [ oo 0
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE. .....cvuveieiiieeieiiieieise ettt sttt
24.02 Reinsurance in unauthorized and certified ($.......... 0) companies...........
24.03 Funds held under reinsurance treaties with unauthorized and certified ($
24,04 Payable to parent, subsidiaries and affillAteS...........ccceeirieiiieee ettt
24.05 Drafts outstanding ...45,484,603 ...57,957,946
24.06 Liability for amounts held Under UNINSUTEA PIANS...........cveviveieeiciieese ettt tes et ss st sss st se s st ssssessnes | entessssssssssssessssessessnsassessesanes 0 [ oo 0
24,07 Funds Neld UNAET COINSUIANCE. ........vuiuiririiiieeseisieeseeeisesesse s ssse sttt bbbttt 249,598,010 | .ovvvverrererreiinnns 228,899,286
24.08 Derivatives 604,036,284 656,759,114
24.09 Payable for securities 128,068,931 | ..cocvvvceecee 83,440,770
24.10 Payable for SECUMHES IBNTING........iviviviieeieiietese sttt bttt sttt s et s s s st s s s s s ssessesntans | sbessesssssesnsnneesens 185,097,957 | ..o 463,582,513
2411 Capital notes §.......... 0 and interest thereon $. .
25, Aggregate Write-iNS fOr [IADIHES. .........c.cevueveieiise sttt sttt s st sttt st es s b s sse s snssaneens | sbstessssssssnssssesens 488171143 | .o 505,845,133
26. Total liabilities excluding Separate Accounts bBUSINESS (LINES 110 25)..........cceveveuiiiiieeieiseieieiessses s sssesis s sssssssssesssss s ssssessesssenss | sressssssssesnssnens 9,124,869,373 | .....cccuevneee. 16,516,979,653
27. From Separate Accounts statement. ol ....17,680,921,609 | ... ....89,287,113,365
28.  Total liabiliIes (LINES 26 @NA 27).........everrieiieeieeieeiseiss s 86,805,790,981 | ..ccovcvvenenes 105,804,093,018
29.  CommON CAPItAl SIOCK.........cvcviiiieieiie ettt es s sssesessnssessssesessssssessnssesessssessssnsesessssensnsnn | sverssreressssesensnnerensss 0,090,000 | viviveiiiiiiiieeiinns 5,690,000
30. Preferred capital stock
31.  Aggregate write-ins for other-than-special surplus funds
32, SUIPIUS NOES......cuivevicteteieteie ettt ettt bbb bbbt s s b bbb b st b st b e st b A b b s b et s bbb s b bt a et bbb s e st b e et s s aeee
33.  Gross paid in and contributed surplus .
34.  Aggregate write-ins for SPECIAl SUMPIUS fUNGAS...........ccceiieiiiceeiiee ettt bbbt ae bbbt s et bs b senans | sbebssebessssebesssteses s b bnsebens 0
35, UN@SSIGNEA fUNAS (SUMPIUS).......ucvveveieeiicieieiete ettt st es ettt bbb bbb bbb s s et b es st b s s b b s st bbb s s et bnsebessnsnaas | sbesastessssssesnans 2,058,534,973
36. Less treasury stock, at cost:
361 ... 0.000 shares common (value included in Line 29 §......... 0) ettt sttt enaets | ebebesrebes sttt eebens 0
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0.ttt | ebensesie sttt ettt b s 0
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $..........0 in Separate Accounts Statement). o ..3,404,185,560 | ... ..3,546,809,593
38, Totals Of LINES 29, 30 @NA 37......uimiiieiieieiieii ettt bbbttt | ehpsnisnesnenneas 3,409,875,560 | ...oovvoviiiniiens 3,552,499,593
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COl. 3)..........criuiiuiiiiiiisicicsc ettt sttt estentnnes | eeisesississsii 90,215,666,541 | .....cocoonvne. 109,356,592,611
DETAILS OF WRITE-INS
2501. Payable for repUIChASE AQTEEMENES..........c.iveiieireiiiiteie ettt bttt s et n bbbt snsessesntans | sebstessesssssssesses 190,922,379 | oo 201,648,254
2502. Accrued interest on derivatives in a liability position... .181,232,907 177,032,962
2503. Collateral on derivatives............c.oceueiereerieieesiieiesessese s ...44,946,998 ...39,843,631
2598. Summary of remaining write-ins for Line 25 from overflow page.... ...711,068,858 ...87,320,286
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)........... 488,171,143 .505,845,133
3101. Gain on inforce reiNSUraNCe. .........coverevevrirersenreissenenns 169,280,532 | ovovevieeee s 0
3102. Deferred gain on business transfer. ...68,834,210 (]
303, ettt btttk Rk Rk AR AR SRS R SRR A RS RS RS RS RS RS E R R R R R R 4R R R R R R ARk sk sk ekt e b et nn s | Shbebtesb st sttt ettt 0 .0
3198. Summary of remaining write-ins for Line 31 from OVEIIOW PAGE........c..cuiriiiiiiiceee ettt sssns | sessessessssessessesssses st sasssesand 0 ]
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)........... 238,114,742 .0
BA0 T, ettt bbbk R R R RS R s RS RS R AR SRS R SRS R R R R R R R R R R R R AR R Rk e ke bbbt nebens | Shbiesbest st st sttt 0 .0
3402. . .0 .0
3403. . .0 .0
3498. Summary of remaining write-ins for Line 34 from overflow page ol .0 (]
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DOVE).......ccuuivuiriiiiieieiistesiesstsissssssessstsstessssssssssessessssbsssssassesssssssessessnssssessesnssnss | sossessessssassessessssessesssssssassesand 0 ] oo 0
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY
SUMMARY OF OPERATIONS

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
1. Premiums and annuity considerations for life and accident and health CONtracts...........c.cccoeueerieiecereeieeieeeee e | e (5,366,995,346) | .............. 359,169,877 | ...covvvevn 432,980,731
2. Considerations for supplementary contracts With life CONINGENCIES............ccrvivriiiiieeeieieteee et sssesasseees | stessesissessesississsssssssead [0 TR 0f... ...21,295,825
3. NEEINVESIMENE INCOME. ....evicvieeiicictee et ettt st s st s e tes s snssssesassneas | seees 411,701,141 1,076,986,120 ..1,835,740,648
4. Amortization of Interest Maintenance RESEIVE (IMR)..........c.ocuviveiiveiieieeeeeee e seve st s e sssssaessssnns | evessessesassanes 7,712,200 | ..coocvreee 13,343,049 | ..... ..19,118,613
5. Separate Accounts net gain from operations excluding unrealized Gains OF [OSSES..........cueveveiriveveeieiieteie e ieieresns | cveveesessssseses s [0 TR 0 [ e 0
6. Commissions and expense allowances on reinsurance ceded...........ccoeveveevnnnn IO ..15,838,714 | .....ccc...... 14,981,279 | covevveere 21,791,938
7. Reserve adjustments on reiNSUFANCE CEABM. ..ottt s s sse s sessesnsanes | eevessenes (1,242,788,352) | ............. (884,480,162) | .......... (1,203,357,036)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
frOM SEPATAE ACCOUNLS.........vvveiveeeieesetctess ettt sttt bbb sttt s bt s st s s sse s s st essnsstenans | ersesesssssans 577,423,331 | ccvverne. 593,215,918 | ..coevuee. 862,824,563
8.2 Charges and fees for depoSit-tyPe COMIACES...........cviveiririeeieiiereee ettt es s ssss s st esssns | eetessessssssssssessssassesnsa 0 | orvveereereeeresreeeeineens0 | e 0
8.3 Aggregate write-ins for MISCEIlANEOUS INCOME...........cvvviveriiriceesie ettt sse s s sssenees | ensesssssesans 117,346,946 | ............. 131,867,164 | .............. 102,313,197
9. Totals (Lines 110 8.3)....c.coeererrerrerersrireirererennene .(5,479,761,366)| ...........1,305,083,245 | ..... ..2,092,708,480
10, DEALN DBNEFIS......vucvviececieie sttt sttt entnen | neeae .340,720,050 | ..............299,290,602 | ..... 426,742,411
11. Matured endowments (excluding guaranteed annual pure NAOWMENES)...........ccvvverrrrcreierierieeeie st essesssessesssssnes | sversesssssesssnsens 842,449 | ...cooeeiie 126,523 | oo 823,753
12, ANNUIEY DENETILS. ....cvocvecviciecicic ettt sttt sttt nnn | eeras .385,393,190 | ..............565,708,019 | ..... .731,374,666
13. Disability benefits and benefits under accident and health CONtracts...........cccevevevicieceseeseeeceseere e | senrensnsniesinenrenes 15200 | cvieieesiieeeeeesieieennn0 | i ..36,319
14. Coupons, guaranteed annual pure endowments and Similar DENEMILS...........cc.ocveverevcceeieeesereeees e ssssssssesssenens | cveviesiesesesissesssssneenes0 | evvrereeeeiesiseeeisneenel0 | e
15. Surrender benefits and withdrawals for life contracts..........c..ccceveee.
16. GrOUD CONVETSIONS. ......cucveveieieeiieteieseeesss et ees s seses e nens
17. Interest and adjustments on contract or deposit-type contract funds............cccceuerviveeeicicsieeeeeeecee s | cvereeeenennn 10,057,469 | ...............88,840,837 | ..... 141,151,437
18. Payments on supplementary contracts with life contingencies............... rervererieeennnnn328,821 | 19,081,322
19. Increase in aggregate reserves for life and accident and health contracts. v, (1,343,398,380) | ... ....(97,021,693) | ..... ....(139,667,401)
20. Totals (LINES 1010 19)......cuiieieeiieiiie ettt bbbt ..5,756,970,343 5,023,372,748 | ..... ..6,057,505,471
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only)
22. Commissions and expense allowances on reinSUranCe aSSUME...........cueuiurreireirieiseseissssssessessssessessssesessssessesssssessesseses
23. General insurance expenses ...85,359,015
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES.........cccueueiicriicieiieiieesee e ebese s | evreaesssensesenes 3,236,722
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance SO I (11,307,287,601) | ..........(4,534,270,025) .(5,444,537,645)
27. Aggregate WHte-iNS fOr AEAUCHIONS.........c.cuiveieiciice ettt sttt sttt s s sbenns | sntessessees (158,369,866) | ......ccoveevev. 7,295,600 | .cooverrvenans 7,035,378
28. TotalS (LINES 20 10 27)....uucuuiieiiericiiciiesiecteie sttt bbbt bbbttt n e | erianianes (5,578,034,210)| .............. 660,931,346 | .............. 835,161,002
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28).. ...98,272,843 ..1,257,547,478
30. Dividends t0 POCYNOIAETS.............cveieiieeieieiecsc ettt ettt bbbt s st s st s ssessensns | sbsessssssssassans 1,582,379 | oo 42,197 | 1,871,878
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30)........... | coeeeerennee 96,690,465 | .............. 644,109,702 | ........... 1,255,675,600
32. Federal and foreign income taxes incurred (excluding tax on capital ains)..........ccceevvereieieinenieeneesesssessessessesesseens | covsesssesenas (91,353,419) | ..ocovrrinnes 21,541,943 | ..o (1,894,681)
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (105ses) (LiNE 31 MINUS LINE 32)........ccuiuiiueiiiiieieietesiese ettt sse st s s bessesannes | sessessesnsas 188,043,884 | .............. 622,567,759 | ........... 1,257,570,282
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(16,652,527) (excluding taxes of $.....38,777,274 transferred t0 the IMR)...........ccc.oeveereeriieeicecieeeceeeeeeeeeeeeeeees | eevieesienina. 58,107,584 | ............... (69,010,357) | ..vvcreenaes (59,978,355)
35. NetinCome (LINE 33 PIUS LINE 34)........cvuieieiecieieeeeicies ettt bbbttt sesiens | svessssassans 246,151,468 | .............. 553,557,402 | ........... 1,197,591,927
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHIOT YEA..........ceveverrereeieeeresies et ssessssessessssesssssssssssssssssssesessnsesesens | senrenrernn 3y D92,499,593 | oo 4,397,908,629 | ........... 4,397,908,629
37. NetinCome (LINE 35)......ovvrueeernrieieiesinssesee st ssessss s ssssssssessnes ...553,557,402 | ..... .1,197,591,927
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....(33,430,439)... ..(451,597,638) ..... ....(814,415,045)
39. Change in net unrealized foreign exchange capital gain (I0SS).........cccveveveiercrererieeesissesseserssressessssesssssessssssssssessssesens | enereseesnnsen2y 398,939 | cvvivvvivrniens (6,475,819) | c.ocvvevrrnens (8,846,702)
40. Change in net deferred INCOME taX.........ccvevcriireieeeee et sssssse s ssssesessesessssssssssssssssssssesssssssessessnsensns | sveseeseesens(4D0,787,648) | 1vevvivennn. 60,914,342 | ..... (336,456,337)
41. Change in nonadmitted assets.... ..119,673,384 | ..... 496,309,589
42. Change in liability for reinsurance in unauthorized and certified COMPANIES...........cevevcvrieieiieriese e eeesssesiens | everesssssssessssssieseesss | eeveveieiessse s (0 TR 0
43. Change in reserve on account of change in valuation basis, (INCrease) Or dECrEASE.............cvvevverererrcrereriereeseeseessesieiies | evereesensssssessnssieseesssd | eevevesesesssesesseesesenns 0 [ oo 0
44, Change in asset valuation reserve.. 24932438 | ..... 17,051,691
45, Change iN trBASUIY SEOCK...........cvurieviieieticies e scees sttt esss st ss st esses b sessssss s sssssssssssssesnssssesssssnsenss | snsessesenssssssnssnsssessessld | eevesessesesssssesnssssessenas 0 [ e 0

46.
. Other changes in surplus in Separate Accounts Statement
48.
49,
50.

51.

52.
53.
54,
55.

Surplus (contributed to) withdrawn from Separate Accounts during period

Change in surplus NOES...........ccccvvveveineeeeriere e
Cumulative effect of changes in acCoUNtiNg PHINCIPIES. ..o bbb ees
Capital changes:

B0, PAIA UMttt
50.2 Transferred from surplus (Stock Dividend
50.3 TranSTEITEA 10 SUMDIUS.........ccvivieereictcieiie ettt ettt b s bbbt s ettt bt s ae b s st et es st nas
Surplus adjustment:
B PAIA UMttt
51.2 Transferred to capital (Stock Dividend).
51.3 Transferred from capital.............cccoeevirennnes
51.4 Change in surplus as a result of reinsurance
Dividends to stockholders.............cccovvrirrrvererrennnn.
Aggregate write-ins for gains and losses in surplus........
Net change in capital and surplus (LiNeS 37 through 53)..........cceriiinieiiisie et
Capital and surplus as of statement date (LINES 36 + 54)...........cceiiireiiiirieieiceseteee ettt

238,114,742

............. (142,624,033)

(297,267,766)

............. (845,409,036)

........... 3,409,875,560

........... 4,100,640,863

........... 3,652,499,593

08.301.
08.302.
08.303.
08.398.
08.399.

Other investment MaNAGEMENE fEES.........ccruiiririeireie ettt
Miscellaneous income
SEPAAtE ACCOUN I0BUS. ... .vveveererieirricieie sttt sttt
Summary of remaining write-ins for Line 8.3 from overflow page
Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...

................ 78,496,321
...22,040,823

2701.
2702.
2703.
2798.
2799.

Change in provision for fUtUre QIVIABNGS...........ccveueveieicieie ettt ettt anee
MiSCEIIANEOUS ABAUCHONS. ........cvviectiicieis ettt bbbt s b s s es st s s eaesnas
MODCO adjustment
Summary of remaining write-ins for Ling 27 from oVerfloW Page..........ccevrieveierereeieeeesee et enen
Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).........ccvereriiiieisirisiersssessssesesssssesssssssssssssssssssesssssssessnnas

1,183,921

............. (163,048,269)
............. (158,369,866)

..(1,193,468) | ...

.................. 1,114,971
(1,358,939)

5301.
5302.
5303.
5398.
5399.

Gain on inforce reinsurance

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

169,280,532
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY

CASH FLOW

1 2 3
Current Year Prior Year Prior Year Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE. ..........c.cveveveeieteeee ettt saessssnnaes | evessessinanen 238,520,226 | ............... 398,838,997 | ...cocevevnnn 444,609,823
2. NetinVESIMENTINCOME. ..ottt ettt bbb bbbt b st s s b s s s ssssanas | suessessssssa 425,618,078 | ............ 1,062,794,393 | ............ 1,851,126,594
3. Miscellaneous income ....(316,698,829) | ... ...(144,415,801) ..(216,427,338)
4. Total (LINES 1 HrOUGN 3).....couieeieriiie ittt bbbttt enbans | sbsesisnesnees 347,439,475 | ............ 1,317,217,588 | ............ 2,079,309,079
5. Benefit and 10SS related PAYMENLS........c.cccveveveeiceie ettt st saes s snes | svessesannns 7,095,009,072 | ............ 5,098,500,591 | ............ 6,125,050,837
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNS...........ccccveveeriverciveveieiiens | coveienans (7,190,676,527) | ........... (4,427,728,309) | ........... (5,317,323,685)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS.............cceveevcvicveeeiceeesee e tesienens | coevsesninnans 305,135,857 | ..ccooveneee 191,780,776 | ....coooeeee 257,200,944
8. Dividends paid t0 POCYNOIAETS.........cucreuruuririicieieiiesieee ettt st b bbbttt ennens | sbeisessessansanes 1,680,381 | oo 66,133 | .oooeerreeenne 1,776,422
9.  Federal and foreign income taxes paid (recovered) net of §.......... 0 tax on capital gains (I0SSES).........ccevrvervrererverins | corerrieiinens (127,797,071 oo 15,282,160 | ...coccvvevevn. 4,809,670
10. Total (Lines 5 through 9) ...83,351,712 ....877,901,352 1,071,514,187
11. Net cash from operations (Line 4 MINUS LINE 10)........c.ceveirrierriieeeieiietsees ettt ssssssessessesesses s sessssssssssesens | seessesissnnens 264,087,763 | ............... 439,316,236 | ............ 1,007,794,892
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
121 BONAS....otieci bbbttt | sbienbienees 2,171,590,533 | ............ 3,859,780,253 | ............ 5,019,886,601
1202 SHOCKS. ... veeeeeieeeteee ettt et | tbieeineinees 852,498,260 | ......cccounee. 28,981,821 | oo 50,786,602
12.3 MOMGAGE I0BNS.......ovuieeierieriiriteie ettt bbb bbbttt s st ssssnnssnnsns | sbssssnssnsens 80,353,260 | ...cvvrvrnen. 106,051,507 | covvvrrerrenne 126,007,366
124 REAIESIAIE. ...ttt | ensensesntanies 31,500,000 | ..ooovrevrrrieieireiiieinnd [0 0
12.5  Other iNVESIEA @SSEES..........cvueviveieicrccc ettt ss s tes s senaesansans | saesessnsssean 222,664,566 | ................. 80,754,990 | ...ocovevneee. 157,156,553
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVeStMENtS...........ccccvvveierereeieieieniicisie | e 1,431,047 | oo (9,398,109) | .ovvvvrerrrnns (7,836,712)
12.7  MISCEIIANEOUS PrOCEEAS........oovivecveiieieciiiiee ettt ettt bbb sa st s e b esse s sssnaes | sssssesssnnas 374,081,543 | ............... 104,779,435 | ... 97,207,010
12.8 Total investment proceeds (LINES 12.110 12.7).....ccveiiirieieiieie ettt sssessesnses | sessessesns 3,734,119,209 | ............ 4,170,949,898 | ............ 5,443,207,419
13.  Cost of investments acquired (long-term only):
13.1 Bonds.... .1,778,442,982 .3,353,509,421 4,388,558,286
132 SHOCKS.....vvuieeiieitieic ettt | seesiessnnes 520,643,285 | ......coorvneen. 32,952,106 | .ooovveereennns 53,003,902
133 MOMGAGE I0BNS.......oouieeieitii ittt | cbeeineinees 184,738,012 | ..ooovvvnvve. 235,219,000 | ..coooovveneee 240,219,002
1314 REAIESIAE. ...ttt ettt enns | sressnssnss s 471,465 | oo 406,280 | ..oooovrvrrennn. 2,743,717
13.5  Other iNVESIEA @SSELS.......cvucviiieciiieie ettt bbbt s st nse s snsnnsens | sessassessssinens 84,276,371 | .cvvvrene 162,201,704 | ............... 308,304,587
13.6  MiSCEllan€OouS @PPIICALIONS..........ccvireviiiecreiirceic ettt s b sae s s s snsesenns | sissessnsssenas 147,246,501 | ............... 379,846,106 | ............... 288,796,081
13.7 Total investments acquired (LINES 13.110 13.6).......ccuriuiiuriiiirisie ittt sssssssssssssssesstns | sbsssssesees 2,715,818,615 | ............ 4,164,134,617 | .cconoeee. 5,281,625,575
14.  Netincrease or (decrease) in contract loans and premium notes ...(1,933,234) | ... ....(20,355,687) ..(3,476,336)
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LiNE 14).......c.cveveriueieiecrecesie et sesneens | cvesiesaenns 1,020,233,827 | ...ccvvvrene 27,170,968 | ............... 165,058,179
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1 SUPIUS NOLES, CAPIEAl NOTES........eereririeecect ettt sttt nnns | sebebseeestestesse st essentees (1 [ TR 0
16.2 Capital and paid in SUrplus, 18SS treaSUNY STOCK..........cceveviriereiiereie ettt sss st ses s ssss e | eveesessenenns (521,981,458) | .............. (596,543,748)
16.3 BOITOWE fUNAS. ...ttt bbbttt sttt nntenns | aebtsetnstnseas (8,100,000) | ...vvvuveveve. (11,505,000)
16.4 Net deposits on deposit-type contracts and other insurance liabilities.............ccoevveveriereiieeiecceecesieeeeis | e (60,569,184) | ... (221,422,701)
16.5 Dividends t0 SOCKNOIAETS. ..........c.evieeieciciiecce ettt ssessesnns | saesisssssessssessesees s bssesas 0 [ oo 0
16.6 Other cash provided (applied)... (621,738,405) | ... ....219,633,730
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ........... (1,212,389,047) | .............. (609,837,720)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).......c.cccevvveees | coveerverernnnns 71,932,544 | ... (143,350,516) | ..cvvvvnvnne (127,784,604)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YBAN ...ttt bbbttt | cbinebanesnees 350,124,390 | ...ocoovernnee 477,908,994 | .....ovvennvs 477,908,994
19.2 End of period (LINE 18 PIUS LINE 19.1).....cuiuriiiereireiecssirsieis st tesssesssssesessess s ssssssssssssessessessnssesss | sssessssssenns 422,056,933 | ..ooovvvnvn. 334,558,478 | ....ovoene 350,124,390
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Non-cash proceeds from invested asset exchanges - bonds, common stocks and other invested assets......... (81,541,424 | .............. (229,755,439) | ...c.cvncee. 252,010,125
20.0002  Non-cash acquistions from invested asset exchanges - bonds, common stocks and other invested assets... ..(81,541,424)| ... ...(229,755,439) | .... ...252,010,125
20.0003  Capital contribution from parent to settle intercompany balances related to stock compensation........... ....(5,459,519) | ... ..1,728,126 | ... ...3,355,840
20.0004  Capital contribution to subsidiary to settle intercompany balances related to stock compensation...........ccccoceee | cvvererieinnnnns 2,881,192 | .oovvirinne (1,135917) | oo (2,119,857)
20.0005  Non-cash impacts of Tax Reform - tax reCeivabIe...........ccoeeuirriciiiisieesee et ses (59,867,823)
20.0006  Non-cash impacts of DTA adjustment not yet settled ....(99,369,231)
20.0007  Non-cash impacts of Tax Reform and DTA adjustment not yet settled - deferred income tax surplus.........ccee. | coeveerrerenivenieiniieeennc |0 | e (159,237,054)
20.0008  Non-cash transfer of bonds sold for assUMPtion FEINSUFANCE ............cceveviveieieiisieiee et | ersensenas (3,503,409,658)
20.0009  Non-cash transfer of mortgage loans sold for assumption reinsurance ....... ....(649,122,178) | ...
20.0010  Non-cash transfer of other invested assets sold for assumption reinsurance . ....(503,085,441) | ...
20.0011  Non-cash transfer of reserves for assumption reinsurance..............cccoo...... ..3,259,322,631
20.0012  Non-cash transfer of deposit liability for assumption reiNSUrANCE.............ccveriveiiriieiee e | cveniesenns 1,276,223,336
20.0013  Non-cash transfer of IMR liability for asSUMPHON rEINSUFANCE...........ccveviveirieiceieee e | saessessainens 110,419,414
20.0014  Non-cash transfer of other for assumption reinsurance I 9,651,896 | ...
20.0015  Non-cash transfer of bonds SOId fOr FEINSUIANCE .........ccruriieriereieieeireieeecie et ssessseeessenans | cebeesenes (1,604,105,856)
20.0016  Non-cash transfer of mortgage [0ans sold for FeINSUIANCE.............ccvueiuerciierieicesse et sessssnes | crressesisainees (99,061,975)
20.0017  Non-cash transfer of premium for reinsurance ..5,570,590,944 | ...
20.0018  Non-cash transfer from Separate ACCOUNLS fOF FEINSUFANCE..........c..vurereriereireieieneire et sessessssesessesaas | ceeseesenes (3,963,093,667)
20.0019  Non-cash transfer of deposit liability for FRINSUIANCE...........cuevueierreririireieeiiecese ettt sseseesses | cersessneenees 663,688,352
20.0020  Non-cash transfer of IMR liability for reinsurance..... ....(163,048,269) | ...
20.0021  Non-cash transfer of other for reinsurance.............cccoccuvevevierrericeeeinnn, (404,969,529) | ...
20.0022  Non-cash deferred gain on business transfer - general insurance expense..... ..(89,063,880) | ...
20.0023  Non-cash deferred gain on business transfer - other than special Surplus funds.............cccoevevererreeicecceecieens | coveeieieeins 70,441,610
20.0024  Non-cash deferred gain on bUSINESS traNSIEr = tAX........ccuiiiieriiiiiieieeisiese ettt sne s sssensenaens | sbsssessssinsenes 18,622,270




Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year Prior3 Year
To Date To Date Ended December 31
1o INAUSHIIAL TR ... | Sbeesbie bbb 0 [ oo 0 [ e 0
2. Ordinary life INSUMANCE. ........cveveeieeiciseee ettt es s ssssssessnsns | saessesissessessssssssssseesans 72,457,087 | oo, 82,658,602 | ...cceoevvrverereiireine, 143,549,791
3. Ordinary individual BNNUIIES.............eveueririeierereriseeieeeiseeseess e sseesssesssssstsessesssses | sesssssssessssssseessnees 143,035,270 | ..oovercreerireceenenens 193,167,879 | ..o 238,051,404
4. Credit life (group and INAIVIAUAL)...........cveveveeeerceieees ettt sssssaesesas | seesssssssessessssessessssesses s sasssssesassand 0 | oo [0 U 0
5. Group lifE INSUTANCE. .......co.cveivieiecieic ettt entes | sesessesssssssesses e st es e saes 6,856,160 | ...ccovverrerrirererernian. (17,536,678) | ...cvvverererrierrcieinas 22,840,381
8. GrOUDP @NNUILIES......oouvereiriariierisiieeiseciesi et | sbsesssenessensseesssnesns 975,767,148 | ..o 1,294,148,364 | .cooovevvrvrrrerinens 1,592,399,096
7o ABH = GIOUP. ettt sttt ennns s | sestenent st 52,079,247 | ..o 59,231,725 | ..o 80,025,140
8. A&H - credit (group and INAIVIAUAL)..........cceviiiucieiiieceete ettt snntens | sebesssesesssssessseseses s ssebesessnaa 0 [ oo 0 [ e 0
0. ABH = OhBI ..ottt | essenets et ettt 16,997 | oo 15,980 | woovveernerrreerserereeneerennnd 841,685
10.  Aggregate of all Other iNES Of DUSINESS.........c.cvvcviiiecieiicie e renies | eteresssisesesssesesssesesssebessssaesned 0 | oot 0 | oo 0
11 SUDLOAL ..ottt sttt | ness st enes st enenn 1,250,211,909 | ovvoovvervrereeeeenens 1,611,685,852 | ovveovverrrrrereeren 2,077,707,497
12, DePOSIt-YPE COMIACES......ureverrirceeerisceeseris it sese st esnsees | ttrisssssssnsnssssesees 1,192,913,789 | oo 1,319,030,824 | ..o, 1,710,811,174
13, TOMAl. ettt nens | eeeseesseese et 2,443,125,698 | .....cooverrrvrrerennn 2,930,716,676 | ....coooorverrrererirnne 3,788,518,672
DETAILS OF WRITE-INS
00T, oottt Rttt nens | Seebe e O R O R 0
T002. oA R ettt nnennene | Sresseenetessee ettt nenreted L0 TSR [0 R 0
1003, oottt | Seebe e O R O R 0
1098. Summary of remaining write-ins for Line 10 from oVerfloW PAGE.........ccoviveveireeieiieicieriens | ceeveiseieiesse e 0 | e [0 U 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LINE 10 @DOVE).......cccuurverreererernemesersssnsssssesssnesees | seessessssessssssssssssssssssssssssssssseseens 0 | e 0 | e 0
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Statement as of September 30, 2018 of the TALCOTT RESOLUT'ON L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

The accompanying statutory-basis financial statements of Talcott Resolution Life Insurance Company (the “Company” or “TL") have been prepared in conformity with
statutory accounting practices prescribed or permitted by the State of Connecticut Insurance Department (“the Department”). The Department recognizes only statutory
accounting practices prescribed or permitted by the State of Connecticut for determining and reporting the financial condition and results of operations of an insurance
company and for determining solvency under the State of Connecticut Insurance Law. The National Association of Insurance Commissioners’ Accounting Practices and
Procedures Manual (“NAIC SAP”) has been adopted as a component of prescribed practices by the State of Connecticut. The Company was previously named Hartford
Life Insurance Company, and its name was changed to the above name as a result of the Talcott Resolution sale described further in Note 21.

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# | Fispage | Fistine |

2018 2017
Net Income
1. TL state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 246,151,468|$  1,197,591,927
2. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 4 19 8,043,013 (4,212,752
8,043,013 (4,212,752
3. State permitted practices that are an (increase)/decrease from NAIC SAP — —
4. NAIC SAP (1-2-3=4) XXX XXX XXX $ 238,108,455|$  1,201,804,679
Surplus
5. TL state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 3409875561|$% 3,552,499,593
6. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (TL) (as described above) 61 3 1 60,184,318 52,141,305
Less: Reinsurance reserve credit (TLA) (as described above) 61 3 35 140,501,341 122,009,617
200,685,659 174,150,922
7. State permitted practices that are an (increase)/decrease from NAIC SAP — —
8. NAIC SAP (5-6-7=8) XXX XXX XXX $ 3209,189,902|$ 3,378,348,671

The Company's reported investment in TLAwas $969,285,532. The Company's investment in TLAwould have been reported as $828,784,191 without the state prescribed
practices.

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

Accounting Policy
6.  Loan-backed bonds and structured securities are carried at either amortized cost or the lower of amortized cost or fair value in accordance with the provisions of

Statement of Statutory Accounting Principles (“SSAP”) No. 43-Revised (Loan-backed and Structured Securities). Significant changes in estimated cash flows from
the original purchase assumptions are accounted for using the prospective method, except for highly rated fixed rate securities, which use the retrospective method.

Note 2 - Accounting Changes and Corrections of Errors

A. The Company reviewed the method of applying the statutory accounting practices in its recording of the May 31, 2018, business combination. In its
review, the Company determined the remaining deferred gain liability recorded by the predecessor company for the 2012 transaction with Philadelphia
Financial is more appropriately classified as a deferred gain, net of tax, as a component of Other than special surplus funds. This change of the accounting
practice increased statutory surplus by $70.0 million, net of tax $18.7 million, and decreased the deferred gain liability recorded by the predecessor company
in General expenses due or accrued by $88.7 million and a deferred tax asset by $18.7 million. Amortization of the deferred gain into net income will be
generally consistent with the previous deferred gain liability and will occur over 19 years, the estimated remaining life of the business. This change in
accounting had no impact on net income for the prior periods presented in the financial statements.

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.
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3. The following table summarizes OTTI recognized during 2018 for loan-backed securities held as of September 30, 2018, recorded because the present value of
estimated cash flows expected to be collected was less than the amortized cost of the securities:
1 2 3 4 5 6 7
Book/Adj
Carrying
Value Date of
Amortized Present Value Financial
Cost Before of Amortized Fair Statement
Current Period Projected Recognized Cost After Value at Where
CUSIP OTTI Cash Flows oTTI OTTI Time of OTTI Reported
48249K AA 3|8 74,973 § 71,979 $ 2,994 1% 71,979 $ 49,920 3/31/2018
Total $ 2,994
4. Security Unrealized Loss Aging
All impaired securities (fair value is less than cost or amortized cost) for which an OTTI has not been recognized in earnings as a realized loss (including securities
with a recognized OTTI for non—interest related declines when a non-recognized interest related impairment remains):
a. The aggregate amount of unrealized losses:
1. Less than 12 Months $ 12,244,016
2. 12 Months or Longer $ 20,560,724
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 Months $1,020,824,246
2. 12 Months or Longer $ 389,684,654
5. Asof September 30, 2018, loan-backed securities in an unrealized loss position comprised 392 securities, primarily related to government asset-backed securities

("ABS"), commercial mortgage-backed securities ("CMBS"), and corporate ABS in the student loan sector, which were depressed primarily due to an increase in
interest rates and/or widening of credit spreads since the securities were purchased. The Company does not intend to sell the securities outlined above. Furthermore,
based upon the Company’s cash flow modeling and the expected continuation of contractually required principal and interest payments, the Company has deemed
these securities to be temporarily impaired as of September 30, 2018.

E. Dollar Repurchase Agreements and/or Securities Lending Transactions

3.

Collateral Received

b.  The fair value of collateral accepted in the form of cash and reinvested assets is $197,443,537, which includes $12,336,201 of Separate Account securities
lending collateral as of September 30, 2018.

F. Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

Company Policies or Strategies for Repo Programs

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

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

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 Yes Yes —
b. Tri-Party (YES/NO) | No No No —

Q07.1



Statement as of September 30, 2018 of the TALCOTT RESOLUT'ON L”:E |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

3. Maturity Time Frame

First Quarter Second Quarter
1 2 3 4 5 6 7 8

Average Daily Ending Average Daily Ending

Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open - no maturity $ —1$ —1$ —1% —1% —|$ —|$ —|$ —
b. Overnight — — — — — — — —
c. 2 days to 1 week — — — — — — — —
d. >1 week to 1 month —| 115505,250] 33,368,183 115,505,250 —| 115505,250] 30,491,192 —
e. >1 month to 3 months 76,917,750 197,850,749 157,750,700] 76,917,750 —| 194,223,750| 58,113,058 —
f. >3 months to 1 year —| 119,805,000 3,993,500 — —| 192,337,250 104,540,558| 192,337,250
g. >1year — — — — — — — —

Third Quarter Fourth Quarter
1 2 3 4 5 6 7 8

Average Daily Ending Average Daily Ending

Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open - no maturity $ —1$ —1$ —|$ —|$ —|$ —|$ —|$ —
b. Overnight — — — — — — — —
c. 2days to 1 week — — — — — — — —
d. >1 week to 1 month — — — — — — — —
e. >1 month to 3 months — — — — — — — —
f. >3 months to 1 year 190,922,375 192,337,250 191,860,499| 190,922,375 — — — —
g. >1year — — — — — — — —

4. Counterparty, Jurisdiction and Fair Value (FV)

The Company has no investments in defaulted repurchase agreements.
5. Securities "Sold" Under Repo - Secured Borrowing

The Company has no securities sold under repurchase agreement transactions accounted for as secured borrowings.
6.  Securities Sold Under Repo - Secured Borrowing by NAIC Designation

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

7. Collateral Received - Secured Borrowing

First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $ 192,423,000 $ 201,648,249|$ 195,112,383 $ 192,423,000|$ 192,337,250| $ 194,395,250|$ 193,144,808|$ 192,337,250
b. Securities (FV) — — — — — — — —
Third Quarter Fourth Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $ 190,922,375|$ 192,337,250 $ 191,860,499 $ 190,922,375] $ —|$ —1$ —|$ —
b. Securities (FV) — — — — — — — —
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G.

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

Ending Balance

None

1 2

NAIC 1

NAIC 2

3

NAIC 3

4 5

NAIC 5

NAIC 6

8

Does Not
Qualify as
Admitted

a. Cash $

$190,922,375| §

b. Bonds-FV

c. LB&SS-FV

Preferred stock -

e.  Common stock

f.  Mortgage
loans - FV

g. Real estate - FV

h. Derivatives - FV

i.  Otherinvested
assets - FV

j. Total collateral
assets - FV $

$190,922,375| §

9. Allocation of Aggregate Collateral by Remaining Contractual Maturity

Fair Value

a. Overnight and continuous

b. 30 days or less

c. 311090 days

d. >90 days

190,922,375

10.

Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity

Amortized Cost

Fair Value

a. 30 days or less

$ 190,922,375 $

190,922,375

b. 31 to 60 days

c. 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

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

First Quarter

Second Quarter

1 2

Minimum Maximum

3
Average Daily
Balance

4
Ending
Balance

5

Minimum

6

Maximum

7
Average Daily
Balance

8
Ending
Balance

a. Cash (collateral - all)

$ 192,423,000

$ 201,648,249

$ 195,112,383

$ 192,423,000

$ 192,337,250

$ 194,395,250

$ 193,144,808

$ 192,337,250

Securities collateral
b. (FV)

Third Quarter Fourth Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash (collateral - all) | $ 190,922,375 § 192,337,250| $ 191,860,499 § 190,922,375| $ —|$ —|$ —|$ -

Securities collateral
b. (FV)

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

1. Company Policy or Strategies for Engaging in Repo Programs

From time to time, the Company enters into reverse repurchase agreements where the Company purchases securities and simultaneously agrees to resell the
same or substantially the same securities. The agreements require additional collateral to be transferred to the Company when necessary and the Company has
the right to sell or re-pledge the securities received as collateral. The Company accounts for reverse repurchase agreements as collateralized financing. The
receivable for reverse repurchase agreements is included within short term investments.
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2.

Type of Repo Trades Used
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) No No Yes
b. Tri-Party (YES/NO) No No No
Original (Flow) and Residual Maturity
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending

Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open - No Maturity |[$ —1$ —1$ —|$ — —|$ —|$ —|$ —
b. Overnight — — — — — — — —
c. 2 days to 1 week — — — — — — — —
d. >1 week to 1 month — — — — — — — —
e. > month to 3
months _ _ _ _ _ _ _ _
f. >3 months to 1 year — — — — — — — —
g. >1year — — — — — — — —

Third Quarter Fourth Quarter
9 10 1 12 13 14 15 16
Average Daily Ending Average Daily Ending

Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open - No Maturity [$ —1$ —1$ —|$ — —|$ —|$ —|$ —
b. Overnight — — — — — — — —
c. 2 days to 1 week — — — — — — — —
d. >1 week to 1 month — — — — — — — —
e. > month to 3
months — — — — — — — —
f. >3 months to 1 year — 7,970,253 942,311 6,890,923 — — — —

g.

> 1 year

Counterparty, Jurisdiction and Fair Value (FV)

None

Fair Value of Securities Acquired Under Repo - Secured Borrowing

First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Average Daily
Minimum Maximum Balance Ending Balance Minimum Maximum Balance Ending Balance
$ —|$ —|$ —|$ —|$ —|$ —|$ —|$ —
Third Quarter Fourth Quarter
9 10 1" 12 13 14 15 16
Average Daily Average Daily
Minimum Maximum Balance Ending Balance Minimum Maximum Balance Ending Balance
$ —|$ 9,447,925 $ 1,124,7241 $ 9,334,776 $ —|$ —|$ —|$ —
Securities Acquired Under Repo - Secured Borrowing by NAIC Designation
1 2 3 4 5 6 7 8
Does Not
Qualify as
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. Bonds-FV $ —|$ —|$ —|$ —|$ —|$ —|$ —|$ —
b. LB&SS-FV — — — — 9,307,856 — —
Preferred stock -
c. — — — — — — — —
d.  Common stock — — — — — — — —
Mortgage loans -
e. FV — — — — — — — —
f.  Real estate - FV — — — — — — — —
g. Derivatives - FV — — — — — — — —
Other invested
h. assets-FV — — — — — — — 26,920
i. Total assets-FV | $ —|$ —|$ —$ —|$ —|$ 9,307,856 $ —$ 26,920
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7. Collateral Pledged - Secured Borrowing

First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash —|$ —|$ —|$ —|$ —|$
b.  Securities (FV) — — — — —
c. Securities (BACV) XXX XXX XXX — XXX XXX XXX
Nonadmitted subset
d. (BACV) XXX XXX XXX — XXX XXX XXX
Third Quarter Fourth Quarter
9 10 1 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash —|$ 7,970,253 $ 942,311|$  6,890,923| $ —|$
b.  Securities (FV) — — — — —
c. Securities (BACV) XXX XXX XXX — XXX XXX XXX
Nonadmitted subset
d. (BACV) XXX XXX XXX — XXX XXX XXX

8.  Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

Amortized Cost Fair Value
Overnight and
a. Continuous $ —1$ —
b. 30 days orless — —
c. 311090 days — —
d. >90 days 6,890,923 6,890,923

9. Recognized Receivable for Return of Collateral - Secured Borrowing

None

10.  Recognized Liability to Return Collateral - Secured Borrowing (Total)

None

H.  Repurchase Agreements Transactions Accounted for as a Sale

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

. Reverse Repurchase Agreements Transactions Accounted for as a Sale

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

M.  Working Capital Finance Investments

The Company had no working capital finance investments.

N.  Offsetting and Netting of Assets and Liabilities

The Company had no offsetting and netting of assets and liabilities.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.

Note 7 - Investment Income

No significant change.

Note 8 - Derivative Instruments

No significant change.

Note 9 - Income Taxes

A.  Components of the Net Deferred Tax Asset/Liability

Prior to the Talcott Resolution sale (see Note 21), TL's balance sheet included $301 million of deferred tax assets related to net operating losses (“NOLs”")
and $9 million of deferred tax assets related to foreign tax credit carryovers (‘FTC”). In connection with Talcott Resolution sale, TL has forgone all of the
deferred tax assets associated with NOLs and FTC, and these deferred tax assets will be retained by The Hartford.

Note 10 - Information Concerning Parent, Subsidiaries and Affiliates

A. Nature of Relationships

On May 18, 2018, TLI contributed capital to TL totaling $39,557,734.

On May 30, 2018, TLI contributed capital to TL totaling $57,491,729. In addition, TL contributed capital to TLA totaling $37,640,980.
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F. Management or expense allocation contracts involving affiliated companies:

As a result of the May 31, 2018 sale of Talcott Resolution Life, Inc. and its direct and indirect insurance subsidiaries including Talcott Resolution Life Insurance
Company ("TL"), Talcott Resolution Life and Annuity Insurance Company ("TLA"), Talcott Resolution International Life Reassurance Corporation ("TIL"), and American
Maturity Life Insurance Company ("AML"), many agreements previously listed in this section have either been terminated with respect to the sale of the entities or no
longer trigger a reporting requirement because they are no longer with an affiliated company. See Note 21.

The following represent terminated agreements with respect to sold entities/ agreements no longer triggering a reporting obligation:

1. Amended and Restated Services and Cost Allocation Agreement, effective February 28, 2014, between Hartford Fire Insurance Company and certain of its affiliates,
including but not limited to insurance companies.

2. Amended and Restated Service and Cost Allocation Agreement, effective January 1, 2015, between The Hartford Financial Services Group, Inc., Hartford Investment
Management Company, Hartford Life and Accident Insurance Company, Talcott Resolution Distribution Company (“TDC”), Hartford Funds Distributors, LLC, and
HIMCO Distribution Services Company.

3. Intercompany Liquidity Agreement, effective December 31, 2010, between The Hartford and its insurance company subsidiaries that are domiciled in the State of
Connecticut.

4. Amended and Restated Investment Management Agreement, effective October 2010, between Hartford Investment Management Company (“HIMCO”) and certain
of its affiliates, including TIL, TLA, TL and to provide investment management services classified by HIMCO as “non-discretionary” for purposes of HIMCO's
compliance with the Global Investment Performance Standards ("GIPS®") published by the CFA Institute ("the GIPS® Standards”), and is classified by HIMCO as
“discretionary” for purposes of the definition of “discretion” utilized by the Securities and Exchange Commission (“SEC Discretion”).

5. Management Agreement, effective October 2010, between HIMCO, TL and certain other affiliates to provide investment management services classified by HIMCO
as “discretionary” for purposes of HIMCO'’s compliance with GIPS® published by the GIPS® Standards and SEC Discretion.

6. Tax Allocation Agreement, effective November 17, 2016, between The Hartford Financial Services Group, Inc. and certain of its affiliates.
7. Services and Cost Allocation Agreement between Hartford Fire Insurance Company and certain affiliates effective February 25, 2008.

8. Management Services Agreement, effective May 1, 2013, between First State Insurance Company, New England Reinsurance Corporation, New England Insurance
Company, Hartford Fire Insurance Company and Horizon Management Group, LLC.

9. Amended and Restated Management Agreement dated January 1, 2002, amended July 1, 2003 and December 23, 2004, between Hartford Fire Insurance
Company, Hartford Accident and Indemnity Company and HIMCO.

10. Second Amended and Restated Investment Pooling Agreement, dated as of January 23, 2001, between certain insurance and non-insurance subsidiaries of The
Hartford Financial Services Group, Inc. and Hartford Investment Services ("HIS") (assigned to HIMCO on December 31, 2005 due to merger of HIS into HIMCO).

11. Commission and Distribution Expense Reimbursement Agreement, effective December 27, 2005, between Hartford Life Insurance Company, Hartford Life and
Annuity Insurance Company, and TDC.

12. Management Agreement between Fencourt Reinsurance Company, Ltd., First State Insurance Company, New England Insurance Company, New England
Reinsurance Corporation and HIS dated March 31, 1997 (assigned to HIMCO on December 31, 2005 due to merger of HIS into HIMCO).

The following represent new agreements:

1. Effective June 1, 2018, TL and certain of its affiliates, including but not limited to insurance companies (the "Talcott Companies"), entered into a new Amended and
Restated Services and Cost Allocation Agreement, which superseded the previous Cost Allocation Agreements and authorizes the affiliates and TL to obtain a variety of
operating services from each other to conduct their day to day businesses and to provide fair and equitable compensation for their services. Expenses covered under

the Agreement are allocated based on cost basis, not market value.

2. Effective June 1, 2018, TL and certain of its broker dealer affiliates, including TDC, entered into a new Amended and Restated Service and Cost Allocation
Agreement, which provides services to the entities for the purpose of conducting their day to day businesses.

3. Effective on June 26, 2018, Hopmeadow Holdings, LP and its direct and indirect subsidiaries entered into a new Tax Allocation Agreement.

4. Effective June 1, 2018, TL entered into an Intercompany Liquidity Agreement (the "Liquidity Agreement") with TLA. The Agreement allows for short-term advances of
funds between TL, TLA and certain TL subsidiaries who become parties to the Liquidity Agreement in the future. There are currently no advances outstanding.

The following represent continuing agreements:

1. Principal Underwriting Agreement between TDC, TL, and TLA as amended and restated effective July 17, 2007.

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 September 30, 2018 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 2018, the Company's pledge limit is $0.89 billion. 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.

3.

4.

a. FHLB Capital Stock - Aggregate Totals

1. September 30, 2018

1
Total 2
2+3 General Account | Separate Accounts
a. | Membership Stock - Class A — |3 — |3 —
b. | Membership Stock - Class B 7,585,500 7,585,500 —
c. | Activity Stock — — —
d. | Excess Stock — — —
e. | Aggregate Total (a+b+c+d) 7,585,500 |$ 7,585,500 |$ —
f. | Actual or estimated borrowing capacity as
determined by the insurer 888,000,000 |$ 888,000,000 |$ —
2. December 31, 2017
1
Total 2 3
2+3 General Account | Separate Accounts
a. | Membership Stock - Class A — |3 — |3 —
b. | Membership Stock - Class B 7,585,500 7,585,500 —
c. | Activity Stock — — —
d. | Excess Stock — — —
e. | Aggregate Total (a+b+c+d) 7,585,500 |$ 7,585,500 |$ —
f. | Actual or estimated borrowing capacity as
determined by the insurer 888,000,000 |$ 888,000,000 |$ —
b. Membership Stock (Class A and B) Eligible for Redemption
Eligible for Redemption
1 2
Current Period Not Eligible 3 4 5
Total Less Than 6 Months 1 to Less than 6
Membership Stock (2+3+4+5+6) Redemption 6 Months to Less than 1 Year 3 Years 3to 5 Years
1. |ClassA $ —|$ —1$ —|$ —|$
2. |ClassB 7,585,500 7,585,500 — —

The Company had no collateral pledged to the FHLB as of September 30, 2018.

The Company had no borrowings from the FHLB as of September 30, 2018.
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Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

A-D. Defined Benefit Plans
No significant change.
E. Defined Contribution Plans

As of June 1, 2018, Talcott Resolution Life Insurance Company adopted a new Investment and Savings Plan. Substantially all U.S. employees of the
Company are eligible to participate in Talcott Resolution's Investment and Savings Plan under which designated contributions can be invested in a variety
of investments. The Company's contributions include a non-elective contribution of 2% of eligible compensation and a dollar-for-dollar matching contribution
of up to 6% of eligible compensation contributed by the employee each pay period. Talcott Resolution also maintains a non-qualified savings plan, Talcott
Resolution Deferred Compensation Savings Plan, with a 6% matching contribution for eligible compensation earned in excess of the 401(a)(17) limit,
currently $275,000. Eligible compensation includes salary and bonuses and participants can defer up to 80% of their eligible pay. The cost allocated to
the Company for the period ended September 30, 2018 was immaterial.

Through May 31, 2018, substantially all U.S. employees of the Company were eligible to participate in The Hartford Investment and Savings Plan under
which designated contributions could be invested in a variety of investments including up to 10% in common stock of The Hartford Financial Services Group,
Inc. ("The Hartford"). The Company's contributions included a non-elective contribution of 2% of eligible compensation and a dollar-for-dollar matching
contribution of up to 6% of eligible compensation contributed by the employee each pay period. The Hartford also maintained a non-qualified savings plan,
The Hartford Excess Savings Plan, with the same level of matching contributions excluding the non-elective contributions with respect to employee
compensation in excess of the limit that can be recognized under the tax-qualified Investment and Savings Plan. Eligible compensation included overtime
and bonuses but was limited to a total of $1,000,000 annually. Participation in this plan was terminated effective May 31, 2018, as a result of the Talcott
Resolution sale transaction (see Note 21). The cost allocated to the Company for the period ended May 31, 2018 and year ended December 31, 2017
was $1,231,700 and $2,483,815, respectively.

F.  Multiemployer Plans
No significant change.
G. Consolidated/Holding Company Plans

The Hartford maintained The Hartford Retirement Plan for U.S. employees, a U.S. qualified defined benefit pension plan (the “Plan”), that covered substantially
all U.S. employees of the Company hired prior to January 1, 2013. The Hartford also maintained non-qualified pension plans to provide retirement benefits
previously accrued that are in excess of Internal Revenue Code limitations. These plans were collectively referred to as the “Pension Plans." Participation
in the Plans was terminated effective May 31, 2018, as a result of the Talcott Resolution sale transaction (see Note 21).

Effective December 31, 2012, The Hartford amended the Plan to freeze participation and benefit accruals. As a result, employees will not accrue further
benefits under the Plan, although interest will continue to accrue to existing account balances. Participants as of December 31, 2012 continued to earn
vesting credit with respect to their frozen accrued benefits as they continued to work. The freeze also applied to The Hartford Excess Pension Plan II, The
Hartford's non-qualified excess pension benefit plan for certain highly compensated employees.

Forthe period ended May 31, 2018 and year ended December 31, 2017, The Hartford life insurance companies recognized pension expenses of $2,301,558
and $95,590,469, respectively, which was their allocation from The Hartford of $11,979,249 and $184,559,042, respectively, of contributions to the Pension
Plans and non-qualified benefit payments. For the period ended May 31,2018 and year ended December 31,2017, the Company's share of this contribution
was $269,087 and $22,707,344, respectively. Participation in this plan was terminated effective May 31, 2018, as a result of the Talcott Resolution sale
transaction (see Note 21).

On June 30, 2017, the Hartford purchased a group annuity contract to transfer approximately $1.6 billion of its outstanding pension benefit obligations
related to certain U.S. retirees, terminated vested participants, and beneficiaries to a third-party. In connection with this transaction, The Hartford made a
$280 million contribution to the U.S. qualified pension plan in September, 2017, in order to maintain the plan's pre-transaction funded status.

On January 2, 2018, the assets of the plan previously invested in the Separate Accounts of the Company were transferred to a third party custodian.

The Hartford also provided certain health care and life insurance benefits for eligible retired employees. The Hartford's contribution for health care benefits
depended upon the retiree's date of retirement and years of service. In addition, the plan had a defined dollar cap for certain retirees which limited average
company contributions. The Hartford prefunded a portion of the health care obligations through a trust fund where such prefunding can be accomplished
on a tax effective basis. Effective January 1, 2002, company-subsidized retiree medical, retiree dental and retiree life insurance benefits were eliminated
for employees with original hire dates on or after January 1, 2002. As of December 31, 2012, The Hartford’s other postretirement medical, dental and life
insurance coverage plans were amended to no longer provide subsidized coverage for current employees who retire on or after January 1, 2014. The
expenses allocated to the Company for other postretirement benefits were not material to the results of operations for 2018 and 2017. Participation in this
plan was terminated effective May 31, 2018, as a result of the Talcott Resolution sale transaction (see Note 21).

The Company participates in postemployment plans that provide for medical and salary replacement benefits for employees on long-term disability. The
expenses allocated to the Company for long term disability were not material to the results of operations for September 30, 2018.

The Company participated in postemployment plans sponsored by, and included in the financial statements of, the Hartford Fire Insurance Company. These
plans provided for medical and salary continuation benefits for employees on long-term disability. The expenses allocated to the Company for long term
disability were not material to the results of operations for 2018 and 2017. Participation in this plan was terminated effective May 31, 2018, as a result of
the Talcott Resolution sale transaction (see Note 21).

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

4. On May 18, 2018, The Hartford received permission from the Department to pay an extraordinary dividend (as a return of capital) of $619,030,920 from TL to TLI. TL
paid the return of capital on May 25, 2018.
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Note 14 - Liabilities, Contingencies, and Assessments

A.  Contingent Commitments

2. Detail of Other Contingent Commitments

1 2 3 4 5
: Maximum
Ultimate ;
Nature and Financial Poteor}tll?lljarrr;ount
Circumstances of Statement Pavments
Guarantee and Key Impact if Action the guarantor Current Status of Payment
Attributes, Including Liability Under the Could or
Date and Duration of Recognition of Guarantee be Required to Performance Risk of
Agreement Guarantee is Required M%ke Guarantee
Increase in The gutaqanteed Ian‘filiate
; maintains surplus in
1. In 1997, TL guaranteed the obligations of TLA with Investments in addition to policpyholder
respect to life, accident and health insurance an annuity SCA, Dividends to . reserves. The payment or
contracts. The guarantee was issued to provide an $ —|  stockholders Unlimited (1) performance risk of this
increased level of security to potential purchasers of TLA (capital guarantee is low as It is
products. As of September 30, 2018 and December 31, contribution), unlikely that this guarantee
2017, no liability was recorded for this guarantee , as TLA Expense, or Other will be triggered.
was able to meet these policyholder obligations.
2. In 1997, TL guaranteed the obligations of Talcott
Resolution Comprehensive Employee Benefit Service "
Company ("TCB"), an indirect wholly-owned subsidiary, with Increase in Tr:ﬁa?#giﬁgtgﬁf ﬁjfglzﬁte
respect to structured settlement liability obligations to Investments in addition to olig holder
provide an increased level of security to claimants under SCA, Dividends to reserves Thpe ayment or
such structured settlements. As of September 30, 2018 and | $ — stockholders Unlimited (1) erformance ﬁsﬁ’ of this
December 31, 2017, no liability was recorded for this (capital puarantee is low as Itis
guarantee, as TCB was able to meet these policyholder contribution), ur?likel that this quarantee
obligations. On February 1, 2018, this guarantee was Expense, or Other w¥|l be tri gred
terminated with respect to obligations that were novated to ggered.
TLA pursuant to an Assumption Reinsurance Agreement,
dated as of February 1, 2018, by and between TL and TLA.
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 TL with the United States Securities and Exchange Commission.

Note 15 - Leases

No significant change.

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

No significant change.

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

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

Wash sales

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

2. The details by NAIC designation 3 or below of securities sold during the quarter ended September 30, 2018 and reacquired within 30 days of the sale date are:

Number of Book Value of Cost of Securities
Description NAIC Designation Transactions Securities Sold Repurchased Gain/(Loss)
Bonds 3 9 $ 757,776 $ 739,391| $ -4,884

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

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

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

In many situations, inputs used to measure the fair value of an asset or liability position may fall into different levels of the fair value hierarchy. In these situations, the
Company will determine the level in which the fair value falls based upon the lowest level input that is significant to the determination of the fair value. Transfers of securities
among the levels occur at the beginning of the reporting period. There were no transfers between Level 1 and Level 2 for the quarter ended September 30, 2018. In most
cases, both observable (e.g., changes in interest rates) and unobservable (e.g., changes in risk assumptions) inputs are used in the determination of fair values that the
Company has classified within Level 3. Consequently, these values and the related gains and losses are based upon both observable and unobservable inputs. The
Company’s bonds included in Level 3 are classified as such because these securities are primarily within illiquid markets and/or priced by independent brokers.

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

September 30, 2018
Quoted Prices in
Active Markets for Significant Significant
Identical Assets Observable Inputs | Unobservable Inputs
(Amounts in thousands) (Level 1) (Level 2) (Level 3) Total
a. Assets accounted for at fair value
All other corporate bonds — asset-backed $ —|$ —|$ 731]$ 731
Preferred stocks - unaffiliated — — 1,846 1,846
Common stocks - unaffiliated 58,237 — 29,767 88,004
Total bonds and stocks 58,237 — 32,344 90,581
Derivative assets
Credit derivatives — 8,536 — 8,536
Foreign exchange derivatives — 7,829 — 7,829
Interest rate derivatives — 147,273 — 147,273
GMWB hedging instruments — — 13,747 13,747
Macro hedge program — — 2,382 2,382
Total derivative assets — 163,638 16,129 179,767
Separate Account assets [1] 37,905,717 36,434,533 633,368 74,973,618
Total assets accounted for at fair value $ 37,963,954 | $ 36,598,171| $ 681,841| $ 75,243,966
b. Liabilities accounted for at fair value
Derivative liabilities
Credit derivatives $ —1$ (6,783) $ —|$ (6,783
Foreign exchange derivatives — (7,436 — (7,436
Interest rate derivatives — (516,284 (39,047 (555,331
GMWB hedging instruments — — (12,297 (12,297
Macro hedge program — — (22,189 (22,189
Total liabilities accounted for at fair value $ —1$ (530,503) $ (73,533) $ (604,036

[1] Excludes approximately $2.7 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 fair value process is monitored by the Valuation Committee, which is a cross-functional group of senior management within the Company that meets at least quarterly.
The Valuation Committee is co-chaired by the Heads of Investment Operations and Accounting, and has representation from various investment sector professionals,
accounting, operations, legal, compliance and risk management. The purpose of the committee is to oversee the pricing policy and procedures by ensuring objective and
reliable valuation practices and pricing of financial instruments as well as addressing valuation issues and approving changes to valuation methodologies and pricing
sources. There are also two working groups under the Valuation Committee, a Securities Fair Value Working Group (“Securities Working Group”) and a Derivatives Fair
Value Working Group (“Derivatives Working Group”), which include various investment, operations, accounting and risk management professionals that meet monthly to
review market data trends, pricing and trading statistics and results, and any proposed pricing methodology changes.

The Company also has an enterprise-wide Operational Risk Management function, led by the Chief Operational Risk Officer, which is responsible for establishing,
maintaining and communicating the framework, principles and guidelines of the Company’s operational risk management program. This includes model risk management
which provides an independent review of the suitability, characteristics and reliability of model inputs as well as an analysis of significant changes to current models.

Bonds and Stocks

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

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

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

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

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

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

Derivative Instruments

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

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

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

Valuation Inputs for Investments

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

For the Company’s Level 2 and 3 debt securities, typical inputs used by pricing techniques include, but are not limited to, benchmark yields, reported trades, broker/dealer

quotes, issuer spreads, benchmark securities, bids, offers, and/or estimated cash flows, prepayment speeds, and default rates. Derivative instruments are valued using
mid-market inputs that are predominantly observable in the market.
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Descriptions of additional inputs used in the Company’s Level 2 and Level 3 measurements are included in the following discussion:

Level 2 The fair values of most of the Company’s Level 2 investments are determined by management after considering prices received from third-party pricing
services. These investments include most bonds and preferred stocks.
ABS, CMBS, collateralized debt obligations ("CDOs") and residential mortgage-backed securities ("RMBS") - Primary inputs also include monthly payment
information, collateral performance, which varies by vintage year and includes delinquency rates, collateral valuation loss severity rates, collateral refinancing
assumptions, and credit default swap indices. ABS and RMBS prices also include estimates of the rate of future principal prepayments over the remaining
life of the securities. These estimates are derived based on the characteristics of the underlying structure and prepayment speeds previously experienced at
the interest rate levels projected for the underlying collateral.
International government/government agencies - Primary input also include observations of credit default swap curves related to the issuer and political events
in emerging market economies.
Credit derivatives - Primary inputs include the swap yield curve and credit default swap curves.
Foreign exchange derivatives - Primary inputs include the swap yield curve, currency spot and forward rates, and cross currency basis curves.
Interest rate derivatives - Primary input is the swap yield curve.

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

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

Separate Account Assets

Separate Account assets are primarily invested in mutual funds but also have investments in mortgage loans, bonds, limited partnerships and other alternative investments,
and stocks. Fair values for mortgage loans are determined using discounted cash flow calculations based on current lending rates for similar type loans. Current lending
rates reflect changes in credit spreads and the remaining terms of the loans. Separate Account investments for bonds and stocks are valued in the same manner, and
using the same pricing sources and inputs, as the bonds and stocks held in the General Account of the Company.

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

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

2018:
Total Gains
Beginning (Losses) Included in: Ending
Balance Transfers | Transfers Balance
As of Prior into out of Net Income As of Current

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

All other corporate bonds —

asset-backed $ 899 $ —1$ —1$ —1$ (321'$ —1$ —1$ (136) $ 731

Preferred stocks - unaffiliated 1,711 — — — — 135 — — 1,846

Common stocks - unaffiliated 29,756 — — — 12 — (1 — 29,767
Total bonds and stocks 32,366 — — — (20 135 (1 (136 32,344
Derivatives
GMWB hedging instruments 8,559 — — — (7,109 — — — 1,450
Total derivatives [3] 8,559 — — — (7,109 — — — 1,450
Separate Accounts 686,116 5,974 (38,385 1,164 (1,994 17,160 (33,018 (3,649 633,368
Total assets $ 727,041|$ 5974|$ (38,385)$ 1,164] $ (9123 $  17,295|$ (33,019($§  (3,785) $ 667,162
Liabilities
Derivatives

Interest rate derivatives $  (35639) % —$ —1$ —|$ (3,408) $ —|$ —|$ —|$ (39,047

Macro hedge program (8,077 — — — (11,730 — — — (19,807
Total derivatives [3] (43,716 — — — (15,138 — — — (58,854
Total liabilities $ (43716 $ —|$ —|$ —|$ (15,138) $ —|$ —|$ —|$ (58,854

(1
[

carrying value based on the lower of cost or market requirement.

Bl
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Derivative instruments are reported in this table on a net basis for asset/(liability) positions.

All amounts in this column except Separate Account assets are reported in net realized capital gains (losses). All amounts are before income taxes.
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
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Other Fair Value Disclosures
Not applicable.

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

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

(Amounts in thousands) September 30, 2018
Aggregate Fair Admitted Not Practicable
Type of Financial Instrument Value Value (Level 1) (Level 2) (Level 3) (Carrying Value)
Assets
Bonds - unaffiliated $ 7,240,343 $ 6,945,550 56,203 $ 6,447,379 $ 736,761] $ —
Preferred stocks - unaffiliated 56,548 54,417 — 33,423 23,125 —
Common stocks - unaffiliated 88,004 88,005 58,237 — 29,767 —
Mortgage loans 1,070,250 1,078,385 — — 1,070,250 —
Cash, cash equivalents and short-term
investments - unaffiliated 419,611 422,057 29,755 389,848 8 —
Derivative related assets 175,893 179,767 — 159,764 16,129 —
Contract loans 1,307,659 1,307,659 — — 1,307,659 —
Surplus debentures 31,769 25,739 — 31,769 — —
Securities lending reinvested collateral assets 185,107 185,098 — 185,107 — —
Separate Account assets [1] 74,973,618 74,973,618 37,905,717 36,434,533 633,368 —
Total assets $§  85548,802|% 85,260,295 38,049,912 $  43,681,823|% 3,817,067 $ —
Liabilities
Liability for deposit-type contracts $ (232,789) $ (239,564 —|$ —|$ (232,789) $ —
Derivative related liabilities (636,133 (604,036 — (562,601 (73,532 —
Separate Account liabilities (74,973,618 (74,973,618 (37,905,717 (36,434,533 (633,368 —
Total liabilities $ (75,842,540 (75,817,218 (37,905,717) $  (36,997,134) $ (939,689) $ —

[1] Excludes investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 of approximately $2.7 billion as of September 30, 2018.

(Amounts in thousands) December 31, 2017
Aggregate Fair Admitted Not Practicable
Type of Financial Instrument Value Value (Level 1) (Level 2) (Level 3) (Carrying Value)
Assets
Bonds - unaffiliated $ 13,853,040|$ 12,266,208 230,2701$  12,758,095( $ 864,675| $ —
Preferred stocks — unaffiliated 55,191 52,023 — 32,965 22,226 —
Common stocks — unaffiliated 137,149 137,149 103,404 — 33,745 —
Mortgage loans 1,776,175 1,723,886 — — 1,776,175 —
Cash and short-term investments - unaffiliated 350,124 350,124 132,209 217,907 8 —
Derivative related assets 284,633 291,457 — 256,611 28,022 —
Contract loans 1,309,592 1,309,592 — — 1,309,592 —
Surplus debentures 124,375 95,115 — 124,375 — —
Securities lending reinvested collateral assets 463,565 483,583 — 463,565 — —
Separate Account assets [1] 86,722,646 86,722,646 41,484,044 43,634,015 1,604,587 —
Total assets $ 105,076,490|$ 103,431,783 41,949,927|$  57,487,533|$ 5,639,030 $ —
Liabilities
Liability for deposit-type contracts $  (2321,135)$ (2,240,045 —|$ —|$ (2,321,135 $ —
Consumer notes (8,115 (8,115 — — (8,115 —
Derivative related liabilities (665,384 (656,759 — (621,773 (43,611 —
Separate Account liabilities (86,722,646 (86,722,646 (41,484,044 (43,634,015 (1,604,587 —
Total liabilities $ (89,717,280 $ (89,627,565 (41,484,044 $  (44,255,788) $  (3,977,448) $ —

[1] Excludes investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 of approximately $2.6 billion as of December 31, 2017.
The valuation methodologies used to determine the fair values of bonds, stocks and derivatives are described in the above Fair Value Measurements section of this note.
The amortized cost of short-term investments approximates fair value.

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

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

During 2017, the Company changed the valuation technique used to estimate the fair value of consumer notes to the carrying amounts of consumer notes approximate
the fair values. As of December 31, 2016, fair values for consumer notes were estimated primarily using discounted cash flow calculations and current interest rates.

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

D. At September 30, 2018, the Company had no investments where it was not practicable to estimate fair value.
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Note 21 -

Other Items

C.

Other Disclosures

On May 31, 2018, Hartford Holdings, Inc. (‘HHI") an indirect parent company of the Company and a direct wholly owned subsidiary of The Hartford, sold all of the
issued and outstanding equity of Talcott Resolution Life, Inc. ("TLI") (formerly Hartford Life, Inc.), TL's parent, to a group of investors led by Cornell Capital LLC, Atlas
Merchant Capital LLC, TRB Advisors LP, Global Atlantic Financial Group, Pine Brook and J. Safra Group. Under the terms of the purchase and sale agreement, the
investor group formed Hopmeadow Holdings, LP, a limited partnership, that acquired TLI and its life and annuity insurance operating subsidiaries consisting primarily of
the Company and TLA. As part of the transaction, the Company has a new indirect parent company.

The Company received a pre-closing return of capital from TLA totaling $309.5 million, and, in turn, funded a pre-closing return of capital to TLI totaling $619.0 million.
This return of capital included amounts that HHI paid to the Company and its affiliates for certain assets that were transferred to HHI related to the reallocation of
alternative minimum tax credits and other tax settlements.

The Company owned an office building located in Windsor, Connecticut, which was sold to a Hartford affiliate prior to close for its fair market value. The Hartford
compensated the Company for any loss by making a capital contribution to the Company before closing. In addition, as part of the agreement, HHI reimbursed the
Company for leakage as defined in the agreement by contributing capital. The Company received capital contributions totaling $97.0 million before closing, of which
the Company contributed $37.6 million to TLA.

Immediately following the close of the transaction, the Company and TLA entered into a reinsurance agreement with Commonwealth Annuity and Life Insurance
Company, a subsidiary of Global Atlantic Financial Group. Pursuant to the reinsurance agreement, the Company ceded on a quota share basis 85% of the Company’s
payout and deferred annuity contracts and period certain structured settlement contracts. Additionally standard lives structured settlement contracts were ceded on a
75% quota share basis. The reinsurance of certain guaranteed separate account annuitizations continues after the effective date of the reinsurance agreement. The
net impact of this reinsurance transaction on the Company’s results of operations and financial condition included the transfer of reserves, deposit liabilities and IMR
totaling approximately $5.9 billion, offset by cash and invested assets totaling $5.8 billion at market value. The Company realized gains of $185 million and received a
ceding commission of $ 216 million, before tax. The net gain totaling $174 million, after tax, was deferred as a component of Other than special surplus funds on the
Company’s Statement of Liabilities, Surplus and Other Funds, and will be amortized over a period of 25 years as earnings are projected to emerge from this block of
business.

Subsequent to the closing, the Company will provide administrative services for structured settlement and terminal funding agreements written by another affiliate of
The Hartford that is not part of the sale transaction.

In April 2018, the Company dissolved a directly owned affiliated holding company, Hartford Life International Holding Company, and TLA, AML, and TIL became direct
subsidiaries of TL.

TL and TLA received approval from the State of Connecticut Department of Insurance on January 22, 2018, to enter into an assumption reinsurance agreement
effective February 1, 2018. Pursuant to this agreement TL transferred approximately $4.6 billion of reserves and $0.1 billion of associated interest maintenance
reserve liability along with cash and invested assets with a book value totaling $4.7 billion, equal to the liabilities, to TLA. This assumption reinsurance transaction was
considered a non-economic transaction and TLA and TL received no material impacts to surplus as a result of this transaction.

Note 22 - Events Subsequent

The Company had no material subsequent events through the filing date of November 9, 2018.

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 September 30, 2018, and December 31, 2017, 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 $60,184,318 and $52,141,305, respectively.

b.  Forthe periods ended September 30, 2018, and December 31, 2017, the total amount of reinsurance credit taken for this agreement was $76,182,681 and
$80,217,393, 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

Note 26 -

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

Intercompany Pooling Arrangements

Note 27 -

No significant change.

Structured Settlements

Note 28 -

No significant change.

Health Care Receivables

Note 29 -

No significant change.

Participating Policies

Note 30 -

No significant change.

Premium Deficiency Reserves

No significant change.
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Statement as of September 30, 2018 of the TALCOTT RESOLUT'ON L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

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

No significant change.

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

No significant change.

Note 33 - Premium and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 - Separate Accounts

No significant change.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY

1.2
2.1

22
3.1

32
33

34

35

41
4.2

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

9.11

9.2
9.21

9.3

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of Domicile,
as required by the Model Act? Yes[X] NoJ ]
If yes, has the report been filed with the domiciliary state? Yes[X] NoJ ]
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[X] Nof ]
If yes, date of change: 06/01/2018
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which is an insurer? Yes[X] Nol ]

If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? Yes[ ] No[X]

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

Is the reporting entity publicly traded or a member of a publicly traded group? Yes[ ] 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.

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

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

1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
0

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?
If yes, attach an explanation. Yes[ ] No[X] NAT]

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

6.2 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. 12/31/2012

6.3 State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 04/04/2014

By what department or departments?
Connecticut

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NA[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NA[]

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 with 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 securities firms? Yes[X] Nol[ ]

If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
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 0CC FDIC | SEC
Talcott Resolution Distribution Company, Inc. Windsor, CT NO NO NO YES
Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing similar
functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes[X] Nof ]
a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;

k=2

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

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

o

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

T 2 5 T =

e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended? Yes[X] Nol[ ]

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

The Company's code of ethics was amended to reflect the new company name, remove sections applicable to a subsidiary of a publicly traded entity and for other non-substantive matters.

Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]
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9.31

10.1
10.2

1.1

11.2

13.
14.1

15.1
15.2

16.
16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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? Yes[X] NoJ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 230
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.) Yes[X] NoJ ]

If yes, give full and complete information relating thereto:

The Company has $653,141.353 of cash and bonds pledged as collateral for derivative activity: $7,585.500 FHLB capital stock: $6.890,923 of short term investments subject to repurchase

agreements; $171.085,281 bonds subject to repurchase agreements; and $1,606,000 cash pledged for repurchase activity.

Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 59,650,495
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] NoJ ]

14.2 If yes, please complete the following:

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

14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 1,204,360,010 1,059,205,668
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 1,204,360,010 $ 1,059,205,668
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] Nof ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] NoJ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 185,107,336
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 185,097,957
Total payable for securities lending reported on the liability page: $ 185,097,957

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, Il - General Examination Considerations, F. Outsourcing

of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]

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

1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase Bank, N.A. 4 Chase Metro Tech Center, 16th Floor, Brooklyn, NY 11245
RBC Dexia Investor Services 155 Wellington St West, RBC Center, Toronto, Ontario M5V 3L3, Canada
Federal Home Loan Bank of Boston 800 Boylston St., Boston, MA 02199
Citibank N.A. 288 Greenwich St., 14th Floor, New York, NY 10013

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

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

17.4 Ifyes, give full and complete information relating thereto:

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

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

securities"].
1 2
Name of Firm or Individual Affiliation
Hartford Investment Management Company U

17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[X] Nof ]

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[X] Nol ]

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

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY
GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

106699

Hartford Investment Management
Company

FEOBULMG7PY8G4MG7C65

SEC

DS

18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed?

18.2 If no, list exceptions:

19. By self-designating 5*Gl securities, the reporting entity is certifying the following elements for each self-designated 5*Gl security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist.
b.  Issuer orobligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5*Gl securities?

Q08.2
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY

3.1
3.2
3.3
34

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE & HEALTH

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

Long-term mortgages in good standing Amount
1A FAIM MOMGAGES. ... cveoreeecveceeecieeeeeeeeeees s eee st e st ss e s s s s s st s et s s st s s st se st e st sessse st see s ee s s bseebs e s e s enss e b s esssensseessenssanbs e s e s st s s e ss s sanrean s 0
1,12 RESIABNEAI MOTLGAGES. ... ..cecvveivireiiictsiete ettt bbbt s et se b s s st b s R b s s a4 s b b s bbb At b s h bbb bbb bbb bbb e b st bbb s st b st s G 49,762,233

1.13  Commercial mortgages

...... 1,028,622,787

1.14  Total mortgages in good standing

1,078,385,020

Long-term mortgages in good standing with restructured terms
1.21  Total mortgages in good standing With reStTUCIUIEA tBIMS.........c.cviuiiiiccce ettt bbb s e b a et a e B e 0

Long-term mortgage loans upon which interest is overdue more than three months
1.31  Farm mortgages....
1.32 Residential mortgages
1.33  Commercial mortgages

1.34  Total mortgages with interest overdue more than three months

Long-term mortgage loans in process of foreclosure

T S T 11030 0T3O OO TP
1.42  Residential mortgages
1.43  Commercial mortgages..

1.44  Total mortgages in process of foreclosure
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2)

Long-term mortgages foreclosed, properties transferred to real estate in current quarter
1.61 Farm mortgages
1.62 Residential mortgages...
1.63  Commercial mortgages

1.64  Total mortgages foreclosed and tranSErred t0 FEAI ESEALE. ..ot s bbb en s 0

Operating Percentages:

2.0 AGH 0SS PEICENL. .. ...ttt sttt s s s bbb st s s s s s s b st s s s b e s s s b s s RS E AR A A s bR e AR R R e R bbb e bt n s b ies febietstessesietantesseset st ensetntan 0.0
2.2 ABH COSt CONTAINMENE PEICENL..........coevieevictetes ettt et s s a e st e s et s b s e s e s s s b e s bbb b s s b e b s s b et s bR e s s s st e s s b b s s e s b s e s sebsnsne bebistsstessessssnsssssssssssassesantan 0.0
2.3 A&H expense percent eXcluding COSt CONtAINMENT EXPENSES...........cveiiiiieiieieiieieie ettt bbbt s bbb b s s bbb bbb en bt n b b aes tebsetsstessesssssssansessessnsansessnean 0.0
Do you act as a custodian for health savings acCouNts?...........cc.ccveevevererersesrerirenennns Yes[ 1] No[X]
If yes, please provide the amount of custodial funds held as of the reporting date s 0
Do you act as an administrator for hEalth SAVINGS GCCOUNES?............ceviieviiiieeieicteee ettt es e bbbt s et b s s bbb st s st et en s s bt n e sensans Yes[ 1] No[X]
If yes, please provide the balance of the funds administered as of the rePOrtiNg AAte............ev ettt s 0
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two States?............ccevvvevvicecccee s Yes[X] No[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile

Lo L= =T 010 010 =Y 411U Yes[ ] No[ ]
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Statement as of September 30, 2018 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
Effective Date
NAIC Type of Certified of Certified
Company Effective Domiciliary | Reinsurance Type of Reinsurer Rating|  Reinsurer
Code ID Number Date Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating
Life & Annuity - Non-Affiliates
84824....... 04-6145677.......... 06/01/2018 | Commonwealth Annuity and Life Insurance Company............cccccvuveienne MA........... COIl............. Authorized........ | ... Ourereeeen [ e,
84824....... 04-6145677.......... 06/01/2018 | Commonwealth Annuity and Life Insurance Company............cccccvveernnne MA........... COoG........... Authorized........ | .......... Ourereereeee [ e
84824....... 04-6145677.......... 06/01/2018 | Commonwealth Annuity and Life Insurance Company............cccccvuverenne MA.......... MCOII.......... Authorized........ | cooec.... 0o [ e,
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year to Date - Allocated by States and Territories

1 Direct Business Only
Life Contracts 4 5 6 7
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. AIBDAMA......oeiccc e AL|..... L] oo 294,446 | ..............975,230 | .............438,982 | ....... 15,501,592 | ........... 17,210,250 |..... 35,384,902
2. AASKA.....e e AK|...... Lol 50,410 31,378 | 76,141 003,486,214 ..l 3,644,143 ] 4,966,317
3. ANZONA..iceecs e AZ|...... Lof.on....639,687 |..........2,113,880 | .............431,881 | ........4,767 167 | .............7,952,616 |.... 18,194,655
4. Arkansas. AR L] .568,119 | ..............710,162 | .............. 195,809 | .........4,624,425 | ............6,098,515 | ....... 4,988,679
5. California......cccceevrieeveriseeceseeeee s essssesesssneseeneene GA | i L. ..156,537,291
6. COolorado.......ccccoeueerreivereiserrcieeiesesse s sessenensn GO | i Lofon.432,003 ..........2,798,720 | ..............561,831 | .........3,824,068 | .............7,616,622 |..... 12,426,516
7. CONNECHCUL......cvoevvreirrieriesiseisesesssississsssesssssssessesssssessssssnssnssG | cevens Lo 2,266,956 |.............(641,189)| ...........7,662,376 |......46,004,080 |...........55,292,224 | ..... 22,952,022
8. DElaWare.......cccocoieieiesieeseseesessee s DE [ i L] 123,691 | ............... 183,105 | ................58,059 |.......92,003,100 | ...........92,367,955 |....... 4,246,605
9. District of Columbia.........c.ccovrrrerrmrsrnereirnrinrisesesssnssesssieneenen DG | v Loof covrieeenenn85,167 | 12,231 | 75,215 ] 001,152,132 f 1,304,745 2,570,983
10, FIOMda......ooeeeceeeececce e sessessseseseesen P L [ e L. 7,005,527 |.........13,337,380 | ...........2,6 36,127 |.......66,612,274 | ...........89,591,308 |..... 94,748,398
11, GBOIGIA.....iviecrcreeeieiieresesiesssies e sesseses s ssesssssssesssssssessnsenses GA | o, L] 859,792 | ..........2,223,621 | ..............711,013 | .......19,547,434 | ...........23,341,860 |..... 55,837,630
12, HaWalL.cocveececceieceeece e sessssesesesssesssssessesenc | | Lo 812,057 | ... 124,683 | .......... 1,169,873 | ........2,527,479 | ............4,434,091 | ....... 6,767,794
13, 1dAN0....ciccee sl D [ e Loof 163,990 | ... 434,644 | ............ 112,484 | .........3,972,024 | ............ 4,683,141 | ....... 2,199,086
14, HlNOIS ..ot sesessessesessessessessssssssessee L | e Lof.. 1,627,778 | ..........4,166,109 | ..........1,117,927 |......15,799,937 | ..........22,711,751 | ..... 36,454,141
15, Indi@N@....veiercceersre s N | e Lol 585,842 1 ..........2,174,909 | ............. 779,442 | ...... 14,664,413 | ...........18,204,605 |..... 14,764,690
16, JOWAL.ieeiceeeeeneeeeeseeesssesssesssesssessesssnsssssnsssesseend A s Lo.|.....250,184 | ..............871,266 | ..............170,992 | .........5,006,529 | .............6,298,971 | ..... 17,972,411
17, KANSAS....oieceeeese et ssessssssssessssesssssessens KO | eveas Lo 133,500 | ... 921,743 | ............423,647 | .........5,100,042 | .............6,578,932 | ....... 9,090,546
18, KENUCKY....oveeeeeeectcreeceeece e sesssnsenseeneend KY [ Lo 224115 ] ............377,282 | ..............212,193 | ........5,716,550 | .............6,530,140 |..... 21,030,213
19, LOUISIANA......ovvriercieriesieiesesssiseessssesssssssesssssessessssesssessesse kA | o Lof.onn.. 857,927 ...........1,155,036 | ..............263,423 | ......24,212,352 | ...........26,288,739 | ..... 26,924,146
20, MaiNE. ..o snsssssssssssenes ME [ L... , rereeeennnn 3,622,964 ... 12,467,382
21, Maryland........cccooveeeeenneseesssessesss s MD [ L. 938,174 1 ..........2,098,998 | ..............693,104 | ....... 13,156,910 |........... 16,887,186 |..... 21,217,301
22, MasSSaChUSELES.........ccccerrvrrerireeireireeeeeieeisesiesissssesse e MA [ Lofiin..904,162 | ..........2,318,819 | ...........1,141,680 | ....... 19,739,426 | ........... 24,104,086 |..... 23,038,014
23, MiChigan.......ccccoeverrerernerereriesessesesssssssesesssssssssssesssssessseeee M s Lof.nn...596,030 |........... 1,429,534 | ............. 413,255 | ....... 20,633,059 23,071,879 |..... 32,814,399
24, MINNESOtA......ocvvrverricireiieniieniieeiieneieensenssenssesssnssenssenssenssenseees MIN [ L] 1,884,993 | .......... 1,471,750 | ..............358,936 |....... 43,356,912 47,072,591 |..... 21,010,479
25, MISSISSIPPI....cvvrvrcrerierissreiesssisessesessssssssessessesssssssssesssssseseessenns MS [ i, Lol 244 2251 ............338,392 | .............. 140,368 | ......... 1,880,490 |............. 2,603,475 |....... 8,301,213
26, MISSOUI......couierierienieneeneeneeeeiensssessesssssssssssnssenssenssenssenssense MO [l L|ion....800,645 | ...........1,393,392 | ..............595,831 | ....... 10,070,835 12,660,702 |..... 22,996,674
27, MONtANA.......coeveereresieeesessee s ssssessssssesesssssensses M T [ e Lo f oo 133,335 | 4,359 | 92,083 3,466,791 | ..cccveee. 3,696,568 |....... 3,076,752
28, NEbraska.........cccooererrnrrnninninninnsisnisssssssssnsssssssssssnsssnsssnssenssedNE [ s Looo| o 136,676 | ..............446,899 | ..............190,350 | ......... 2,323,765 | ... 3,097,690 |....... 4,253,722
29, Nevada......comeeeeeriersssesesesiessesssesssssssssessssessssssessessennes NV s Lol 309,894 | .............436,500 | .............. 193,315 | ......... 8,877,795 | ...ccoue.. 9,817,504 |..... 42,448,001
30.  New Hampshire......c.ccooorinrinnennenninnesnesnssssssesssssssssenneeNH [ L] 206,490 | ..............450,790 | ..............257,762 | ......... 8,110,627 | ............. 9,025,669 |....... 4,398,288
31, NEW JEISEY....ccvercreeseiese e essssissssesssiesssssssssssseseseesna N [ s L...[......5040,940 |.......4,787,662 | ..............920,162 | ....... 40,396,593 51,145,358 |..... 61,504,280
32, NEW MEXICO......urriiririieriieneiesiiesiieesiesssessissssenssesssenssenssenseees NM [ Lo o 166,413 | 0 [ 215,109 | e, 1,336,455 | ....coevenee. 1,717,977 |....... 2,178,536
33, NEW YOrK...ooooeieiseceveeressecsissssseseessessssesssssesssssseseeneees NY [ i, L.[. .24,872,363 |........12,516,382 | ....... 75,748,249 176,579,069 |..... 43,738,527
34, North Carolina..........cceeveveererereinesnsirssssssssisessssssssssessssssssnsenea NG [ L... ...3,807,899 |...........1,480,874 | ....... 13,294,961 ..20,496,146 |..... 28,326,265
35, NOMh DAKOta.........couiveicrieecce et ND{...... Loof 99,926 1 .............. 379,339 | ... 34,993 | 9,507,414 | ........... 10,021,672 |..... 12,767,048
36, ORI0..cuieieiecee s OH...... Lo|on.n 1,086,398 | ..........4,194,551 | ..............889,058 |....... 17,724,420 | ........... 23,894,427 |..... 33,951,217
37.  Oklahoma LOK]...... Loo| oo 774,827 | ............ 776,630 | ............. 417,570 | ........ 4,426,244 | .............6,395,272 | ....... 6,907,996
38.  Oregon........ OR[..... Lo e 287,170 | ..........2,672,039 | ..............259,176 | .........9,760,928 | ...........12,979,313 | ....... 9,078,465
39. Pennsylvania... WPA]..... L..].......2,831,010 |...........7,580,481 | ..........1,273,026 |.......83,956,875 | ...........95,641,392 |..... 10,360,171
40.  RhOdE ISIaNd........ooveeii s RIT..... L] o 104,744 | ... 522,464 | .............. 148,373 | .........1,940,014 | ............2,715,595 | ....... 2,345,402
41, SoUth Caroling.........cccueviuevcieiesee et SCl...... L) 3,604,216 | ..........2,728,174 | .............504,462 | ........7,284,664 | .........114,121,515 | ..... 13,524,931
42, South DaKota..........cccvveeverrerererrereeeeeseseeeeseeseesseeseseereneesenOD | eeveloes | e 72,427 | ..25,038 | ........92,006 | .........4,724,886 | ............4,914,356 |....... 4,373,951
43, TENNESSEE.....cceevererrrsrerrersirersniessessssessesssssssssessssssssssesssssssess N | veven b | einen...662,433 | ...........2,138,094 | ..............495,201 | .......14,808,289 | ...........18,104,017 |..... 36,430,656
44, TEXSuoiiveierersesssssssssssssssssssssssssssssesssssssssssssssssssnsses 1K | ool [ e0000..2,624,232 | ...........5,780,485 | ..........1,307,541 | ....... .117,499,214
45.  Utah.. WUT el b 1111398 134,648 2,643,913 ...2,280,991 | ..............6,070,950 |....... 6,833,170
46.  Vermont.. VA I Lol 184,369 | .............. 134,019 | .............. 397,827 | .........3,743,943 | ............4,460,159 | ....... 7,437,162
47.  Virginia........ VA ... Lofo 1,430,185 | ..........4,432,261 |...........3,002,227 |......12,111,246 | ...........20,975,918 | ..... 28,757,911
48.  Washington. WATL..... L..[.......1,040,656 |..........3,993,588 | .............733,657 |......31,442,736 | ...........37,210,637 |....... 3,315,041
49, WeSt VIrGINa.......cocvvieeieieeieseeeieeeet et WV]..... Lof 85,071 100828619 | ..............236,055 | ......... 3,964,581 reeerennnn2,084,326 | ... 14,208,421
50.  Wisconsin.... LW Lol .587,914 1 ..........2,315,946 | ..............332,989 | ....... 24,638,269 |..........27,875,119 | ....... 2,198,542
51.  Wyoming......... WY ... Lo 48272 1 .......93,410 | 49,098 1,375,902 |.............1,566,681 |....... 3,002,996
52.  American Samoa
53. Guam..............
54, PUEHO RICO.....ceiierieieieississ ettt eees
55, US Virgin ISIands..........ccoeueeuneunrinerneineineeeineiseiseeeessseseese e
56.  Northern Mariana Islands
57. Canada.......ccccccoemrernnee.
58.  Aggregate Other Alien
59.  Subtotal
90. Reporting entity contributions for employee benefit plans.............. XXX | e 0 | e |0 | 0 [ 0 |
91. Dividends or refunds applied to purchase paid-up
additions and @NNUILIES..........cvreererririee s XXX e 1,681,305 | oo (01 IO (1] IO 011,681,305 | oo 0
92. Dividends or refunds applied to shorten endowment or
premium paying period XXX s (U1 IO (01 IO (1] IO (O I (1] I 0
93.  Premium or annuity conside
or other CoNtract ProViSIONS...........cceuuereieirenieiesseeesesseeseeens XXX e 198,479 | oo (01 IO (1] I (V1N I 198,479 [ .o 0
94.  Aggregate other amounts not allocable by State XXX..
95.  Totals (Direct BUSINESS)......c.cocvververrerrcrrerinnnes XXX,
96. Plus Reinsurance Assumed.... XXX
97. Totals (All Business)............ XXX.. , .1,009,040,375 1,192,913,789
98. Less Reinsurance Ceded.........ccc.coovvervrrinnnnn. XXX ..1,502,913,754 | ......... 51,424,355 | .4,901,447,265 | ...... 6,657,670,964 [1,853,756,475
99. Totals (All Business) less Reinsurance Ceded............cccvevnrunnne. XXX.. (1,375,443 432) ..o 576 | (3,892,406,889)] ....(5,352,686,298)| .(660,842,686)
DETAILS OF WRITE-INS
58001, ZZZ OthEr AlIEN........coorvrrieriiesiresiesisessesssesssesssss st ssssssssssses XXX 287,291 0
58002. .0
58003. XXX.. .0
58998. Summary of remaining write-ins for line 58 from overflow page..... [ .XXX.. .0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... L XXX.. .0
9401. .0
9402. ... .0
9403. XXX.. .0
9498. Summary of remaining write-ins for line 94 from overflow page.....|..XXX.. .0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above,)................ XXX.. 0
(@)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG 52 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state ................... 0 Q - Qualified - Qualified or accredited reinsurer...............c...cocoon.... 0
N - None of the above - Not allowed to write business in the state 5
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

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

Robert E. Diamond
TR T Henry Cornell
David |. Shamis Gp
100%
AMC MGP GP Ltd. Cornell Capital GP 11l GP LLC
(YA =P (CYn) =P
|| il
AMC Fund MGP LP Cornell Capital GP 111 LP
(YA feis &P of Cornell Capital Partners Il LP
44% of Hoprmeadow Cayrnan GP LLC
|' (CYM)
AMC Fund GP LP
GP of Atlas Merchant Capital Fund LP
25% of Hoprneadow Cayman GP LLC
(CYI)
|
[ |
Atlas Merchant Capital Fund LP Hopmeadow Cayman GP LLC .
(CYA) GP of Hopmeadow Cayrnan LP Cornell Capital Partners 111 LP
100% of Hopmeadow UK Holdings Ltd. ( CY)
(CYI)
Hopmeadow Cavman LP Hopmeadow UK Holdings Ltd.
{CYm) (GER) 5%
Hopmeadow Holdings GP LLC :
; Hopmeadow Holdings Il LP
100% of Hopmeadow Holdings LP (DED) megaz;‘;%igin £
5P of Hoprmeadow Holdings || LP
(DE) 82-3950273
Hopmeadow Holdings LP
(DE) 82-3930622 100%
Hopmeadow Acguisition, Inc.
(DE) 82-3950446 100%
Talcott Resolution Life, Inc.
(DE) 0&-1470915 100%
Talcott Resolution Life Insurance
Company
(CT) 06-0974148 100%
1
n I . . r I r . | |
Talcott Resolution Life and Annuity Ametrican Maturity Life Talcott Resolution International Life The Hartford International Asset Lanidex. R. LLC
Insurance Company Insurance Company Reassurance Corporation Management Company Limited (OF)  47-4913154
(CT) 39-1052598 100% (CT) 06-1422508 (CT) 06-1207332 (IRL)
1
[ 1
Talcott Resolution Distribution Talcott Resolution Comprehensive Employee Benefit

Company, Inc. Service Company
(CT) 06-1408044 CT) 06-1120503




Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
8 9 10 1

€10

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group Group Company| ID Federal (U.S.or Parent, Subsidiaries Domiciliary [o Reporting Directly Controlled by Attorney-in-Fact, | Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location | Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
David Schamis/Robert E.
4926 | Hopmeadow Holding Grp............ 00000... [82-3930622.. | .....ccvvvf vereerierierieres | e Hopmeadow Holdings, LP...........ccovinimreininercreieneienes DE....ccco. UIP......... Hopmeadow Holdings, GP LLC...........ccccoco.c.. Ownership......... ..100.000 |Diamond/Henry Cornell | ... Neoooaee [
David Schamis/Robert E.
4926 | Hopmeadow Holding Grp............ 00000... [82-3950446.. | ......coevvef erererarieres | Hopmeadow Acquisition, INC..........cccerirerrirnireirereinens DE...ccoo UIP......... Hopmeadow Holdings, LP...........ccccccevverrinnen. Ownership......... ..100.000 |Diamond/Henry Cornell | ... Neoooee [
David Schamis/Robert E.
4926 | Hopmeadow Holding Grp............ 00000... |06-1470915.. | ...cevvens] e 1032204 | ..o Talcott Resolution Life, INC.......c.eveveeeiencereieirieieeseieeeeneeneens DE.....cc.... UDP....... Hopmeadow Acquisition, INC..........cccovevreeniene Ownership......... ...100.000 |Diamond/Henry Cornell | ... N...... [
David Schamis/Robert E.
4926 | Hopmeadow Holding Grp............ 88072... |06-0974148.. | ......ocov| verrrrnn. A5947 | .o Talcott Resolution Life Insurance Company...........ccccvvveeennens (O3 P RE.......... Talcott Resolution Life, INC.......covevrrevienirnnen Ownership......... ...100.000 |Diamond/Henry Cornell | ... N...... [
David Schamis/Robert E.
4926 | Hopmeadow Holding Grp............ 00000... [47-4913154.. | ....ooovii] e | Lanidex R, LLC Talcott Resolution Life Insurance Company.... | Ownership......... ..100.000 |Diamond/Henry Cornell | ..... Neoooe [
David Schamis/Robert E.
4926 | Hopmeadow Holding Grp............ 81213... |06-1422508.. | ....oovveeec] ceeeieiieeieine v American Maturity Life Insurance Company..........cc.covrevverenne CToere DS......... Talcott Resolution Life Insurance Company.... | Ownership......... ...100.000 |Diamond/Henry Cornell | ... N...... [ S
David Schamis/Robert E.
4926 | Hopmeadow Holding Grp............ 93505... |06-1207332.. | .vvevvvees] ceeeeeeieeiiine [ veeeereireenereieeens Talcott Resolution International Life Reassurance Corporation |CT............ DS......... Talcott Resolution Life Insurance Company.... | Ownership......... ...100.000 |Diamond/Henry Cornell | ... N...... [
The Hartford International Asset Management Company David Schamis/Robert E.
4926 | Hopmeadow Holding Grp............ 00000... | eoeerererrrerrene | erreerireine] e s Limited IRL..oveene DS......... Talcott Resolution Life Insurance Company.... | Ownership......... ...100.000 |Diamond/Henry Cornell | ... N...... [V
David Schamis/Robert E.
4926 | Hopmeadow Holding Grp............ 71153... |39-1052598.. | ...oevvvvic] e e Talcott Resolution Life and Annuity Insurance Company.......... CToi DS......... Talcott Resolution Life Insurance Company.... | Ownership......... ...100.000 |Diamond/Henry Cornell | ... N...... [
Talcott Resolution Comprehensive Employee Benefit Service Talcott Resolution Life and Annuity Insurance David Schamis/Robert E.
4926 | Hopmeadow Holding Grp............ 00000... [06-1120503.. | .....ccveovf vereererierieies | errrereerereereies Company [OF [ DS........ Company Ownership......... ..100.000 |Diamond/Henry Cornell | ... Yo (-
Talcott Resolution Life and Annuity Insurance David Schamis/Robert E.
4926 | Hopmeadow Holding Grp............ 00000... |06-1408044.. | ........ccve| corenne 940622 | ...oovvvriereiinns Talcott Resolution Distribution Company...........cccvevverieneens CToii DS......... Company Ownership......... ...100.000 |Diamond/Henry Cornell | ... A [




Statement as of September 30, 2018 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

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

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

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

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

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

with the state of domicile and electronically with the NAIC? YES

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

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

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

N o ok oo

Bar Code:

* 8 8 07 22018490000 O0 3 = * 8 8 07 22 0184470000 3 =
* 8 8 07 22018 3650000 3 = * 8 8 07 22 0184480000 3 =
* 8 8 07 22 0184450000 3 =
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year

2504. Other liabilities - abandoned property unpaid funds.
2505. Provision for future dividends............cccccovveverrrunnns
2506. Interest on policy or contract funds due or accrued.
2507. Miscellaneous liabilities..........c.coocervrerererriernnnns

2508. Payable on investment purchases...............
2597. Summary of remaining write-ins for Line 25

.......................... 57,952,427

Additional Write-ins for Summary of Operations:

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
2704.  IMR adjustment on reiNSUrANCE CEABM............c.cuivieieiisiieictsee et (163,048,269)
2797.  Summary of remaining write-ins for Line 27.. . ....(163,048,269)| ...

Q15




Statement as of September 30, 2018 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 valug, DECEMDEN 31 Of IO YEAI.........cvucveveerieeieciieteetes et s et sstes e sssssssaes | evassssssssessessssstessesntnes 68,504,335 | ...oovviieeeeees 71,057,734
2. Cost of acquired:
2.1 Actual COSt at iME Of ACGUISIION. .........cvuvererireiieiesrieiecssiese sttt sttt ss s ansnssnes | sbsessasssssessentans st sestensasssnssessanssnsnn 0 | oo 0
2.2 Additional investment made after aCQUISIION. ........c..c.ciueireieiiiiecsee ettt sssntes | saestesesesses e st esse s st nsene AT1,465 | oo 2,743,717
3. Current year Change in BNCUMDIANCES............c.cuieeveveiieeestesessetes e sesses et s st s e s s s s ssssssesssssssessessesessessssssssssanss | svsssssessessssstessssssessessssssassesssssenn 0 | oo 0
4. Total gain (I0SS) ON QISPOSAIS.........ccvuiiirieeiicieiie ettt ettt s e s b st s s snsanns | ebsebsssssessessnsentes e s s benes (35,792,986) | .....ovevrerereriererieie e 0
5. Deduct amounts receiVEd ON QISPOSAIS..........cccvueveviirireiiiieiiicte ettt bbb st s a bbb ssebesans | sssebessstesesssesesntesesseaees 31,500,000 | oo 0
6. Total foreign exchange change in book/adjusted Carrying VAIUE............ccccucuiuriciiiiiccieeeeie et sssssensenns | svessesssssssessessessssessesssssssesssssssessessns0 | erossessessssssesiessssesesssesssssessssssesss 0
7. Deduct current year's other-than-temporary impairment reCOgNIZE............cccviieirieeeiceseeee et | sveresssesesssssssssssssessssssessssssessssssessnsQ | sovesesssssesesisessssssesesssessssssesesssseses 0
8. Deduct current year's depreCiation.............ceeeeeeeeeeneereueessensesseseseseseineieenn ..5,297,116
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8). .68,504,335
10.  Deduct total NONAdMItEEd AMOUNES............c.ciuiuiieiciieteie ettt bbbt st bssesssses s ssssssessnns | ctsssessssssssssessssssssssessnssssessessssenessesld | crsssossessssssessessssessesssssnsassssssssnsasse 0
11. Statement value at end of current period (Line 9 MINUS LINE 10).........covviiereerrriisisiniersiisissesisssssesssssesssssssssssssessessssessens | sressssssssnssnssssessessssessessnsessesessnsssesd | svveressessssessenssssessnssssesens 68,504,335
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 PHOr YEaI..........c.orurererrieneerrieieereieeneeneines | cereeeneeneeeesseesseseeeees 1,724,180,841 | oo 1,608,797,083
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIION............cviuivuiiieicccce ettt bnans | saebsessssessesssestes s ensenes 184,738,012 | oo 240,219,019
2.2 Additional investment made after @CQUISIHION. ...........c.ceriiieiiceece ettt bbb st sssebens | ebesesssesesstesessssesebs st es s e s b nsebena 0 | oo 0
3. Capitalized deferred iNErESt ANG ONET...........oi ettt ntes | essestsssessessess s s e st es s st s s st ene e 0 [ oo 0
4, ACCTUAL OF QISCOUNL.......cvveeisiveiieicisiei ettt bbb bbbt s bbb s bbb s bt n bbbt s b sessensnns | Snbssesnsantesebentes e st nsensnses 13,114 | oo 83,399
5. Unrealized valuation INCIEASE (ECTEASE).........uruuurrererrusreseeeeeeseeseesseeesseesessesssese st esssessessessaseesses st esssessessessansssesessastansnns | esssssssssssessassnssssssessasssssssssessessnsens 0 [ oo 0
6. Total gain (I0SS) ON GISPOSAIS.........cvuevriuireireirisiseieiseieseiset sttt b st s sttt en s b nsassessnss | sbstessessssessesssssnsansessnsantes 1,727,063 | oo 1,132,691
7. Deduct amounts reCeIVEd ON QISPOSAIS..........ccuirueririieirieieieee ettt s et ss st s s s st b s s s s st b ssssesessnsetens | suebessssesessnsesessnsesessnsees 828,537,413 | oo 126,007,366
8. Deduct amortization of premium and mortgage interest points and COMMIMENE FEES.........c.cviueiiiireiiiieeeee s | crereieres s 4045 | oo 43,985
9. Total foreign exchange change in book value/recorded investment excluding aCCrued INEETESt..........covvverurirrerrirrniernens | et 0 [ o 0
10. Deduct current year's other-than-temporary impairment FECOGNIZEM. ..........c.vurvreiiiriieieieeie e sses | sbsessssessesssssstesssssssessessessnsansesssaneas 0 | oo 0
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | ccovevrveriereiiiernnans 1,082,117,572 | oo, 1,724,180,841
12, Total VaAlUGHON GIOWANCE.........cucvveiiieiieictc ettt b bbb s s s st en bbb s b senses | dentessesnsessesssssnsansesntanaas (3,732,552) | ovovvirieieiisierieissiesiereiinias (294,770)
13, SUbLOAl (LINE 11 PIUS LINE 12).....vvereriiriieiieeeieiieeissie ettt ss st sttt sttt essanssssnssessenssnssnns | sessssssssssssssanssssnssans 1,078,385,020 | ...ovoverrerriirieninnis 1,723,886,071
14, Deduct total NONAAMItEEA BMOUNTS.........cccviiiieiieiciie ettt b e s bbb st s s sn s s st et | ebsessssessessssastes et st ensen et snsantensntanta 0 | o 0
15. Statement value at end of current period (LiNe 13 MINUS LINE 14)........coiuoiiiiuiieeisietcie et ssssssenassesssssesens | evsessssssesssssssssesssenes 1,078,385,020 | ..ccvvverireeiean 1,723,886,071
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 Of PHIO YEAI..........cvcvevieiieieieireieeetese et b s bes s sssssaens | essesessssssssessssessesnnas 1,045,660,843 | ....coovveverieeeiee 913,303,109
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISITION..........c.cveviieiiccsice ettt sae s s bt ensssens | oebesesissesessssesesssnsessnsetenas 7,716,985 | oo, 169,156,978
2.2 Additional investment made after aCUISIION............c.ccueiciiiiiccse ettt ssenns | sbessesssesses e s s e s enans 76,559,386 | ...coovvvverreieieecreiernne 139,147,609
3. Capitalized deferred iINtEreSt AN OLNE...........cc.cciiiuiiiceeice et b bbb s s sens | sbebsssesesssesessssesesss e s b s sssbesessnaesanand 0 | oo 0
4. ACCTUAL OF QISCOUNL.......cooveiiiiteieeicicie ettt ettt s b s bbb s bbb bbb s ss et besse s st entens | 4aebsssessessssssesses st entes e s s b es s s snsns 0 [ oo 0
5. Unrealized valuation increase (decrease). .(120,504,500) | .. ..246,383
6. Total gain (loss) on disposals............ ..104,614,087 ...6,711,616
7. Deduct amounts received on disposals............. ..725,750,007 ...157,156,553
8. Deduct amortization of premium @nd AEPrECIAtION. .........c..vurererireirreirei ettt st st se et ees st a et ess s srens | eesesssssesessastensessessansanssnenns 35,167 | oo 196,095
9. Total foreign exchange change in book/adjusted carrying value... i e —————— (1272 | SR 45,098
10. Deduct current year's other-than-temporary impairment FECOGNIZEM............vuvurerririreineireieeeeieeeseee et eesssssssssesessesss | eessssssssssssssasssssssssessasssees 1,209,486 | oo 25,597,303
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5+6-7-849-10)........cccccererrinierinienessisneeesenens | coreessissesiessssesesessssens 387,051,788 | ooovveveeereeieiens 1,045,660,843
12. Deduct total NONAAMItEEA @MOUNES..........c.cciveieceeeccee ettt sttt es st st aes s s s ssetesenssasssnsstesans | evesersessssnestssnsneessnanessaneneees 176,129 | oo 361,905
13. Statement value at end of current period (LiNg 11 MINUS LINE 12).....cceiieiiiiiiisieiissieieississenssssssesssssssssssssesssssssesssssssesess | sssessssassesessssesassessssans 386,875,659 | ..o 1,045,298,938
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEA..........cccvueveveveieiciieseeesete et sessesesens | eveesssess s seenns 13,659,740,630 | ..cooovevererereiien 14,948,339,240
2. Cost of bonds and StOCKS BCQUITED..........cciueieiiiieiieieieceis ettt s st ssenses | sbessessssensessesansessesaees 2,383,206,018 | ...ooovverereierecieis 4,692,336,330
3. ACCTUAN OF QISCOUNL........cocvucviieictctete ettt ettt a bbb ss s sess st s sttt s e sssssssenansans | sbessessssistesssansessesensnsaes 25,108,297 | oo 46,229,203
4. Unrealized valuation INCrEASE (AECIEASE)........evuevuiuireireiiieiieise sttt ettt sttt bbbt et es e tensesnsnns | sessessessssessessssentes e snsenes 95,384,952 | ...ovvviieiee (779,575,582)
5. Total gain (I0SS) ON QISPOSAIS.........cvuruererrireiirrieiieisesiss ettt ess s sse st ettt s s s sessensnssnssans | entssssessessasssnssessantnsan 202,795,514 | ..o 143,307,108
6. Deduct consideration for bonds and StoCkS dISPOSEA Of.........c.cuieiiiiiiiiiiicie ettt sseses | sressesssssses s sesses e saees 8,213,231,693 | ..o 5,322,683,327
7. Deduct amortization Of PrEMIUM.........c.ceveiireieicieee ettt et st s e bt s s bas s st et sssaesnsnas | saessessnsassesnsnsessesessanees 31,163,409 | oo 63,964,148
8. Total foreign exchange change in book/adjusted CArryiNg VAIUE............ccviucveiiiveiieieeeeie et | evsesessssese s esse s ssnsanees (1,891,089) | oo 6,928,341
9. Deduct current year's other-than-temporary impairment reCOGNIZEM.............cccvieviiiiiieniiesce e | srevesseres st s s sesees 1,005,577 | oo 11,176,535
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fe€s..........c.oviveerieiieriieins | oo 401,374 | oo 0
11.  Book/adjusted carrying value at end of current period (Lines 14+2+3+4+5-6-7+8-9+10)..........ccceuvvrrrriirerrereiesieieesessesesiens | cvreseessssesississsssssnsns 8,119,345,017 | covvevereveerererae 13,659,740,630
12.  Deduct total NONAAMItEEA AMOUNES...........cviiiveiieiie ettt bbbt s st s s bnsessens | sntessssstessesssssssansesntaneas 11,761,614 | oo, 11,479,239
13. Statement value at end of current period (Line 11 MINUS LINE 12).........ccccoiiiiiiiieiiicisiicceieseiesssstesssesesssssesesssessssssesenses | sresseressssssesssssessssnns 8,107,583,403 | ......ccovvverriera 13,648,261,391
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

SCHEDULE D - PART 1B

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

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
BONDS
1. NAIC T (8)-vrrererecirerieeeserieesieseseess st sesssssssenssnssens | eesssssesnsesesssssanas 4,957,787,681 | .oooovverrrrirennne 2,098,973,639 | oovovrvirririnenne 1,941,539,250 | ..oovovmrvrerirenrieren (675,118) | ouvererercrrennens 6,450,025,033 | .oooorvirrrrrnenns 4,957,787,681 | .oooovverrrrrerennne 5,114,546,952 | .....coocvvrrvrernnnns 8,279,196,088
2. 1,777,983,846 94,569,613 | ...oooverrrirrinnns 151,804,492 | ...ooovvvvrvrrriis 103,966,826 2,127,627,582 W ATT7,983,846 | 1,824,715,792 | ..o 3,557,442,150
3. NAIC 3 (@) eeurermerereererieierieese sttt | ettt 398,993,179 | .ovovvviereierircrinnns 21,222,860 | .cooorvererirrienens 69,149,731 | oo (92,806,062) | ....ccvovverrererrinne 408,156,952 | ...ocverrirririninne 398,993,179 | .ooovveeerircrircnens 258,260,246 | ....coovvrrrrirninne 413,648,858
4. NAIC 4 ().t nens | cesseentssess s 82,359,743 | .ooooirrricrirecrins 1,800,029 | ..o 25,591,784 | ..o (2,404,731) | coovvveveererrienene 87,128,425 | ..o 82,359,743 | oo 56,163,256 | ....ocvevrrrrrrrinnns 120,860,780
5. INAIC 5 (8)reurerrerireiierieeeierieessesese s ssest st | sesssesssesss oo 97,419,956 | ...oooirirerircrireirienens 311,180 | oo 11,157,192 | oo 3,715,557 | oo 80,116,061 | ..ovovvvevcrirccrinens 97,419,956 | .ooooovvercriciiicninne 90,289,501 | covovverrrrirrrirnns 111,388,610
B, INAIC B (@)...ceeurereererrirerireserieesesesi st nens | eesssessssssssenssessssns 16,997,843 | ... 0 o 5,795 | oveveneninnrinnii (16,260,757) | cvvoovernerreeneninneenens 1,493,662 | ...ooovvecriinriiniinn: 16,997,843 | ..o, 731,290 | oo 1,586,994
7. Total BONGS.....ovoiieeniriereis e seses | sesssesssnssesssscnes 7,331,542,247 | oo, 2,216,877,320 | .coooovvvrnrincninns 2,199,248,245 | ....ovvvviiierininis (4,464,284) | ....ocooovvrriiiins 9,154,547,714 | oo, 7,331,542,247 | oo, 7,344,707,038 | ...ooovvvnirinns 12,484,123,479
PREFERRED STOCK

8. INAIC Tttt | eeeb ettt LU R O OO LU RN O RO LU RN LU R O SRR 0
9. NAIC 2u ettt | e 31,083,839 [ ..coouvriririiereenienanns O RN (U RN 231,635 | .o 30,284,400 | ...oooovverririiiens 31,083,839 | ..ovverrrririis 31,295,474 | oo 29,799,817
10, NAIC 3ottt ness | enes sttt LU SRR O OO LU RN O RN LU RN LU R O SRR 0
1.

12, NAIC Bueioee ettt nnnins | oesesnsssssss s 10,590,626 | ....oovvreeerrirreeireennne TV I O (O ((L:) ] [ —— 10,123,488 | ..o 10,590,626 | ....vovveernrerrriernns 11,093,888 | ... 10,038,266
13 NAIC Bttt nnnins | rssssssssssssssssssnesas 12,118,830 | ovoovvesrresrrieseinsninans 206,292 | oo BTT,575 | covvoeveessrissresssissseens 280,570 | oo, 12,449,816 | ..ovvvsvisciisnins 12,118,830 [ oo 12,028,116 | ..oovveirrcrnriinriennes 12,185,346
14, Total Preferred SHOCK..........oriiiiierierierieeissiesiseiesiessessessessensenes. | rssssssssssssssssess 53,773,295 709,672 577,575 52,857,704 53,773,295 o DAMTATS | 52,023,428
15.  Total Bonds and Preferred SOCK........uurimiimiminmiinsisissrssisssressnsssnenns | coneeseessenssessees 7,385,315,542 | ...ovvovvvriniis 2,217,586,992 | oo 2,199,825,820 | ....vverriiriinrrinns (3,952,198) | ..eoovverrrirriens 9,207,405,417 | covvoovvvrerisnninns 7,385,315,542 | ovvovvvrriennens 7,399,124,516 | oovoovrvsrrinnes 12,536,146,908

(@)  Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:

NAIC 1§.....389,147,960; NAIC 2 §.....10,000,409; NAIC 3§............ 0;

NAIC 4§

0;

NAIC5$

8,298;

NAIC6S........... 0.




Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ? Acfual Interest éollected Paid for Acc5rued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999......ciriieieeeees | s 126,310,466 |.........ccovenenn D 0. GO PPN 126,354,796 | ....covvivrrrrerriieiennes 473,941 | oo 431,474
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOT YEAT........cviviireiiiriieieiiteie ettt ssssnsenss | sesssessesssssssessessssensesnsan 217,915,374 | oo 420,566,180
2. Cost 0f Short-term INVESIMENS ACAUITED. ........cveveevceieeer ettt s et es s ben s s snsnnas | svsessssessesessssessesensesens 1,692,225,955 | ...oveverrereresieieinas 4,924,255,473
3. ACCIUAN OF QISCOUNT.......oeeeieiiii bbbttt | Sbneb bbb 100,066 | .ooovererieerirerireiseiseiiseiisenined 4,060
4. Unrealized valuation iNCrEASE (ABCTBASE)..........cvueveereerieeieiieteseiestes e sesssssssss st s st s e s st es s s stes et sses s sssessssansas | sbessesssssssssssssssssessessssassesesssssssssesand 0 [ oo 0
5. Total gain (I0SS) ON GISPOSAIS........cuuvueeuierrereiieireieiseeseetetsee sttt b st et s bbb st s ssessentas | Sbsebsessestestaseessess st b es st entas (24,503) [ oo (6,413)
6. Deduct consideration received 0N dISPOSAIS............cccvuiuireiiicuiieeesiee et s s bessssetes | sesssssesesseres s s s anenrenas 1,783,761,206 | .vvevevecrereeceesieeinne 5,126,886,416
7. Deduct amortization Of PrEMIUML............cceiuiieeiiiiiieeicete ettt bbb ss sttt s b s s bsesns | sbsesssbensesessses s s s s sse s bneas 109,467 | oo 41,329
8. Total foreign exchange change in book/adjusted Carrying VAIUE...........cccvucveiiicveiiecieeeee e besnns | cresisssesissssesss s b s seses s sesaes (35,752) | wvveverreereirieeseee e 23,820
9. Deduct current year's other-than-temporary impairment rECOGNIZEA. ..........ccuvururerrrreiereieiseisseeseeseeesseeesesesseessssessessesss | sesssssssssssasssssssssesssssssssssssssassssssssessas 0 ] s 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9).........cccovrirrrinrirnrennieeisesneieinnes | cevsissreesssssenesessssesees 126,310,466 | ..ooovovreveereereienine 217,915,374
11. Deduct total NONAAMITIEd @MOUNLS...........cuuiviiiiiiiiiiie ittt st bbbt b s nssentes | ehbsentsentsent st senb sttt sttt 0 [ oo 0
12. Statement value at end of current period (Line 10 MINUS LINE 11)....cuiiieiiiiiesieiisiesesisssssssssssesssessesssssssessssssssssssssssssanse | esssssssessssssssssesssssssassesses 126,310,466 | ..ovoooveieieereicsene 217,915,374

QsI03




Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY

10.

1.

3.1

3.2

33
4.1
42

4.3

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards
Book/adjusted carrying value, December 31, prior Yar (LINE 9, PHOM YEAI)..........vvererurrirreriresesiessssie st sssssssssssss s ssessssssessessessssssessasssssssssssessessassssssessessnsssssessnsanes
Cost paid/(consideration reCeiVE) ON AUUIIONS..............cveiriiiieireiiiiisieie ettt s bbb s bbbt s s s s bbbttt

Unrealized valuation increase/(decrease)

Total gain (108S) ON tErMINGHION FECOGNMIZED. ........c.vvieeirieiiteicicte ettt ettt s bbbt s st et b bbb s e s bbbt bbbt b st

Considerations received/(paid) on terminations

Amortization

Adjustment to the book/adjusted carrying value of hedge item

Total foreign exchange change in bOOK/AdJUSIEA CAMYING VAIUE..........c..vururiueieeieireeteteie sttt sttt f e E bbbt
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =54 B8+ 7+ 8)....ocieiieiciceeieeeeesee ettt sttt s st s s asa s e
DEAUCE NONAAMILEEA @SSES..........ucveieieiiieeeictte ettt bbb s bt b e s b et s b b4 b bbb s e s bbb s bbb a bbb e s st s b

Statement value at end of current period (LINe 9 MINUS LINE 10).........ccciuiueiiiiiiicteeetes ettt bbb bbbt s st a bbbt s s b b st s st b e

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31, prior Yar (LINE B, PHOT YEAI).........c.cveieuireirerseiirisieseisssesessstesse st st sse st et ssb st bbb s s b ns s bt s e b snsassesaes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN)...........c.ccoeveveieeiciiveeeeceee e
Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus..............ccccuvee. 0
3.12 Section 1, Column 15, PriOr YEa........covveererrereirerinrieeeessesseseesensens 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............cc.cc.uc..... 27,838
3.14 Section 1, Column 18, Prior YEar........cc.cc.eveeveveereeereerere e (1,862,653) 1,890,491 1,890,491
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus............c.cccceevenee 0
3.22 Section 1, Column 17, Prior YEAr..........cccuvvveverrieeireiereeies e 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............ccceevueee. 27,838
3.24 Section 1, Column 19, PriOr YEA.......c.cvvuvrereerierrreireiseeeeessieseies (1,862,653) 1,890,491 1,890,491
SUDEOAL (LINE 3.1 MINUS LINE 3.2)......eeeeerieeceeeeiseese ettt ee £ s8££ 8428528584218 E 42884284 s 2S£ bbb bbb st
Cumulative variation margin on terminated contracts during the year..........c.cccccocvveceveecscceeecee s (17,208,378)
Less:
421 Amount used to adjust basis of hedged item...........ccccoevevivieirennns 0
4.22  AMOUNE TECOGNIZEA. ......corvrereercrireereireeeeseeeeee et seseenes (15,352,205) (15,352,205)
SUDLOLAI (LINE 4.1 MINUS LINE 4.2)......oevuitiieieiieiitieiseississie ettt ss e s sttt b s a2 s8££ a 883 s8R 8 R bR AR bbbttt nn

Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for terMINGHONS IN PHOT YEAI........c..ciueieiiiiieiieicisie ettt bbbttt bbb bbb st b st

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations IN PHOT YEAT............oveririirrirrirircereese ettt
Book/adjusted carrying value at end of current period (LINES 1+ 2 4 3.3 = 4.3 - 5.1 = 5.2)....ciuieieiieie ettt
DEdUCE NONAAMIIEEA @SSELS........c.vvivivieceeirieie sttt ettt a s s b s s s s b s s s a s b2 AR e s b b e s b s s bbb se R A s s b bR bbb b e sttt e a b s bt es et et naen

Statement value at end of current Period (LINE B MINUS LINE 7)........c..cuiuiieeiiiiieieiessies ettt bbbttt bt sttt bbb ns

Qsl04

(365,301,785)

9,063,292

(45,314,834)

(31,936,241)

(8,045,434)

(163,725)

0

1,338,632

(424,269,227)

0

(424,269,227)

8,907,600

625,205

(1,856,173)

1,856,173

0

9,632,805

0

9,632,805
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 1 12 13 14 15 16
NAIC NAIC
Designation Designation
or Other Notional Book/Adjusted Effective | Maturity Book/Adjusted or Other | Book/Adjusted
Number Description Description Amount Carrying Value |  Fair Value Date Date Description Carrying Value | Fair Value CUSIP Description Description | Carrying Value |  Fair Value
Replicated Assets Open
CDS: TARGET CORPORATION (TGT)
87612ED#0.. |[BOND WITH CREDIT DEFAULT SWAP | 1....cccovcviver | covnee 5,633,803 | ........ 5,666,244 | ........ 5,424,087 |07/11/2017|12/20/2022|REC 1.00% | s 48,651 | ........... 162,104 |478160 CL 6 |JOHNSON & JOHNSON.........ccccrvrrmncen AFE. s | e 5,617,593 | ........ 5,261,983
CDS: TARGET CORPORATION (TGT)
87612ED#0.. |[BOND WITH CREDIT DEFAULT SWAP | 1....ccovvvvvves | covne 4,366,197 | ........ 4,337,826 | ........ 4,579,545 |07/11/2017 |12/20/2022|REC 1.00% | e 37,705 | ....coene. 125,631 | 718172 BD 0 |PHILIP MORRIS INTERNATIONAL INC | 1FE......ccccc. | vouune 4,300,121 | ........ 4,453,914
PENDING..... | BOND WITH INTEREST RATE SWAP.. . 3,933,358 | ........ 4,023,065 | ........ 3,951,320 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48 ...14,268 |12593Y BE 2 |COMM_16-CR28 B 4,023,065 | ........ 3,937,051
PENDING..... | BOND WITH INTEREST RATE SWAP.. [1Z......cccoccee | evene 8,237,220 | ........ 8,250,944 | ........ 7,660,298 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48 29,881 |38379Y 6P 8 |GNR_16-125.......ccoovvvverrernernernernennes [ T | v 8,250,944 | ........ 7,630,417
PENDING..... |BOND WITH INTEREST RATE SWAP.. [ 1Z.....cccccceee | crener 7,583,006 | ........ 7,610,978 | ........ 7,054,284 109/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48.........cocovvve | vovverrerrrnerrinannns [V S 27,507 |38379U M6 0 [GNR_16-128.......cccovvvrirvrrncrirririreriiens [ FSTTRTON IOV 7,610,978 | ........ 7,026,777
PENDING..... | BOND WITH INTEREST RATE SWAP.. [1Z......ccccccee | even. 1,901,692 | ........ 1,906,689 | ........ 1,806,298 [09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48.........coccovve | v (V10 6,898 [38379R HG 1 [GNR_16-39.......ccvrrrrrrrerierrenrcninnne T | e 1,906,689 | ........ 1,799,400
PENDING..... |BOND WITH INTEREST RATE SWAP.. [ 1Z.....ccoccceee | crvenr 1,931,376 | ........ 1,926,010 | ........ 1,818,955 [09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48.........ccovvvee | cervevrrerrirerienne [V A 7,006 {38379U JW 7 |GNR_16-41...omirerireeeeriresericnenns [T IOV 1,926,010 | ........ 1,811,949
PENDING..... | BOND WITH INTEREST RATE SWAP.. [1Z......cccocce. | evene 9,889,283 | ....... 9,980,981 | ........ 9,301,726 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........cccccoev | vorerererererererenene 0| oo 35,873 |38379U WD 4 |GNR_16-86......c.rcvecrercrircrecrircrircrircnines T | e 9,980,981 | ........ 9,265,853
PENDING..... |BOND WITH INTEREST RATE SWAP.. | 1Z.....cccccceee | ceener 7,693,782 | ........ 7,733,309 | ........ 7,157,276 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48.........ccccveve | vovverrerirerrirannns [V S 27,909 |38379U ZS 8 [GNR_16-96.......coeveeerrirrrrrcriririeriins [ FSTTTON IOV 7,733,309 | ........ 7,129,367
PENDING..... | BOND WITH INTEREST RATE SWAP.. [1Z......cccccce. | e 6,201,536 | ........ 6,223,988 | ........ 5,880,424 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........ccccoce | corererererirerirnnens 0| oo 22,496 |38379U XC 5 |GNR_16-98.........cocooverrerrerircrircrircrirenines | PSRN ISR 6,223,988 | ........ 5,857,928
PENDING..... |BOND WITH INTEREST RATE SWAP.. [ 1Z.....cocvceee | covnns 4,803,321 | ........ 4,724,186 | ........ 4,484,363 09/21/2018 [09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........covvvee | worererrrerrirarienne (U A 17,424 138379R LI 0 |ONR_T7-T.oooiirereeeeeeeeeeieeeinne [T IO 4,724,186 | ........ 4,466,939
PENDING..... | BOND WITH INTEREST RATE SWAP.. [1Z......ccccce. | . 1,853,301 | ........ 1,812,155 | ........ 1,738,527 [09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........ccoove | v (V18 O 6,723 (383804 DK 1 [GNR_17-168........ccooireirerieriericrinens T [ e 1,812,155 | ....... 1,731,804
PENDING..... | BOND WITH INTEREST RATE SWAP.. [1Z......cccocc. | even. 1,754,508 | ........ 1,716,065 | ........ 1,643,038 [09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........ccovce | corvvrrviirriirninn (010 6,364 (383804 FS 2 [GNR_A7-171 oo | PSR IS 1,716,065 | ........ 1,636,673
PENDING..... | BOND WITH INTEREST RATE SWAP.. [1Z......cccccce. | e 6,140,966 | ........ 6,044,398 | ........ 5,705,427 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........ccccoc. | corvrervrerirerirenens 0| o 22,276 |38379R MX 8 |GNR_17-22......cocvcvrerrerrerrcrirerirerirerines T [ e 6,044,398 | ........ 5,683,151
PENDING..... |BOND WITH INTEREST RATE SWAP.. [ 1Z.....ccoccccee | oenn! 6,244,149 | ........ 6,138,996 | ........ 5,855,541 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........cccvvve | covvvrrerrrrerrernnnns (U A 22,651 |38379U 6J 0 [GNR_17-24......covvverrrevcerernenis T [ e 6,138,996 | ........ 5,832,891
PENDING..... | BOND WITH INTEREST RATE SWAP.. [1Z......cccccce. | . 1,974,082 | ........ 2,026,693 | ........ 1,927,309 [09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........cccoce | o (V18 O 7,161 [50190D AJ 5 [LCCM_17-LC26........coocmerrerrerirerirers TFMeccies | e 2,026,693 | ........ 1,920,148
PENDING..... | BOND WITH INTEREST RATE SWAP.. [1Z......ccccce. | even. 1,875,378 | ........ 1,920,832 | ........ 1,739,976 [09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........ccovcee | corvvrrviirriirniinn (V10 6,803 [61767F BD 2 [MSC_16-UB11.....cccovveirrririrerirerircrinnene TFMecnes | e 1,920,832 | ........ 1,733,173
PENDING..... | BOND WITH INTEREST RATE SWAP.. [1Z......cccccc. | . 7,279,427 | ....... 7,374,108 | ........ 7,196,001 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........ccccoce | corvrvrvrerirerinnene 0] e 26,406 |89173H AC 0 | TPMT_17-2....ccvviririrrirrinririinriinees TFMecies | e 7,374,103 | ........ 7,169,595
PENDING..... | BOND WITH INTEREST RATE SWAP.. [1Z......cccocces | evene 2,248,973 | ........ 2,295,037 | ........ 2,199,098 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........cccccoee | vererererererererenens (V10 8,158 [94989E AK 3 [WFCM_15-LC20.....ccouvrurererirerirerirerins TFMeies | e 2,295,037 | ........ 2,190,940
PENDING..... | BOND WITH INTEREST RATE SWAP.. [1Z......ccccce. | . 3,454,643 | ... 3,557,448 | ........ 3,524,636 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........ccccoce | corererererirerirenens 0| s 12,532 [95001Q AX 9 |WFCM_18-C46........cccoevvvrrvrrrrrnriennnne AFE s | e 3,557,448 | ........ 3,512,104
CDS: MALAYSIA FEDERATION
70687WN@7 |BOND WITH CREDIT DEFAULT SWAP| 1....ovvvveve | vevvrns 188,950 | .coovvve. 183,227 | oo 168,138 |09/21/2016|12/20/2021|(MALAYS)REC 1. | (1,695) | veoovvverrenne 2,652 {912810 RK 6 | TREASURY BOND.......cccoovvvermrrircrirenns | FSTTORTRIR IOV 184,922 | ........... 165,486
CDS: MALAYSIA FEDERATION
70687WN@7 | BOND WITH CREDIT DEFAULT SWAP| 1....ovvvniree | cevvrn 616,575 | ........... 606,834 | ........... 602,853 [09/21/2016 [12/20/2021 | (MALAYS)REC1. | (5,532) | voorrverrenne 8,654 {912810 RV 2 | TREASURY BOND.......ccccovvvirmrrernerernenns | FSTTORTRIR IOV 612,366 | ........... 594,199
CDS: MALAYSIA FEDERATION
70687WN@7 | BOND WITH CREDIT DEFAULT SWAP| 1....ovvvveve | cevvrs 994,475 | ........... 933,864 | ........... 924,329 |09/21/2016 (12/20/2021 | (MALAYS)REC1. | (8,923) | ..ovvvrnees 13,958 [912810 RZ 3 |TREASURY BOND.......cccovvvemirirerienns | FSTTORTRIR ISV 942,788 | .......... 910,371
CDS: MALAYSIA FEDERATION
70687WN#5. |BOND WITH CREDIT DEFAULT SWAP | 1....ccvvvvirs | crvene 4,400,000 | ........ 4,306,791 | ........ 4,302,080 [09/21/2016 [12/20/2021 | (MALAYS)REC1. | (36,880) | ..ouevenc 61,756 |912810 RV 2 | TREASURY BOND.......cocoorvvvimrrericris [ FSTTTON IOV 4,343,670 | ........ 4,240,324
CDS: MALAYSIA FEDERATION
930815A@4. |BOND WITH CREDIT DEFAULT SWAP | 1....ccoovvvvrs | crvene 1,000,000 | ........ 1,009,275 | ........... 935,758 [10/16/2017 [12/20/2022 | (MALAYS)REC1. | 14,262 | .........c.. 10,458 |08860H AA 2 |BHARTIAIRTEL LIMITED.......c.ccoevvenne 2FE | s 995,013 | ........... 925,300
CDS: JP MORGAN CHASE (JPM) REC
PENDING..... |BOND WITH CREDIT DEFAULT SWAP|1Z......coccccee | covves 3,669,065 | ... 3,854,215 | ........ 3,674,752 |09/20/2018|12/20/2023|1.00% | 112,906 | ........... 106,539 |61764R BF 4 [MSBAM_15-C20........ccocormerererrrerrerennene M. | v 3,741,309 | ........ 3,568,213
CDS: JP MORGAN CHASE (JPM) REC
PENDING..... |BOND WITH CREDIT DEFAULT SWAP|1Z......coccccee | covves 4,830,935 | ........ 5,000,335 | ........ 4,689,278 [09/20/2018 (12/20/2023(1.00% | 148,660 | ........... 140,277 1912810 RN 0 [TREASURY BOND........coocvvrirrrrrerrenns [T IOV 4,851,675 | ........ 4,549,002
PENDING..... |BOND WITH CREDIT DEFAULT SWAP | 2Z.............. | ... 3,282,442 | ....... 3,320,035 | ........ 3,397,431 |09/20/2018 |12/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00%....... | cecverevenec 61,931 | v 63,254 |06652K AA 1 |BANKUNITED INC.......cocovvvrrrrireririnnen 2FE | e 3,258,104 | ........ 3,334,176




Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

1'G0ISO

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
10 1 12 13 15
NAIC
Designation

or Other Notional Book/Adjusted Effective | Maturity Book/Adjusted Book/Adjusted
Number Description Description Amount Carrying Value |  Fair Value Date Date Description Carrying Value |  Fair Value CUSIP Description Carrying Value
PENDING..... |BOND WITH CREDIT DEFAULT SWAP | 2Z........ccc. | vevennt 678,174 | .......... 689,595 | ........... 661,782 09/20/2018 [12/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00% 05565Q DN 5 [BP CAPITAL MARKETS PLC......cccooveees | TFE i | e 676,800
PENDING..... |BOND WITH CREDIT DEFAULT SWAP 14627227 | ... 14,042,043 | ...... 15,984,212 |09/20/2018 | 12/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00% 31396V NH 7 |FNMA_07-26........coovvvrrerrerrrercrenrrenns | T | e 13,767,951
PENDING..... | BOND WITH CREDIT DEFAULT SWAP | 2Z........c.cc. | eeee. 5,122,315 | ........ 5,245,276 | ........ 4,845,252 109/20/2018 |12/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00% 38379U ZS 8 [GNR_16-96......ccccovvrvrerrrrrerrrrrrrrnrnnens | T [ e 5,148,631
PENDING..... |BOND WITH CREDIT DEFAULT SWAP B I 167,572 09/20/2018 | 12/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00% 428041 AZ O [HFLF_17-1uovcrecnncrrennrsenisennnee | TFE i | e 167,567
PENDING..... |BOND WITH CREDIT DEFAULT SWAP | 2Z........c.cc. | ee. 1,577,149 09/20/201812/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00% 698299 BE 3 [PANAMA (REPUBLIC OF).......ccccoeuveuee | 2FEciiirnis | e 1,630,999
PENDING..... |BOND WITH CREDIT DEFAULT SWAP|2Z........cccc. | eees 1,182,862 | .......1,218,794 | ...... 1,170,170 |09/20/2018 |12/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00% 195325 DL 6 |REPUBLIC OF COLOMBIA.........cccoeeee |2FEuoiiiiiiis | o 1,196,477
PENDING..... |BOND WITH CREDIT DEFAULT SWAP | 2Z........ccc. | vevenn 601,288 | ...........647,079 | .......... 624,005 (09/20/2018 [12/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00% 760942 BB 7 |REPUBLICA ORIENT URUGUAY......... |2FE...ccocconc | conernn 635,735
PENDING..... |BOND WITH CREDIT DEFAULT SWAP|2Z.........cc.. | . 6,724,324 | ......6,916,677 | ........ 6,712,075 |09/20/2018 |12/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00%....... | wccvevuve. 126,871 | covoeee. 129,581 |83162C WK 5 |SBAP_14-20G.........coevvvvvrererrrnerenernnes | TFE s | i 6,789,806
PENDING..... |BOND WITH CREDIT DEFAULT SWAP ...15,675,878 | .....16,064,884 | ...... 15,584,291 |09/20/2018 |12/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00%....... | cevvvuce. 295,763 | ........... 302,081 [89172U AD 0 [TPMT_16-4.......occonvvmermerrerrerrerrenonens | TFE i | e 15,769,121
PENDING..... |BOND WITH CREDIT DEFAULT SWAP LA2M1477 12,497,512 12,162,133 |09/20/2018|12/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00%....... | coeveerues 228512 | ..o 233,393 [89173H AC 0 |TPMT_17-2..ccceovrvverrnrrnersnernennnens | TFMuiciiis | s 12,269,000
PENDING..... |BOND WITH CREDIT DEFAULT SWAP ....39,646,575 | .....40,537,288 | ...... 38,096,808 |09/20/2018 |12/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00%....... | ccvvvenee 748,029 | ........... 764,007 (912810 RN 0 [TREASURY BOND.......cocomevmmrmerreicnens | Lo | v 39,789,259
PENDING..... |BOND WITH CREDIT DEFAULT SWAP|2Z.........ccco. | et 9,150,423 | .......9,526,508 | ........ 8,989,334 |09/20/2018 |12/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00%....... | cevvevuver 172,645 | ........... 176,333 1912810 RX 8 |TREASURY BOND........comuveverrmmrrrecins | Tevveiinnins [ e 9,353,863
PENDING..... | BOND WITH CREDIT DEFAULT SWAP | 2Z........cccc. | vevernee 100,543 | .............98,625 | ............. 94,017 |09/20/2018 |12/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00%....... | cevvverrrnce 1,897 | oo 1,938 {912810 RY 6 | TREASURY BOND........ccoovvmrvmrrmrrinnes [ Toviiiieiins [ v 96,728
PENDING..... |BOND WITH CREDIT DEFAULT SWAP ...26,367,964 | ......26,533,288 | ...... 24,646,121 109/20/2018 |12/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00%....... | ceecrvvenn: 497,496 | .......... 508,122 [912810 RZ 3 |TREASURY BOND.......ccccovevmmrrrmmrrrens | T | e 26,035,793
PENDING..... |BOND WITH CREDIT DEFAULT SWAP | 2Z.......cccccc. | vovrvvunnes 83,786 | .............84,403 | ............ 80,040 |09/20/2018 |12/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00%....... | ceverrrrrnne. 1,581 | oo 1,615 1912828 3F 5 | TREASURY NOTE.......cooovvmmvmmrrernennns [ T | e 82,822

CDS: MORGAN STANLEY (MS) REC
PENDING..... | BOND WITH CREDIT DEFAULT SWAP [ 1Z.......cccc. | ceven 600,000 | ........... 609,957 | ........... 610,287 (09/20/2018 (12/20/2023(1.00% | 13,169 | oo 12,981 (698299 BE 3 |PANAMA (REPUBLIC OF)........cccovuvomenes | 2FEuiiiiinc | i 596,788

CDS: MORGAN STANLEY (MS) REC
PENDING..... | BOND WITH CREDIT DEFAULT SWAP [ 1Z........ccccc. | . 3,400,000 | ........ 3,549,133 | ........ 3,348,184 |109/20/2018 (12/20/2023|1.00% | 74,625 | ............. 73,559 1912810 RX 8 | TREASURY BOND.......ccoovmmrmmrrernenns [T | v 3,474,508

CDS: BANK OF AMERICA CORP

PENDING..... |[BOND WITH CREDIT DEFAULT SWAP|1Z........cccco. | . 7,500,000 | ........ 7,847,722 | ........ 7,592,486 |109/20/2018|12/20/2023| (BAC)REC1.00 | ... 197,577 | v 195,798 |36251F AW 6 | GSMS_15-GC28..........coocoemecevncrnnnenne | TFMuiciinins | i 7,650,146
9999999, TOHAL........vvererriertieieieteii ettt ...262,424,794 | ...252,313,407 |..... XXXoooo [ e ), 9,9, S [RTRTRRTRTRTRRRIINY 0.0, TN IO 3,179,360 | ........ 3,862,755 | ........ 00,8 T [ )00, ....259,245,434
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

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

Beginning INVENLOrY.........ccocveveieeieieesssieesssiesiseiesiesnns | srenrsssissessssissiessend | e 179,043,918 | oo, 9 | s 177,002,307 | coovveererrereieieninns LS 176,986,648 | ......ccovcvverrercrrnnd 0 | cvereeverrererseseiesesssseeeens [ s 9 | s 179,043,918
Add: Opened or acquired transactions.............c.ccecuevereeens | covereerereerrerereseeens LT 160,026,708 | .....ocveverreieirieinn 0 | s L0 51 e 245,380,733 | oo 0 [ o0 | e 10 | s 405,407,441
Add: Increases in replication (synthetic asset)

transactions statement value............cccoevieirvrierecninns [ cvieennee XXX ovvevieirens | e 3,166 |.......... XXX oevviveinns | e 69,713 |.......... XXX orivirrieins | v 4759 | .......... XXX vivireirens [ evvenrrenssnesensensssssnennnnn0 | e, 9.0 N T 77,638
Less: Closed or disposed of transactions.............ccceeeveeeveens | covveveierversieereiinns LT 159,957,586 | ..oovvcveerirericiirnns 0 [ o (01 LI 159,765,839 | ..cvevveercirieinad 0 | oo | e 10 [ oo 319,723,425
Less: Positions disposed of for

failing effectiveness Criteria..........c.coeereeeeerviieeiiiees | cerviveeesieeieevennd 0 | e (0 IR 0 | s [0 IR 0 [ oo (0 R 0 [ o0 | e 0 [ e 0
Less: Decreases in replication (synthetic

asset) transactions statement value...........ccocveevceiees [ 0.0 S [P 2,113,899 |.......... XXX oovovvvies | vereeeeeeeieeeeeieerna 85,372 |.......... DS S [P 181,507 |.......... XXXoovvvvveven | oo 0 ... 0.0 S [P 2,380,778
ENding INVENIOMY.....cvuiiiicisesciessssssssssiesisssssessneenes | sosssssssssssssssesssnsanes 9 | s 177,002,307 | e 9 | s 176,986,648 | ..ovoeverericeieinn (1 I 262,424,794 | oo, [0 RN (O IS (<1 I 262,424,794




Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY

10.

1.

12.

13.

14.

15.

16.

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, COIUMN T4.......oeieeiceeicicteee ettt a s b a st s bbb a s s bt es bt enee (424,269,227)

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance...........c.cccoovvvevverevververersrecenienens 9,532,805

TOLAl (LINE 1 PIUS LINE 2)....ovveeecteeee ettt ettt bbb s e s st et s bbb s e e s e bR s bbb s et n s s s b s bbbt s bt n s s e ben s st s s st (414,736,422)
Part D, SECHON 1, COIUMN B....couviviiviriiiiiciieiseesies st 189,299,862

Part D, SECHON 1, COIUMN B.........ovevieieeiietces ettt sttt b s s bt s s b sess s st s bt s e saesnenn (604,036,284)

Total (LINE 3 MINUS LINE 4 MINUS LINE 5).....ocvuvvieeiicecteeeictee ettt et s s st sa st et s e b s e e st e s s et b s s st s e s s st en b et et st en s s st st estesansnta 0

Fair Value Check

Part A, SECHON 1, COIUMN 1B.......cviiieieieeeeeee ettt et bbb bbb st bbb b b s s b st bt et et es et naes (460,240,021)

Part B, SECHON 1, COIUMN 3.t 114,085

TOLAI (LINE 7 PIUS LINE 8).....ovoeicveesetcee ettt e sttt s e s et s st et b s b e s e bR e s e s st bbb s bt en s s et s et e s st es e bt n s s e ben st esan st (460,125,936)
Part D, SECHON 1, COIUMN 8. 176,007,012

Part D, SECHON 1, COIUMN ...ttt nn (636,132,948)

Total (Line 9 MINUS LiNE 10 MINUS LINE 11)....ucviieieiiieiieieietsie ettt ss s bbb s s s s bt b bbbt a et 0

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ... bbb 343,378,487

Part B, SECtON 1, COIUMN 20..........cuuiiiiiiiiiiiii ittt 7,580,650

Part D, SECtioN 1, COIUMN 1. 350,959,137

Total (Line 13 PIUS LINE 14 MINUS LINE 15)......cucvuiiieiiieieiiieie ettt s sttt s b s bbb s s b st n bbbt bbb s bbbt 0

Qsio7



Statement as of September 30, 2018 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, DECEMDEr 31 OF PHOT YEAI.........cvevirireiierireieiesissie st sessessssssssssestes | sessessessessssssessessessssssessessessssssessesssssnsseses 0 [ oo 0
2. Cost of Cash eQUIVAIENS GCQUITE............c.eviviieeieiieesie ettt sttt es s b s ssssss s ssssassess | oesessessessssestesssessessesessansans 4,872,663,172 | oo 221,840,882
3. ACCIUAL Of BISCOUNL.......vvvueieriesie ettt | shessess s es et 3108176 | oo 22,964
4. Unrealized valuation INCIEASE (HECIEASE).........c.evieereeiciieesieieisete et s st stes st s s s ssssssaesans | essessssessesssssssssssssssssassesessesses s sansessnsansned 0 [ oo 0
5. Total Gain (I0SS) ON GISPOSAIS..........cvevervceeieeseriteses sttt s st s st es s sse s s sse st es st bsssssssanssssnsses | eviesisssssssssssssssses et asses e snsessesansneen 2,016 | oo (1,086)
6. Deduct consideration received 0N dISPOSAIS...........c.oucveueiireiieietieee ettt senes | sessebessesesssisses st ses st s 4,584,808,954 | ..ocvovieeeeee e 221,822,374
7. Deduct amortization Of PIEMIUML.........cc.ceiiiiieeiee ettt a bbb bbbt be b saebenss | sebssbesssesesssesebesas b et essn s b sanee b s s aees 18,686 | .ovveecreeeeeee s 40,386
8. Total foreign exchange change in book/ adjusted CarMYiNG VAIUE............cccueviieiicrceeeieeesee et | oevebesssssse st b b ans 0 [ oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.........c.curviviireiieieiieereee e esieeisrieies | ceeeteteseietss e bes e tes st sessete s s b benasaens 0 | e e 0
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9)........ccccucerrieiireiinienieieins | cevneseinsissee e esseseens 290,945,725 | oo 0
11. Deduct total NONadmItted @MOUNTS...........cc..iiiiiiiiii bbbt | ste bttt 0 ] e 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).....cuiueieiiiiiiieiiiisissiesisisstesesssissssssensesssssssnes | sessssessssssssssesssssssassesssssssessens 290,945,725 | oot 0

QsSI08
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE A - PART 2

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

NONE
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Residential Mortgages - All Other
BHM1WQOWS... ‘ MARICOPA. ..ottt AZ 08/23/2018.... 4.080 13,508,761 0
0399999. Total - Mortgages in Good Standing - Residential MOMGAgeSs = All ONET......... .ttt er et snseeseesesne | csessessesantessessessssessessnsansessensnsessessessnsans | seseens XXX..ooooe XXX 13,508,761 0
Mortgages in Good Standing - Commercial Mortgages - All Other
BHMATM2KO.......coomrvecrierirrirceieninnes IVTAMLL s 5] SRR DO 09/25/2018.... 5.180 559,435 |...ccovvirrnnns 998,394 | ..o 12,949,535
BHMAVEBZT ... DAVENPORT......cooovvvieririneinns FL 07/25/2018.... 4.360 10,000,000 0 | o 15,927,518
BHM1VRFH9 SEATTLE...... 09/07/2018.... 5.250 ...4,400,000 0 9,280,333
0599999. Total - Mortgages in Good Standing - Commercial MOrtgages = All Oher..........c.iiiiiiiiii s stisssss st enss | connies XXX XXX 14,959,435 998,394 | i 38,157,387
Mortgages in Good Standing - Mezzanine Loans
BHM1WINJ5 ‘ FLORISSANT......oooiiiiiiiniieniies MO..ieiiiiininnies [ 07/20/2018 4.040 36,271,421 0 | s 52,099,140
0699999. Total - Mortgages in Good Standing = MEZZANINE LOANS. .. ... ettt ses sttt ses st es e et st ens et ebenes | fessessessesansessessesensensessesantenensnsessennsnnss | cossnee XXX XXX 36,271,421 0 | s 52,099,140
0899999. Total - MOrtgages in GOOD SEANGING. . ... vuuireuirsersieress st ees et ses et 8188888888848 E £ o8 E bR SeE8eEE ekttt ettt | fnnins XXX XXX 64,739,617 |. 998,394 ...109,610,052
3399999,  TOAI MOMGAGES. ........vevrereerereeeieeesieeeeeesees st s e84ttt ees | Aebieesieeetens ettt nienes | eenins XXX....... XXX 64,739,617 998,394 ...109,610,052
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
BHMOTLDQI........cvvvrirnene LINTHICUM MD.coovcvies [ v 04/28/2006.... | 08/01/2018.... | .. 46,217 | oo 0 0 0 0 0 46,217 0 0 0
BHMO1LDR? LINTHICUM MD..ovvvvir [ i 04/28/2006.... | 07/01/2018.... | .. 34813 | oo 0 0 0 0 0 34,813 0 0 0
BHMO0315X5... ... |LINTHICUM MD.ocvivins [ 12/20/2007.... | 08/01/2018.... | .. 37,552 0 0 0 0 37,552 0 0 0
BHMOJEJKS.. ... IMULTI-CITY. MU oo [ e 04/14/2011.... | 08/01/2018.... | .. 62,141 0 0 0 0 62,141 0 0 0
BHMOJZXT1.. ... |ONTARIO CA oo | v 08/02/2011.... | 08/01/2018.... | .. 35,854 0 0 0 0 35,854 0 0 0
BHMOK4494... .. |MULTI-CITY. MD..oovvvvir [ v 09/14/2011.... | 07/01/2018.... | .. 31,779 0 0 0 0 31,779 0 0 0
BHMOKJGKS.. . | ALEXANDRIA VA i | e 10/11/2011.... | 08/01/2018.... | .. 46,085 1,164 0 0 0 47,249 0 0 0
BHMOL66Z: MULTI-CITY. MU .| 04/11/2012.... | 08/01/2018.... | .. 13,925 0 0 0 0 13,925 0 0 0
BHMOL6753... ... |MULTI-CITY MU oo [ 04/11/2012.... | 08/01/2018.... 9,283 0 0 0 0 9,283 0 0 0
BHMOL83ZT.........cocovrricrienee IRVINE (67 U D 03/28/2012.... | 08/01/2018.... | .. 43,539 0 0 0 0 43,539 0 0 0
BHMOL8411 IRVINE [O7- ORTRN Bv 03/28/2012.... | 08/01/2018.... | .. 39,911 0 0 0 0 39,911 0 0 0
BHMOLKG86 ENCINITAS (67 U D 02/16/2012.... | 08/01/2018.... | .. 68,815 0 0 0 0 68,815 0 0 0
BHMOM2ANS CHICAGO .| 04/24/2012.... | 08/01/2018.... | .. 29,940 0 0 0 0 29,940 0 0 0
BHMOSMDA4T.........cccovvvvnnee. FALLS CHURCH VA oo | e 04/28/2015.... | 08/01/2018.... 6,846 0 0 0 0 6,846 0 0 0
BHMOV2CJ5. DALLAS......ooovirieririntinissisiesiesiseeas L ST 10/03/2013.... | 08/01/2018.... | .. 18,244 0 0 0 0 18,244 0 0 0
BHMIDIMZA.......ovvvvvirirs FT. LAUDERDALE. S TN RN 09/23/2015.... | 08/01/2018.... | .. 27,661 0 0 0 0 27,661 0 0 0
0199999. Total - Mortgages CloSEd by REPAYMENE... ... ..ttt ssbsns | sbsssesess s sttt ensanenes | cere 552,603 | ..oovvrrirrreiann, 0 1,164 0 0 0 553,767 0 0 0
Mortgages With Partial Repayments
BOAOFLYC2 SEATTLE ... WA i | e 02/24/2004.... | 08/01/2018.... | .. 43,608 | ..o 0 0 0 (V1 O 0 0 43,608 | ..o 43,608 0 0 0
BHMO1FKF8. BALTIMORE MDD | e 12/21/2005.... | 08/01/2018.... | .. 67,072 | .o 0 0 0 (V1 TR 0 0 67,072 | coovrrirnnn 67,072 0 0 0
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 1" 12 13

Book Value /

Current Year's Recorded

Book Value/Recorded Unrealized Other-Than- Investment

Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 -| Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+11) in Book Value Disposal Consideration Disposal Disposal Disposal

BHMO1LDQO........cccoovvvrirnne LINTHICUM MD..ovvovei [ e 04/28/2006.... | 09/01/2018.... 23,276 | .oveevinrieeiiens 0 0 0 0 23,276 0 0 0
BHMO1LDR7 LINTHICUM MD .| 04/28/2006.... | 09/01/2018.... 17,533 0 0 0 0 17,533 0 0 0
BHMO1VLOS........ovvvrririinne GAITHERSBURG MD.vvviies [ 09/28/2006.... | 09/01/2018.... | ... 196,750 | oocvviveiciins 0 0 0 (V1 IO 196,750 0 0 0
BHMO2T4T5.. vee | SIMEVALLEY ..o (67 U B 09/05/2007.... | 08/01/2018.... | ... 164,913 | ovvereeerins 0 0 0 (V1 ISR 164,913 0 0 0
BHMO03Z7L4... ... MULTI-CITY. MU v [ 06/24/2014.... | 09/01/2018.... (1Y 72 83 0 0 0 6,655 0 0 0
BHM03Z7Q3 ... |ROCKVILLE... MD..oovvvir [ v 10/29/2008.... [ 09/01/2018.... | ... 149,309 | .oovverrerirerins 0 0 0 (V1 ISR 149,309 0 0 0
BHMOJBOA1 ... |ATLANTA......... [C7. VNN PR 01/14/2011.... | 09/01/2018.... 33,722 | oo, 0 0 0 0 33,722 0 0 0
BHMOJECEA..........cccovvvnnanee BREA. ...ttt (67 U D 02/01/2011.... | 08/01/2018.... 86,894 | ...covvrirrrcrinens 0 0 0 0 86,894 0 0 0
BHMOJEHH2.. ... MULTI-CITY. MU s [ 04/14/2011.... | 09/01/2018.... 4,964 | ..o, 0 0 0 0 4,964 0 0 0
BHMOJEHZ2.. ... |MULTI-CITY MU v [ e 04/14/2011.... | 09/01/2018.... 21,430 | oo 0 0 0 0 21,430 0 0 0
BHMOJEJKS.. ... |MULTI-CITY MU e e 04/14/2011.... | 09/01/2018.... 78,444 | ...oovvivi, 0 0 0 0 78,444 0 0 0
BHMOJEJLA... ... |MULTI-CITY MU v [ e 04/14/2011.... | 09/01/2018.... 4,995 | oo, 0 0 0 0 4,995 0 0 0
BHMOUEUNT.....oovvvrricrirnns MULTI-CITY. MU oo [ 04/14/2011.... | 08/01/2018.... 4,995 | s 0 0 0 0 4,995 0 0 0
BHMOJEJP2.. ... | SANTA BARBARA [O7. U B 04/14/2011.... | 09/01/2018.... 18,218 | oo 0 0 0 0 18,218 0 0 0
BHMOJMWS53. ... | STAMFORD........ (O ISR D 03/18/2011.... | 08/01/2018.... | ... 150,099 | .covoviiciiciis 0 0 0 (V1 IS 150,099 0 0 0
BHMOJZXT1.. ... |ONTARIO CA. s | v 08/02/2011.... | 09/01/2018.... 71,908 | oo 0 0 0 0 71,908 0 0 0
BHMOK4486... .. |MULTI-CITY. MD..ovvoviins [ v 09/14/2011.... | 09/01/2018.... | ... 134,448 | oo, 0 0 0 (V1 IO 134,448 0 0 0
BHMOK4494...........ovverrenne MULTI-CITY. MD..oovvvirne [ 09/14/2011.... | 09/01/2018.... | ... 113,156 | ovvverieeiieiiens 0 0 0 (V1 IS 113,156 0 0 0
BHMOKJGK3 .. | ALEXANDRIA VA o | e 10/11/2011.... | 09/01/2018.... 50,890 | .vorverrirrrierinnn 1,285 0 0 0 52,175 | ....... 52,175 0 0 0
BHMOKTYC9 . NEWPORT BEACH [O7. USRI B 09/28/2011.... | 09/01/2018.... 60,132 | oo 0 0 0 0 60,132 0 0 0
BHMOKTYD7 IRVINE (67 WU B 09/28/2011.... | 09/01/2018.... 10,933 | oo 0 0 0 0 10,933 0 0 0
BHMOKTYGO.. IRVINE (07, SO IR 10/26/2011.... | 09/01/2018.... 85,518 | oo 0 0 0 0 85,518 0 0 0
BHMOLGBZS.............cccooeevnenee MULTI-CITY. MU oo [ 04/11/2012.... | 09/01/2018.... 7,002 | oo 0 0 0 0 7,002 0 0 0
BHMOL6753... ... IMULTI-CITY. MU [ 04/11/2012.... | 09/01/2018.... 4,668 | ..o 0 0 0 0 4,668 0 0 0
BHMOL83Z7... .| IRVINE (67 U D 03/28/2012.... | 09/01/2018.... 21,883 | .o 0 0 0 0 21,883 0 0 0
BHMOL8411 IRVINE CA. s | v 03/28/2012.... | 09/01/2018.... 20,059 | ..o 0 0 0 0 20,059 0 0 0
BHMOL8429........c..oovvrvernnens NEWPORT BEACH (67 U D 03/28/2012.... | 09/01/2018.... 38,162 | oo 0 0 0 0 38,162 0 0 0
BHMOLBBNS. ... | GLEN BURNIE MD.coovivins [ v 11/30/2011.... | 09/01/2018.... 15,743 | oo 0 0 0 0 15,743 0 0 0
BHMOLBQAO. ... |MULTI-CITY MU .| 06/26/2014.... | 09/01/2018.... 29,085 (8) 0 0 0].. 29,077 0 0 0
BHMOLC8T7 ver [ SAN BRUNO. ...t ensnes (07, SO IR 12/09/2011.... | 09/01/2018.... | ... 151,422 | oo 0 0 0 {0 151,422 0 0 0
BHMOLKGS6.. ... |ENCINITAS. (67 U D 02/16/2012.... | 09/01/2018.... R 0 0 0 0 34,580 0 0 0
BHMOLZHTS.. . | CARLSBAD (07, SR T 04/03/2012.... | 09/01/2018.... 16,290 | oo 0 0 0 0 16,290 0 0 0
BHMOM2ANS CHICAGO......eoeiirierierieeseisese e Il [ 04/24/2012.... | 09/01/2018.... 37,538 | v 0 0 0 0 37,538 0 0 0
BHMOM2C06. ... |EVANSTON........ .| 04/28/2015.... | 09/01/2018.... 27,811 0 0 0 0 27,811 0 0 0
BHMOM3437 ci | DALLAS......otioririerieeieeeesesiesienienes 04/28/2015.... | 09/01/2018.... 26,117 | oo 0 0 0 0].. 26,117 0 0 0
BHMOMS3UBO..........cccocvvvennee. BELLEVUE........ccoosiirinincivcries 07/17/2012.... | 09/01/2018.... | ... 745,002 | oo 0 0 0 (V1 IO 745,092 0 0 0
BHMOM48Q0.. SAN JOSE 04/28/2016.... | 09/01/2018.... 30,692 | .o 0 0 0 0 30,692 0 0 0
BHMOMES839... RALEIGH 06/26/2012.... | 09/01/2018.... 32,010 | v 0 0 0 0 32,010 0 0 0
BHMOMH1NS. WASHINGTON .| 06/28/2012.... | 09/01/2018.... 53,506 0 0 0 0 53,506 | ... 0 0 0
BHMORMP52 ... |MULTI-CITY 06/27/2013.... | 08/01/2018.... 78776 | .o, 0 0 0 0 78,924 | oo 78,924 0 0 0
BHMOSD884...........ccoorevernes PLYMOUTH 04/28/2015.... | 09/01/2018.... 5,764 | oo 0 0 (V1 O 0 0 5,764 | ..o 5,764 0 0 0
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

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

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

BHMOSMDA4T.........cccvvrinnne. FALLS CHURCH VAo | e 04/28/2015.... | 09/01/2018.... 3441 | 0 0 0 0 3,441 0 0 0
BHMOT2SQ5... BOSTON MA .| 04/28/2015.... | 08/01/2018.... 6,584 0 0 0 0 6,595 0 0 0
BHMOTLCP2........ccccovvrcrrranee SECAUCUS N [ 06/27/2013.... | 09/01/2018.... 52,072 | oo, 0 0 0 0 52,072 0 0 0
BHMOUO2F9. BOSTON MA. e [ 04/28/2015.... | 09/01/2018.... 722 | oo 0 0 0 0 11,722 0 0 0
BHMOUC982..........ccevvvrrrenee NEWPORT BEACH (07 U B 09/19/2013.... | 09/01/2018.... 25,922 | oo, 0 0 0 0 25,922 0 0 0
BHMOUPQGB...........ccceceunvee. BOSTON MA. s [ 09/13/2013.... | 09/01/2018.... 25,072 | oo 0 0 0 0 25,072 0 0 0
BHMOV2CJ5 DALLAS......oooiiiciririenicssisieeeseas L. ST D 10/03/2013.... | 09/01/2018.... 9174 | 0 0 0 0 9,174 0 0 0
BHMOXQNMT.......oovvvrirnenne TIMONIUM MD..oovvir [ i 01/15/2014.... | 09/01/2018.... 83,701 | oo 0 0 0 0 83,701 0 0 0
BHM1AKCX5. vee [WESTMINSTER ..ot sseseesssenseens MD..ovveviis [ i 08/27/2015.... | 09/01/2018.... 55,872 | coveeereineiinrinnd 0 0 0 0 55,872 0 0 0
BHM1D91Z4. ... | FT. LAUDERDALE FLuoiirriines [ 09/23/2015.... | 09/01/2018.... 13,902 | oo 0 0 0 0 13,902 0 0 0
BHM1EZCWO.... ... | RALEIGH NC.ooivveiies [ 01/19/2016.... | 08/01/2018.... 19,512 | oo 0 0 0 0 19,512 0 0 0
BHM1J0ZN7 cee | SAN ANTONIO. ..o L. ST B 03/01/2016.... | 09/01/2018.... 16,852 | oo 0 0 0 0 16,852 0 0 0
BHM1K8I9HO...........ccoovevvnnee. CARROLLTON L. ST B 02/16/2017.... | 09/01/2018.... 43,001 | oo 0 0 0 0 43,001 0 0 0
BHM1R8X11 e JJERICHO ... NY oo [ 08/31/2017.... | 09/01/2018.... | ... 214,135 | oo 0 0 0 0 214,135 0 0 0
BHM1TLYFS8. ... |ARLINGTON . I 06/28/2018.... | 09/01/2018.... | ....... [0 0 0 0 0].. .143,057 0 0 0
0299999. Total - Mortgages With Partial REPAYMENTS..........iuiiiiiiiiiiiiieiti st isiais etessssss et ener e snsens s en s ensesesensensenssesnsensnes | avenes 3,556,939 | .o .1,360 0 0 0. . 3,701,516 0 0 0
Mortgages Disposed
BHMO315X5........ovverrirriinns LINTHICUM MD..oovvvirne [ 12/20/2007.... | 08/30/2018.... | ...... 5,234,574 | ..oooorvinri 0 0 (V1 R 0 (V1N I 5,234,574 | ........... 5,234,574 0 0 0
BHMOM68H5 . |MULTI-CITY. MU oo [ 06/19/2012.... | 09/06/2018.... | ...cvovvvernvne 14,637,268 | ......ocovvvccricinna 0 0 0 0| oo 14,637,268 0 0 0
BHM1V56Z7 cio | DAVENPORT ...t sesienssesssassnnenas FLoooiiiiiiies i 07/25/2018.... | 07/25/2018.... | ....... 0 [ 0 0 0 0 | o 2,500,000 ....2,500,000 0 0 0
0399999. Total - Mortgages DISPOSEU.........c.wurrrurerrreiseieiseeeeseisissesseeessssesssesnesnsenseeeeneas 19,871,842 | ..o 0 0 (L O 0 0 .. 22,371,842 22,371,842 0 0 0
0599999. Total Mortgages..........ccruvveerrerrcerieereeninas 23,981,385 | .ooovieeiia 2,524 0 0 2,524 (U 26,627,126 26,627,126 0 0 0
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 1 12 13
3 4
NAIC Date
Desig- Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for | Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner nation Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BHMO3W XD 0|APOLLO INVESTMENT FUND VIL..... NEW YORK.....oevvrrreriirirrirerinns | CAPITAL CALL. ...ttt 09/2712018.... | ccvoverernen 3 (V)N 13,954 0 2,139,568
BHMINO 07 5|ARLINGTON CAPITAL PARTNERS IV LP.......ccoisiiiiiiiniieeiiesiesisesissiesisssieens CHEVY CHASE.... . | CAPITAL CALL 07/02/2018.... | .. 1,215,807 (V1 N 8,301,282
BHM1JY L4 0|BLACKSTONE CAPITAL PARTNERS VII LP.......ccoovvererrrrirerierireeienieenns NEW YORK .| CAPITAL CALL 07/02/2018.... | .. 2,206,824 0 ......9,482,860
BHM1UW 77 0|BRYNWOOD PARTNERS VIII LP GREENWICH.... . | CAPITAL CALL 08/27/2018.... | ovovvevee0 | e | s 677,320 (11 2,040,904
BHM01W XR 1| CAPITAL PARTNERS... GREENWICH.... . . | CAPITAL CALL 07/31/2018.... | cevvevireen3 | e 0 e 34 0 ... 1,378,421
BHM1VF GN 1 [CAPITAL PARTNERS INCOME FUND Il L.....coouiiiiriieiieireiieieeeieeeiseisseisesins NORWALK......oovvvrrirrireirnrineiinns [ CAPITAL CALL ..ottt 08/24/12018.... | cocovvereen0 | o0 | s 1,315,156 0 14,562,818
BHM030 T6 0|CARLYLE MC PARTNERSLP................ WASHINGTON ..| CAPITAL CALL 09/14/12018.... | coovrerecnd0 | cvvverenciiiiennn0 | i 17,572 0 0
BHM02X 9R 5| CARLYLE PARTNERS V L.ttt WASHINGTON ..| CAPITAL CALL 09/11/2018.... | .. 700 (V1 I 3,328,015
BHMOLK HQ 5| CAROUSEL CAPITAL PARTNERS IV LP CHARLOTTE.... ..| CAPITAL CALL 07/20/2018.... | cccvvccee3 | o0 | 357,892 0 ......1,025,625
BHMINX L3 9[CAROUSEL CAPITAL PARTNERS V LP CHARLOTTE.... ..| CAPITAL CALL 07/20/2018.... | cocovreeeenc0 | o0 | i 51,652 (V1 6,372,670
BHM020 P8 1| CLEARVIEW CAPITAL FUND ITLP......ciiivirieriiereissieriesiesessessssseessesssesesssenns GREENWICH.... . | CAPITAL CALL 09/12/2018.... | .. 8,338 0 819,087
BHM1CS 2E 9|CORTEC GROUP FUND VILP NEW YORK.. .| CAPITAL CALL 07/06/2018.... 303,221 (V1 8,444,580
BHMOL7 3Z 9|EDGPARTNERSIILP ATLANTA ..| CAPITAL CALL 07/16/2018.... | cccovrivecn3 | o0 | e 36,360 0 362,713
BHM14X G2 8|FS EQUITY PARTNERS VIILP......coouirirririirriiniieeiieniies LOS ANGELES .| CAPITAL CALL 07/2312018.... | cocovreeeen0 | cvvvreeiencinniennn0 | i 39,177 (V1 1,651,421
BHM1JX C1 8| GAMUT INVESTMENT FUND I LP.......rvoiirriniricrierieiseiserienienes NEW YORK . | CAPITAL CALL 07/09/2018.... | ccovvevecn3 | v | e 50,069 0 v 1,713,675
BHMO3T V8 0|GLOBAL INFRASTRUCTURE PARTNERS.........cccosviuiirrimieineiieriesiseeississssssins NEW YORK .| CAPITAL CALL 07/2512018.... | cecovrereend0 | o0 | i 13,376 (V1 1,514,055
BHM02Q B6 3|HALYARD CAPITALFUND IIL.P.... NEW YORK.. . | CAPITAL CALL 07/02/2018.... 119,717 0 383,110
BHM1S8 E4 5|KKR REAL ESTATE CREDIT OPPORTUNITY .....viutiirirerieereniscissnisessssesesssenens NEW YORK .| CAPITAL CALL 08/30/2018.... | ceovrrirerens0 | o0 | s 1,106,195 0 .10,144,000
BHM016 JV 5| LINCOLNSHIRE EQUITY FUND Il LP NEW YORK .| CAPITAL CALL 07/02/2018.... | ccovvevecn3 | o0 | i 28,238 (V1 40,415
BHMO3E 78 9|MORGAN STANLEY INFRASTRCTR PART LP.......cccosiirieirneinerieriessssiseisssinns NEW YORK .| CAPITAL CALL 08/28/2018.... | .. 9,894 0 625,962
BHM1EM SA 0|MSOUTH EQUITY PARTNERS III LP ATLANTA. .. | CAPITAL CALL 08/09/2018.... | cevovvevcred | cerervrrrrerierisineinend0 [ 83,768 0 ......D,440,748
BHM1SN JU 9|ONE ROCK CAPITAL PARTNERS I LP..... NEW YORK.. .| CAPITAL CALL 07/12/2018.... 72,120 0 .11,438,263
BHMINB HY 4 [PARTHENON INVESTORS V LP.......ccostiriririerinriieiniissrsesiesiesessessesessssesinenes BOSTON . | CAPITAL CALL 08/03/2018.... | cocverirerened | o0 | s 1,238,725 0 ......8,507,034
BHM1QN 52 8|RIVERSIDE STRATEGIC CAPITAL FUND | NEW YORK .| CAPITAL CALL 09/11/2018.... | .. ....1,248,866 0 ......6,723,734
BHM1JV Y9 1|SAW MILL CAPITAL PARTNERS II LP. BRIARCLIFF MANOR... .| CAPITAL CALL 09/19/2018.... | .. ....2,404,314 0 ......8,645,672
BHM197 P7 9| TAILWIND CAPITAL PARTNERS Il LP. NEW YORK .... | CAPITAL CALL 09/21/2018.... | .. 388,455 0 743,842
BHM1X3 6F 4| TAILWIND CAPITAL PARTNERS III LP NEW YORK.. .[NY....| CAPITAL CALL 09/26/2018.... .0 0 113,914,223
BHM1JM 43 7| TAILWIND DISTINCT INVESTOR LP KENILWORTH.. NJ.... | CAPITAL CALL 07/18/2018.... | .. 3,162 (11 O 27,838
BHM1PZ KU 3 [UNION CAPITAL EQUITY PARTNERS I L GREENWICH.... CT.... | CAPITAL CALL 07/26/12018.... | ovvveveend | o0 | i, 1,172,151 0 <..4,763,200
BHM1SZ U2 1 |[UPFRONT OPPORTUNITY FUND I LP.....coooiireimieimerieirneeienisseesenisenen SANTA MONIC .| CAPITAL CALL 07/06/2018.... | .. (V] 831,428 0 699,109
BHM1SY 9W 2|UPFRONT VILP........cccovvvne.. SANTA MONICA... .| CAPITAL CALL 09/27/2018.... | .. 0| 420,532 0 ......9,541,501
BHM1UE C8 2[VMGPARTNERS IVLP . | SAN FRANCISCO. .| CAPITAL CALL 07/13/2018.... 0].. 115,123 0 11,517,865
BHM1QG HQ 7 [WIND POINT PARTNERS VIII ALP......... CHICAGO CAPITAL CALL 07/26/2018.... | cocovviieninnd | oo (V] [ 1,826,542 (] 9,017,009
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated..........cocooviininioiiiiiinis v 1,085,777 | oo 17,376,683 0 171,311,219
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
BHMINB HR 9 [ARBORS OF WATERMARK = JV.....ccoovririerrrinirerieeiecineenns COLUMBUS [ VARIOUS.....coooieeieeierisei 07/26/2018.... | .. (V] I 215,656 0 187,568 | ......... 12.000
BHMICC 4R 3| MCBEE STATION......c.ccooviereririeieireieieieiae GREENVILLE.... . [ CAPITAL CALL. ...ttt 07/17/2018.... | .. 0 [ 67,507 0 0 9.000
BHM1JJ EN 9 [MERITEX INVESTMENT ENTITY - JV MINNEAPOLIS........ocooverrerirrerennns cet [ CAPITAL CALL ..ottt 07/18/2018.... | ccvorerernee. 0 (V] I 204,246 0 ......1,880,849 | ......... 12.748
BHM1DQ ZM 8|PRESTON PARK NAPERVILLE IL...... CAPITAL CALL 07/30/2018.... | .. 0] 32,278 0 352,163 | ......... 18.000
BHM1JW CZ 5|WHITE OAKS INVESTMENT ENTITY (JV E...cooviviiiiiiiiniscscnsninnns WESTERVILLE. OH... | CAPITAL CALL 08/17/2018.... | .. 0] 14,502 (L] 38,273 | .....c... 13.480
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated.. 0 | 534,189 (L 2,458,853 |...... XXX.oonee
4499999. Subtotal - Unaffiliated 1,085,777 | v 17,910,872 0 173,770,072 | ....... XXX
4899999, TOMAIS........voveererieiieieit ettt s etk SetseeER ettt ehsnsi et 1,085,777 | .covvvrrrennc. 17,910,872 0 173,770,072 | ....... XXX.......
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BHMO3W XD 0 |APOLLO INVESTMENT FUND VIl.....coovorrvrrirrcrinnens NEW YORK.....coooomvrrirne NY.. | CAPITAL DISTRIBUTION..........ccocuouruunee 05/08/2012 | 09/27/2018 | ............ 31,025 | ............ 7,560 0 0 (201)
BHM02K M8 0|BLACKSTONE CAPITAL PARTNERS V. ... INEW YORK... ... |NY.. | CAPITAL DISTRIBUTION.... ... | 09/24/2010 | 08/01/2018 5,777 2,307 0 0 (23)
BHMO02A 4Y 5| BLACKSTONE RE PARTNERS VI-HRP .. ... |NEW YORK... ... |[NY.. |CAPITAL DISTRIBUTION.... .... | 10/29/2010 | 09/30/2018 | ....... 9,371,040 0 | e [0 | i [0 | 0 | eiiiiciennnl0 | 1 i(570,440) | o0 | e (570,440) | ....... (570,440) | oooevvrrrrirnnnd 0
BHM1JY L4 0|BLACKSTONE CAPITAL PARTNERS VII LP ... INEW YORK... ... |NY.. | CAPITAL DISTRIBUTION.... ... |01/19/2017 | 08/21/2018 | ............ 52,297 (2,241) 0
BHMO5F QF 8|BRAZOS EQUITY FUND Il L P ... | DALLAS ... | TX.. | CAPITAL DISTRIBUTION.... ... | 03/19/2012 | 09/27/2018 | ....... 1,360,780 | ....... (132,137) 0
995744 93 5|BRIDGEPOINT CAPITAL LIMITED . |NEW YORK... . | GBR| CAPITAL DISTRIBUTION.... .| 09/23/2003 | 09/28/2018 175,914 | ......... (91,366) | ..vvveverrcrenn0 [0 [0 | 1 i(91,366) | ... 1,066 | .........85,614 | ..........85,613 | ..cccoeuin(1,962) | oo 1,962
BHM03J 4Q 2|BROOKSIDE MEZZANINE FUND I GREENWICH CT.. | CAPITAL DISTRIBUTION 10/14/2010 | 08/02/2018 775701 | ......... (31,499) 0
BHM1UW 77 0[BRYNWOOD PARTNERS VIII LP.... ... | GREENWICH.... ...|CT.. | CAPITAL DISTRIBUTION..... .... | 04/20/2018 | 09/20/2018 0 0 0 0
BHM02X 9R 5|CARLYLE PARTNERS VL.P.......ccccooeuuuue ... | WASHINGTON ... | DC.. | CAPITAL DISTRIBUTION.... ... [ 11/25/2011 {09/27/2018 | .......... 327,759 0 0 0 (V1 IO 16,530
BHMOLK HQ 5| CAROUSEL CAPITAL PARTNERS IV LP ... |CHARLOTTE. ... |NC..| CAPITAL DISTRIBUTION.... ... | 06/19/2014 | 08/24/2018 | .......... 354,152 0 0 0 | v 4,427
BHMOL2 3L 1|CLAREN ROAD CREDIT OPP ONSHORE.. . |NEW YORK... . |NY.. | CAPITAL DISTRIBUTION.... .| 06/01/2016 | 08/22/2018 | .......... 144,995 0 0 0 (20,890)
BHM1CS 2E 9|CORTEC GROUP FUND VILP NEW YOR| NY.. | CAPITAL DISTRIBUTION 03/10/2016 | 09/17/2018 7,016 0 0 0 39
BHMO1P Q6 0|D.E. SHAW SECURITIES LP ... INEW YORK... ... INY.. |DIRECT WITH ISSUER... ... | 03/31/2006 |08/16/2018 0 0 (V1 IO 40,915
BHM037 87 6|DRAWBRIDGE SPECIAL OPS.... ....|NEW YORK. ... |NY.. | CAPITAL DISTRIBUTION.... .... | 07/31/2008 |08/31/2018 0 0 0 | oo 70,088
BHM035 2R 2|EIG ENERGY FUND XIV LP ... | LOS ANGELES. ... |CA.. | CAPITAL DISTRIBUTION.... .... | 02/08/2010 | 09/07/2018 | ..........69,738 | ..c0cc00is(9,408) | cooovvvvrrecrcn0 | eeiviiviiirnennd0 | 0 [ i (9,408) | o0 | 180,332 | e 60,332 0 0 0 0
BHM1JX C1 8| GAMUT INVESTMENT FUND I LP.......cccosvvrrrrririren NEW YORK . |NY..| CAPITAL DISTRIBUTION.... .| 05/23/2016 | 07/09/2018 5,528 | ceiereeenn2,070 | o0 | i | 0 | 02,070 [ e | e 7,598 | 7,598 0 0 0 0
995670 05 6|GRPIILLP LOS ANGELES. CA.. |CAPITAL DISTRIBUTION 04/15/2010 |08/10/2018 | .......2,095,953 ) ceren 334,308 0 0 0
BHM02Q B6 3|HALYARD CAPITAL FUND II L.P.....veoiiiericiins NEW YORK ... |NY.. | CAPITAL DISTRIBUTION.... ... [11/01/2011 | 09/28/2018 | .......... 371,336 )| .. 300,268 | ........ 300,268 0 0 0
BHM007 G5 4|HIGHSTAR CAPITALLP. Ilccovveiiirirenne ... |NEW YORK... ... |NY.. | CAPITAL DISTRIBUTION.... .... | 11/16/2006 |08/06/2018 | ....... 2,749,699 | ....... (533,447) | ovvovcrrerrnen0 [ 0 [0 | (533,447) | 0 [ 2,216,252 | ... 2,216,252 0 0 0 0
BHM197 P7 9| TAILWIND CAPITAL PARTNERS II LP.... ... INEW YORK... ... |NY.. | CAPITAL DISTRIBUTION.... .... | 03/17/2015 | 08/20/2018 | .......... 250,706 | ......... (53,400) | ...vvvovvrvrrenn0 [ i [0 | e i(53,400) | o0 | 197,306 | ........ 197,306 0 0 0 | oo 13,979
BHM03C AA 5|THE HURON FUND Il LP ....|DETROIT.. ... |US.. |DIRECT WITH ISSUER... . [12/01/2011 | 09/30/2018 0 0 [ eoeerieeeeen0 | e | 0 | 0 [0 128,571 | ........ 128,571 0 0 0 0
BHM1TJ 8F 2| TRINITY HUNT PARTNERS V LP... .... | DALLAS.... ... | TX.. | CAPITAL DISTRIBUTION.... 01/16/2018 | 07/17/2018 0 0 . 8,372 0 0 0 7
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............ccccovvrriiinsnscininnnns . | e 18,358,535 | ....(2,874,170) | oo [ o0 0 L1(2,874,170) | ... 1,066 | ......6,248,295 | ... 5,677,855 | .......... (1,962) | ....... (568,478) | ....... (570,441) | ..... 1,004,993
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
BHM125 SR 3|8860 & 9000 SMITHS MILL ROAD (JV E........occenrrenne NEW ALBANY.......cccco. OH. | CAPITAL DISTRIBUTION.......ccoervrrrrnen 10/02/2014 | 09/06/2018 | ........ 2,636,430 29,907 0 | cooreerriiereeenn [0 | 000000029,907 | a0 | 2,574,682 | ... 2,574,682 0 0 0 ... 2,418,241
BHM1M7 8P 3 |AMERICAN CAPITAL GROUP MULTIFAMILY .| BELLEVUE.... . |WA. | DIRECT WITH ISSUER... . [12/15/2016 | 09/30/2018 0 0 0 0 0 0 0
BHMO0Z6 G5 8|ANSLEY FALLS (JV EQUITY) CHARLOTTE NC.. |DIRECT WITH ISSUER 03/13/2014 | 09/30/2018 0 0 0 0 0 0 0
BHM14W AW 0|BROOKDALE ON THE PARK ... |NAPERVILLE.... ... |IL.... | DIRECT WITH ISSUER... ... |01/13/2015 | 09/30/2018 0 0 0 0 0 0 0
BHM1D3 EP 5[CARMEL CENTER (JV EQUITY) ... | LOUISVILLE .. |KY.. |DIRECT WITH ISSUER... .... | 10/13/2015 | 09/30/2018 0 0 0 0 0 0 0
BHM12A EH 9|GRAMERCY APARTMENTS (JV EQUITY).. ... [NEW ALBANY... ...|OH. | DIRECT WITH ISSUER... .... | 07/16/2014 | 09/30/2018 0 0 0 [ om0 [ 0 | iienl0 | 116,900 | ........ 116,900 0 0 0 0
BHMO1R L9 5|METROPOLITAN RE PARTNERS IV. . |NEW YORK... ... |NY.. |INTERFUND TRANSFER .... | 03/27/2008 | 07/02/2018 | ....... 5,134,139 | ....(1,291,196) | ...ccovvrrrernnec 0 | o0 [0 | 000(1,291,196) | o0 [ s 3,842,943 | ..... 4,230,469 | .coovrvrrirnns (V] I 387,526 | ........ 387,526 | ........ 979,035
BHM13V RQ 8| TRADITION AT STONEWATER (JV EQUITY.. ...|NC..|DIRECT WITH ISSUER... .... [10/20/2014 | 09/30/2018 0 0 (O UORUPPOOUN o R ISUUPPUPPOORPORUROR N OPPURPOROORPORPON o I ISVOORPOTRURPPORTO | B PPOPPOOO 101,007 | ........ 101,007 0 0 0 0
BHM1AB XW 4 |VALLEY CREEK (JV EQUITY).....cecorivreierirrrncriens MN. [DIRECT WITH ISSUER........ccccovvvrrirrnnens 05/12/2015 | 09/30/2018 0 0 0 0 | o0 [ [0 | s 50,777 | v 50,777 0 0 0 0
BHM1JW CZ 5|WHITE OAKS INVESTMENT ENTITY (JVE.... ... | WESTERVILLE. ... |OH. [DIRECT WITH ISSUER.........ccccovvrrirrurnnee 06/15/2016 | 09/30/2018 0 0 0 0 [ o0 [0 | i | s 49,540 | ......... 49,540 0 0 0 0
BHM1CC 4K 8| WIND DANCE APTS .... | CARROLTON.... .. | TX.. |VARIOUS 07/16/2015 | 09/30/2018 | ....... 1,013,915 300,087 0 0]. L0 .. . R 1,291,899 | ..... 1,291,899 0 0 0 629,154
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated. ... sssessssssssssssssnsssees | eoneees 8,784,484 | ....... (961,202) | ..oovvovrierirnad (] (L] 0 ... (961,202) | ..oovvvririinnad 0. 8,309,768 | ..... 8,697,294 | ................... 0] . 387,526 | ........ 387,526 | ... 4,026,429
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated
BHMOV8 ZN 8|FOUNTAINS INVESTORS | LLC (JV EQUI................. ALINGTON......coomsrrrrrinnns VA.. | CAPITAL DISTRIBUTION........cccconrrrmnnnn. 12/03/2013 | 07/18/2018 | ....... 1,649,100 | ........ 297,900 | .ovvvvrierinnn (U T (V1 I 0 e 297,900 | ..ovvvrrirrinnn 0 . 1,947,000 | ..... 1,947,000 0 0 (V] I 648,486
BHMOV8 ZP 3| FOUNTAINS INVESTORS II LLC (JV EQU.........cc...... ARLINGTON......vvvverrrnee VA.. | CAPITAL DISTRIBUTION........coccorrernenne 12/03/2013 | 07/18/2018 | ....... 1,649,017 | ........ 297,885 | ..o (U (V1 I 0] e 297,885 | ..vverrierinn 0 . 1,946,903 | ..... 1,946,903 0 0 0] oo 648,454
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal |Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB./A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment

CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | /Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration |  Disposal Disposal Disposal Income
1899999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Affiliated. ...........cooroiiriieiieicscescss s eississinnnens | covneas 3,298,117 | ........ 595,786 | ..oooororennnnnd (U (L] 0 .. 595,786 | ..oovrerrrennnd 0] . 3,893,903 | ..... 3,893,903 0 0 0. 1,296,940
4499999, SUDLOTAI = UNGFFAIEA. ...ttt etk | o 27,143,018 | ....(3,835,372) | .cooovvrriinnens O ISR 0 ..(3,835,372) | oo 1,066 | ..... 14,558,063 |....14,375,148 | ........... (1,962) | ....... (180,952) | ....... (182,914)] ... 5,031,423
4599999. Subtotal - Affiliated...........cccooriveriiiaricrannienas 3,298,117 595,786 0 {0 (PO o I [P 595,786 | ...ccooocooeeea0 | o 3,893,903 | ..... 3,893,903 0 0 0]... 1,296,940
4899999, TOMAIS. ... veeeeeeeeeeeeeeee e eeeees e seeeeeseeeseseeseses e st eeeeseeeseseeeseeseess st s eees e eses et esesesess s ee s eeseeeeseessesseeesseeess ereeeeteeeeseees e et e e e ee et ee et et es et eeess e ee s eseserees e eeseesseee s eeseeeseesseenres | oeres 30,441,136 | ....(3,239,587) | ...cocvvvrinnns (O 0 ...(3,239,587) | ...........1,086 | ..... 18,451,965 |....18,269,051 | ........... (1,962) ] ....... (180,952) | ....... (182,914)| ..... 6,328,363
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
Bonds - U.S. Government
36179U CA 8 | GNMA2 30YR 09/11/2018........ WELLS FARGO ADVISORS, LLC......ooiiiiieirereiineierississeesiersesssiersssssseesinns | revsessssssessessssssssesssssssssessessssssessessenes | soressesssesesssssssessssssssesssenes 795,257 | oo 796,751 1472 1
361790 CB 6 | GNMA2 30YR 09/11/2018........ WELLS FARGO ADVISORS, LLC.......ccvrvviirerrnririreriines ....3,440,316 3,371,826 7,118 |1
38380  BR2 [ GNR_18-95 IS.....oiieiriieie et | creresenienanes 07/25/2018........ JP MORGAN SECURITIES LLC 1,593,750 | oo 0 10,581 [ 1o
83162C  ZU 0 | SBAP_18-20I 09/06/2018 Various 2,000,000 2,000,000
83162C  ZS 5 |SBAP_18-25B. 08/09/2018........ | Various ....1,700,000 ..1,700,000
83162C  ZV 8 |SBAP_18-25C 09/06/2018. Various 2,600,000 2,600,000
912810  SC 3 | TREASURY BOND 07/31/2018........ VAHOUS. ...voveveresee ettt se s ss s st essesss s sssssssasssnsassssssssssssnsaans | sevsessesssssssssssssssssssnsasssssssssssssssnssnsas | sersossesssssesssasssssnssnssssanes 82,306,187 539,368 |1
912810  SD 1 | TREASURY BOND 09/20/2018........ VBIIOUS. ...ttt | bbb | benes st es 56,268,422 158,400,000 | ..ooviiiiiie e 176,821 | 1o
912828 4N 7 | TREASURY NOTE.......ccccovvrnrunee 07/26/2018. TD SECURITIES (USA) LLC.....ooieeiieieieiseienerissiessesssssesssssesssssessens. | revsssssesesssssnssesssessnssesssessssssssessessnes | sessessnesessssssssensnenes 3,270,094 3,300,000 19,594 [ 1.
912828 XY 1 |TREASURY NOTE 07/12120718.....cc. | VAIHIOUS....eoeiriicie ettt sttt sttt ss e snsantans | £essessesasssssessesesessessebssessessssssensessesns | ssessnsessessessssssessessessnsnes 51,206,777 51,300,000 55,904 |1
912828 Y2 0 |TREASURY NOTE......cccovvninnes 08/06/2018 TD SECURITIES (USA) LLC.....oiviiriiriiiiisiisisisenssenssssesssnsssnssssssensssnssssnssnsens | sernmesssssssssssssssenssenssssesssnssssnssensenssnnes | sessssssssssssssssssssessensssesas 39,890,625 | .... ....40,000,000 65,625 |1
0599999. Total - BONAS = U.S. GOVEINMENL..........coovivieieirieieiteieicteteeecteteteteeee ettt etesaeaeee et esesasaesensaes aetesesasaesssesassesessaesessaesesensseesesssssesanssaessssantanas 245,071,427 | oo 245,168,577 876,482 XXX
Bonds - All Other Government
135087  C8 5 | CANADA (GOVERNMENT OF) .|B 08/27/2018 BMO CAPITAL MARKETS CORP.........cocoviereriiiieiniiniicirenirenes 501,079 4,348 |1FE....coviivriers
135087  YZ 1 | CANADA (GOVERNMENT OF) .|B 08/27/2018........ | BMO CAPITAL MARKETS CORP.........ccoommmrierrririieieinnines 616,713 5,263 | 1FE
21987D AD 6 | CORPORACION FINANCIERA DE DESARROL.......c.ocuiriiirirriersnineierisisesenienies D 09/14/2018. CAMBRIDGE INTERNATIONAL SECURITIES 800,000 6,756 | 2FE
21987B  AX 6 | CORPORACION NACIONAL DEL COBRE DE.........cocomiirimrirrerreiriessiesseneenens D... 08/01/2018........ MORGAN STANLEY & CO. LLC 200,000 50 [1FE
25714P  DZ 8 | DOMINICAN REPUBLIC (GOVERNMENT) D.. 07/12/2018........ JP MORGAN SECURITIES LLC 300,000
445545  AH 9 |HUNGARY (REPUBLIC OF) D... 09/27/2018 BNP PARIBAS SECURITIES CORP.........ccccvurvmirirririnnns 3,100,000
48667Q AS 4 |KAZMUNAYGAS NATIONAL CO JSC D 08/09/2018........ | CREDIT SUISSE SECURITIES (USA) LLC.......coiiiiiiiriirireieiineirerinsiseesisinees | ereiesiesessnsiesesisssessssssesesssesesssenines | ersessnsssessesssesessnssessessenes 1,035,000 | .oooovorcrrriereieireeenis 1,000,000
91086Q BB 3 |MEXICO (UNITED MEXICAN STATES).......cocouiuiiimriierieririeinsinesieseiesssesessesessienes D... 09/28/2018 SCOTIA CAPITAL (USA) INC 21,538,400 | e 1,600,000
91087B  AE 0 | MEXICO (UNITED MEXICAN STATES) (GO......ccevuirriiieriiririnsinsierseniesiesesseseneees D... 09/28/2018........ BANC OF AMERICA SECURITIES LLC.......couiiieiiniieriniieiesinsieissisiesinsinenns [ esiseesiesisssessssssssesiessssssssessessssenes | essesssssessnsssssessssssessaseesne 1,527,200 | oooovorrciiriererneceeis 1,600,000
G70464 AC 9 | PERU ENHANCED PASS THROUGH FINANCE D... 09/11/2018........ OPPENHEIMER & CO., INC........cccovvrrrrr 2,373,269 2,705,000
195325 DL 6 |REPUBLIC OF COLOMBIA. D... 08/14/2018. MARKET AXESS TRADING PLATFORM........ccoiviniirriniiieeeinrinsisesinesessseerenes 389,840
BRTJ51 41 4 |ROMANIA (REPUBLIC OF) 08/08/2018........ | J> MORGAN SECURITIES LLC 1,455,438
1099999.  Total - BONAS = All ONEI GOVEIMMENL............ccvivieitereiceeieiecteteicectetetcteteteetete e stetetesaetetesesaetes  etstsetesesssessessssssesesassesessssssesesssesessssssesassssesesssssesesesesesessssesesseses et ssssesesansesesesssses et e sesetessssesesnsesetesassssesnsesesesasseses | atessssetesassssessssssetesssssesassssetesasnssensnns | oeresesessssessssesesssssesassssess 14,050,839
Bonds - U.S. States, Territories and P
452151 LF 8 |ILST 07/18/2018........ VIIOUS. ..ot bt | ebieti et | fienteb et 4758,996 | ..o 4,970,000 | ..oovevrrierinireeeieeeeieies 34,500 | 2FE.....cociviviiine
452152 FA 4 |ILLINOIS ST .1 07/18/2018........ MORGAN STANLEY & CO. LLC 2,555,848 2,395,000 48,767 |2FE.......ccovvirireiinnn
1799999. Total - BoNds - U.S. StAtes, TEITIHOMNES & POSSESSIONS............ccuiueierieititeiieeieiceetetettcteetetietetee etetastetesesasaesessssetesasssaesessesesesassseesessssesesassesesessssesesasseeesessssesesassesesesssaesasassesesesssaesesassssesesssesesassnsesessassesassnsesesasnsaes  etessssesesassssesasssesesasnssesassssesesasssesassns | eresesssesesesssesssisesesansesess 7314844 | oo 7,365,000 83,267 XXX

Bonds - U.S. Special R

e and Special A

007589  AB 0 |ADVOCATE HEALTH AND HOSPITALS CORP .| 08/08/2018........ JP MORGAN SECURITIES LLC .
3132WP LD 7 |FHLMC GOLD 30YR .1 09/11/2018........ RBC CAPITAL MARKETS, LLC ..1,648,543 1,923 (1
3132XX MY 2 |FHLMC GOLD 30YR .1 09/11/2018........ INTL FCSTONE FINANCIAL INC 3,864,353 4,508 |1
3132y1  UJ 5 |FHLMC GOLD 30YR .1 09/11/2018........ BNY MELLON CAPITAL MARKETS, LLC......c.ovvviiiiririeiriinissieiseessiseienies 9,108,403 | oo 13,663 [ 1o
B137TFG ZW 8 [ FHMS_KO79 IS.....ciiiiiiiiereiiiseessesissie st ssssseniens. | rensesssenenes 08/10/2018........ GOLDMAN SACHS & CO LLC.....rvirieriieiereisrireresisceesies s 0 6,113 |1
581760 AV 7 | MCLAREN HEALTH CARE CORP........cooiiiiiiiniiiriiniisisnisssnsssssenenssssssnssssseensssnnnsns | conrnnsnnenenes 07/18/2018........ JP MORGAN SECURITIES LLC 8,730,000 | ..o s 0 [1FE i
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSMENES. ... . u. e ieirieiresteressuseeisiatiamains | eerstsesessesseseeasseeseessesesesseesesaesesseeaeeseseeseeseseesesseeseeseseesessesaesessesaesseseesesseseesessesaeseessesesseseesessesaesesseesessesessesansassessnesess | eiaesessssssssssssnsassessesssssssessesessnsessesnss | erasssssossessnsssansassessssnenas 31,879,737 30,576,299 26,208 XXX
Bonds - Industrial and Mi:
001010 AF 3 | ADT CORP....oouireieierrieie sttt | enanesenerenes 09/11/2018........ MORGAN STANLEY & CO. LLC......oviiiiiiieiiriireieineieeesieisesessessesssesenssnies | sonessesessssssesesssssesesessesssssssssessssssssses | sessssssssessessnsssessesssesessessenes 759,000 800,000
00122@ AA 9 | AES SOUTHLAND ENERGY LLC......cocerirviemrirircirnrinnne 08/31/2018........ MUFG SECURITIES AMERICAS INC.......oviriimiiiieieiiniieeinsiseisssssiesississsesinns | sssssesessssisssesssssssesisessssssssessesssssnes | essesssssessnssssssesssssssssassnesen 3,770,935 | oo 3,770,935
36186C  BY 8 |ALLY FINANCIAL INC 07/12/12018........ MORGAN STANLEY & CO. LLC 524,000
02155F  AC 9 |ALTICE US FINANCE | CORP 09/07/2018........ VBIIOUS. ..o bbb 670,000
00164V AD 5 |AMC NETWORKS INC........cccevvvvrnen. 09/19/2018........ BARCLAYS CAPITAL INC 310,000 .
03066L  AF 5 | AMCAR _T18-2. ...ttt nsessannss. | oesenssnsinenes 08/08/2018........ DEUTSCHE BANK SECURITIES INC. 198,357 | e 7,200,000 | cvovvuererrieirneiieeernienes 0 [1FE...
BHM1R8 XL 7 | AMERICAN AIRLINES INC........ccccovvmiiirninirerniresiesieeines 09/30/2018........ JP MORGAN SECURITIES LLC......coutiiiiiiciiiieieiseieiecissieeiesisisssessesssssenns | revsessnesesssssnssesssesssssssssessessssssessessenes | sosessesssssesssssssessossenssesssenes 599,933 600,000 | ..o 0 [3FE. e
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation or

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
02665W  CL 3 | AMERICAN HONDA FINANCE CORPORATION 08/20/2018........ DEUTSCHE BANK SECURITIES INC.......couiiiiireiiiirieiiisissiessssiessessssisssnes | onsssesesssssssesssssssessssssssssssessssssssnes | srsesssssessssssssossssessassesns 5,000,000 5,000,000 1FE...

034863 AP 5 | ANGLO AMERICAN CAPITAL PLC [ DI 07/24/12018........ STIFEL, NICOLAUS & COMPANY INCORPOR..........cocovurrereriniines A51,647 | oo 450,000 2FE...

03464N  AA 0 |AOMT_18-3 .| 08/16/2018........ NOMURA SECURITIES INTERNATIONAL INC.. 5,219,960 5,220,000 1FE...

03464N  AB 8 |AOMT_18-3 .| 08/16/2018........ NOMURA SECURITIES INTERNATIONAL INC.. 2,094,974 2,095,000 1FE...

03765P AL 7 |APID_15-21A-ABS... 07/18/2018 MORGAN STANLEY & CO. LLC 996,210 | oo 1,000,000 1FE

03767N  AE 6 |APID_18-18A - ABS... 09/21/2018........ | JP MORGAN SECURITIES LLC 3,000,000 1FE...

03767N  AG 1 |APID_18-18A - ABS... 09/21/2018 JP MORGAN SECURITIES LLC 6,700,000 1FE...

045054  AH 6 |ASHTEAD GROUP PLC............. [ DI 07/23/2018........ JP MORGAN SECURITIES LLC......coutiuriiiciieieieiieeieieciseiesseesssssssssesessessense | ressessssssessesssssssssessessssssessessssssessesssnes | soressesssssesssssssesssssnssesssenes 250,000 250,000 1Z.

05324#  AA 2 | AUTOMATION SMC HOLDINGS INC 09/30/2018........ SCHEDULED ACQUISITION. ......ccoiverriirernrincereriniees 15,476 | oo 15,476 5.

05401A  AB 7 | AVOLON HOLDINGS FUNDING LTD......covveerrerrirerierieerereeisesieseesenerenes [ DI 09/11/2018........ VIIOUS. ..o 370,530 370,000 3FE...

06050T MH 2 | BANK OF AMERICANA.... 08/22/2018........ | BANC OF AMERICA SECURITIES LLC...... 3,570,000 3,570,000

075887  BX 6 |BECTON DICKINSON AND COMPANY ......cccvmiviirriirriisierssiseesissisisensessssenesenes 08/01/2018 HSBC SECURITIES (USA) INC.......cooiiiieiiiieisiienieineissierssisesenssisnesenes | avnieneessssronsssssesnssssesssssnsesenenses | sovesssnensensesssnssessesensne 10,928,610 | v 11,000,000

102590 A# 3 |BOWLES FLUIDICS CORPORATION 09/30/2018........ SCHEDULED ACQUISITION 3,703

102590 A@ 5 |BOWLES FLUIDICS CORPORATION 09/30/2018........ SCHEDULED ACQUISITION 4,208

12467A  AD 0 |C&S GROUP ENTERPRISES LLC 08/23/2018. CANTOR FITZGERALD & CO. 930,000

22534D AC 4 |CAALT_18-3 08/14/2018........ | WELLS FARGO ADVISORS, LLC 3,420,000

22534D  AE 0 |CAALT_18-3 08/14/2018, WELLS FARGO ADVISORS, LLC... ..4,335,000

131347 CK 0 | CALPINE CORP......viuivirirericiiteisrie ettt nisesessssnnnen | seessssensions 08/07/2018........ JP MORGAN SECURITIES LLC . 310,000

14313F  AA 7 |CARMX_18-3 07/18/2018........ BARCLAYS CAPITAL INC 8,775,000 | oo 6,775,000 | ....ccvvverermrrerernercnnerennnneneenn0 | TFE i
12478C  AA 9 |CBAM_18-8A - ABS 08/29/2018 MORGAN STANLEY & CO. LLC 5,500,000 5,500,000

12478C  AE 1 |CBAM_18-8A- ABS 08/29/2018........| MORGAN STANLEY & CO. LLC ....8,300,000 8,300,000

1248EP  BM 4 | CCO HOLDINGS LLC/CCO HOLDINGS CAPL.....covvirrerirrrinirierierereesssiessieesieens 08/16/2018 DEUTSCHE BANK SECURITIES INC.......ovvuiiimiririiriiniiesiiesiiesienisssesseiienss. | soveeeisesssesssesesssssssssssssesssesssssesssssenns | sesssssssssssesssesssesssnssnssenns 1,243,750 | oo 1,250,000

18538R  AG 8 | CLEARWATER PAPER CORP. 09/20/2018........ BANC OF AMERICA SECURITIES LLC...... 219,775 236,000

12595X  AX 1 |CSAIL_18-CX12...c.vvvririririrrinne 08/08/2018........ CREDIT SUISSE SECURITIES (USA) LLC......ooeiiiiiiririiiinniiesieririisiinens | seiesiiesiessssssssssssessssessesssssessssenns | sesssssssssssnessesssssesssssnsson 2,986,986 2,900,000

64072T AC 9 |CSC HOLDINGS LLC 08/03/2018. BARCLAYS CAPITAL INC......coiiieiiiireieiintieeisiieiesissiessesisese s ssseniens | sesstesessesissssesssssssessessssssssesssssssenes | eesesssssessnssssssesssssssssasenenee 1,216,875 1,180,000

23089 AB 2 | CUMMING CONSTRUCTION MANAGEMENT, 07/01/2018........ | SCHEDULED ACQUISITION 11,376 11,376

23918K  AQ 1 |DAVITA HEALTHCARE PARTNERS INC 07/27/2018 JEFFERIES & CO. INC......oiiiiiiciiieiescietie sttt essessees | esssissesessesesssesie s ssssssessensenes | sosessesstesesssssssessssssssenssenes 460,750 475,000

23311V AF 4 | DCP MIDSTREAM OPERATING LP......cocviriririiriiineierieneeeineisssisesieseesessenns 08/27/2018........ VIIOUS. ..ot 157,683 164,000

64990G GK 2 |DORMITORY AUTHORITY OF STATE OF NE 07/26/2018........ MERRILL LYNCH, PIERCE, FENNER & SMI ....5,721,250 ..5,750,000

26251Y  AE 6 |DRSLF_18-65A - ABS, [ 08/28/2018........ CITIGROUP GLOBAL MARKETS, INC.... veenrn 3,500,000 3,500,000

28414H  AB 9 | ELANCO ANIMAL HEALTH INC 08/14/2018........ GOLDMAN SACHS & CO LLC.....ooiiiriiiiiierisiiciesiseisesesiseriesisseesesisseesiessne | sesisesessesissesessssssssessessssesssessssssssses | ctsessssesessessssssesssssessassnennn 3,500,000 3,500,000

P4001#  AA 8 |EOLICA MESA LA PAZ SDE RL DE CV...oovvvvriiririirinriernisssssiessssiessssssesessssssnss | seeversnssnnens 08/31/2018........ JP MORGAN SECURITIES LLC......coutiieiiiririiieieisneisiensssiesessssisssssssessssssins | rersssssssesssssssssssssssssssssessessssssessessenes | sesssssssssssssssassessesssenes 1,140,781 | oo 1,140,781
BHM1QZ 06 7 |FIRST DATA CORPORATION........covmiiiriiireriniieiseinsiesseiee e 09/11/2018........ BARCLAYS CAPITAL INC 415,536

302956  AG 2 | FREMF_18-KT79... ..ottt essssssssenssssnns | oensessssnenes 08/08/2018........ GOLDMAN SACHS & CO LLC......ovviiiriiieierisissienisississsisesesssssessesssssessessns | onsssesesssssssssesssssssssesssssssssssessssssssnes | sssesssssessossssssessssssssassesne 1,765,251 ..1,800,000

36254M  AC 2 |GMCAR_17-3A 07/17/2018........ LLOYDS SECURITIES INC.....couiuieiireeiiintierieisisesisieisesiessessssesessesssssssssenss. | sessseressesisssesssssssesssesssssesssessessnnenes | eosesssssessmsssssesssssessessnenns 4128462 | oo 4,129,108

38123H AN 4 |GOLD9_14-9A - ABS |C.... 09/20/2018........ CITIGROUP GLOBAL MARKETS, INC.......cvuuiiiiiiriiiriisiisiiiinsinsiiesiienes | soviesiesissssssisssisessesssssssssssssssssins | oeviiessssssnsiosissssisssenes 12,000,000 | ... 212,000,000 | .o [ TFE
38123H  AQ 7 | GOLDI_14-9A - ABS.......coiiiiieriiieierisii et [ 09/20/2018........ CITIGROUP GLOBAL MARKETS, INC........ovurivuiirireriiiiesesisiersssiesesiesisessenes | resssesessesssesessssssssessessssssssesssssnsenes | cssesssssessnsssssesssssessassnenss 4,500,000 | .o 4,500,000 | ..coorereermrncrernercrnnerenenneneneen0 | TFE i
38123H AS 3 |GOLD9_14-9A - ABS [ 09/20/2018........ CITIGROUP GLOBAL MARKETS, INC.... ....5,000,000 5,000,000

410345 AL 6 |HANESBRANDS INC 08/03/2018........ VIIOUS. ... 686,863 | ... 715,000

404119  BR 9 [HCAINC.. 08/14/2018........ JP MORGAN SECURITIES LLC ...805,000 800,000

432833  AB 7 |HILTON DOMESTIC OPERATING COMPANY.........ccmirrirririrnrieirenrerinsesesssssesenerenes 08/02/2018........ GOLDMAN SACHS & CO LLC.....oviiierreiiereiscierissceesiersesesi e ...241,250 250,000

432891  AH 2 |HILTON WORLDWIDE FINANCE LLC / HIL ... vuiirirriireiiereeisirerssisseesiesisienes | seererissinsen 08/02/2018........ GOLDMAN SACHS & CO LLC......ouiiiiiicieriiieiesisieeiesiessssssiensssissiesiesins | sonsisesesssissssesssss s sssssssines | sebeessesssessesssssessesissesensessaes 258,375 265,000

43789A  AA 2 |HOF_18-1 07/31/2018........ CREDIT SUISSE SECURITIES (USA) LLC......covuieeeeeeereneereiseeneeieereisensinenn 2,934,986 2,935,000

A3158# AG 4 |HOFER FINANCIAL SERVICES GMBH.........c.cocrvvrvirvirniinenns D.. 09/26/2018........ LLOYDS SECURITIES INC........ccconvenee 4,000,000

A3158# AH 2 |HOFER FINANCIAL SERVICES GMBH...........cccovvvvirrirninnen. D... 09/26/2018........ LLOYDS SECURITIES INC.........cceeeece. 3,000,000

44962L  AF 4 |IHS MARKIT LTD...covvvvvrrernriniines D.. 07/19/2018........ JP MORGAN SECURITIES LLC 3,437,000
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44962L  AG 2 [IHS MARKITLTD...covvvvvrerrrrininnes Do 07/19/2018........ HSBC SECURITIES (USA) INC......coiiiiiiiieiieiisieiesisissssssessssssiesssssssssenss | onsssenesssssssssessssssssesssssssssssssessssssssnes | sssesssssessosssssosssssssassnesss 4,025,172 | oo 4,037,000
45568#  AA 3 |INDIGO HOLDING COMPANY INC....... 09/30/2018........ SCHEDULED ACQUISITION........ccovvririrernriniererienees 72,675 72,675
46274#  AB 4 |IRON ACQUISITION COMPANY INC .| 09/30/2018........ SCHEDULED ACQUISITION. ......ccoviverriieinrineireriniees 33,007 | v 33,097
47788E  AA 6 |JDOT_18-B - ABS N .| 07/18/2018........ BANC OF AMERICA SECURITIES LLC.......cotiiiiiieiiieieierieieessiesiessesnnes | corernssssiesissssseesisssssssesssessssssssennsins | seesessnsssesessssssssenssenes 6,295,000 6,295,000
47233  BH 0 |JEFFERIES GROUPLLC.......... 09/21/2018 JEFFERIES & CO. INC.....oiiiiiiciieeiici st sssees | essssssssessssssss e ssessss s esssssssssessssnes | bonssessssssnssessessassessessanes 12,990,177 | oo 14,450,000
475795 AC 4 |JELD-WEN INC 09/10/2018........ | WELLS FARGO ADVISORS, LLC 92,905 | . 100,000
46625M AN 9 |JPMCC_01-CIBC.................... 09/01/2018 SCHEDULED ACQUISITION 0 | oo 2,078
483007 AH 3 | KAISER ALUMINUM CORPORATION 09/18/2018........ VIIOUS. ... 590,000
496902 AQ 0 [KINROSS GOLD CORP. A 07/16/2018........ EXCHANGE.........ooiiiicerse s 2,473,000
50190A AK 8 |LCM_17A-ABS 08/24/2018, CITIGROUP GLOBAL MARKETS, INC.... 3,000,000
50190A AM 4 |LCM_17A-ABS 08/24/2018........ | CITIGROUP GLOBAL MARKETS, INC.... 3,000,000
50190A AR 3 |LCM_17A-ABS 08/24/2018 CITIGROUP GLOBAL MARKETS, INC.... 2,000,000
50188W  AE 8 |LCM_20A- ABS C. 09/18/2018........ NATIXIS SECURITIES AMERICA........ccocniiiriiniireieriniin 2,300,000 2,300,000
50188W  AF 5 |LCM_20A-ABS C.. 09/18/2018........ NATIXIS SECURITIES AMERICA........ccoviirninirerninins 9,200,000 9,200,000
527298 BH 5 |LEVEL 3 FINANCING INC.. 08/09/2018. GOLDMAN SACHS & CO LLC.....oviviireieirereiseierssisciesiss st 985,553 | . 993,000
55954L  AC 7 |MAGNE_15-14RA - ABS 09/06/2018........ | BNP PARIBAS SECURITIES CORP.........c.cccovvvmirrrirrinnnn 5,500,000 5,500,000
55954L  AE 3 |MAGNE_15-14RA-ABS........ 09/06/2018. BNP PARIBAS SECURITIES CORP.........ccocorvemirirrrinnns 2,100,000 | ..o 2,100,000
G5814# AB 0 |MARIBOYLE LTD SERIES B 09/26/2018........ PARETO AS... 2,000,000
G5814# AA 2 |MARIJONE LTD SERIES A 09/26/2018........ PARETO AS... 2,000,000
57164P  AA 4 | MARRIOTT OWNERSHIP RESORTS INC 09/04/2018 EXCHANGE ..ottt sssesteninns | sebeebaess e ss et es bbb nsienns | oesseessese s s s nsees 1,291,707 1,272,000
57233#  AA 3 | MARSHALL EXCELSIOR CO.... .| 09/30/2018........ | SCHEDULED ACQUISITION 15171 |. 15,171
58772R  AA 2 |MBART_18-1 .| 07/17/2018, BNP PARIBAS SECURITIES CORP.........cccovurvmiriririrrnnns cee [ | 5,200,000 5,200,000
58772R  AC 8 |MBART_18-1 07/17/2018........ BNP PARIBAS SECURITIES CORP..........cootiuiiiieiiiieiiericiesiseisssssisssessesienes | sssssesessssissssessssssssesssessssssesessessnssnes | ersesssssessnssssssessssssessaseneses 4,240,000 | ..o 4,240,000
588056 AW 1 |MERCER INTERNATIONAL INC 09/11/2018........ CONVERSION............. 548,000
552953  CE 9 |MGM RESORTS INTERNATIONAL .| 08/02/2018 BARCLAYS CAPITAL INC 300,000
60053*  AA 8 |MILLER ENVIRONMENTAL SERVICES LLC. .| 09/30/2018........ | SCHEDULED ACQUISITION 1,813
60053  AB 6 |MILLER ENVIRONMENTAL SERVICES LLC. .| 09/30/2018 SCHEDULED ACQUISITION . 2,367
55320R  AJ 6 |MP7_18-1A-ABS 08/14/2018........ BARCLAYS CAPITAL INC....ouvouiiiiiiiniriiriieiieiiessiessesisssisessesssesssesssssssess | seseesssesssesssesssssssssssssssesssesssesssssssenns | seesossssssssnesssenssnssnssnnssenns 9,275,000 9,275,000
59166D AA 5 |MST_18-1A 08/14/2018........ CREDIT SUISSE SECURITIES (USA) LLC s | | e 10,018,357 | oo 10,000,000
62957H  AD 7 |NABORS INDUSTRIES INC.........cccrvvunee. 07/30/2018........ BANC OF AMERICA SECURITIES LLC...... 620,613 | . 655,000
65479G  AC 3 |NAROT_18-B 07/17/2018........ SG AMERICAS, LLC ....2,120,000 2,120,000
63860U AL 4 |NATIONSTAR MORTGAGE LLC / NATIONST. 08/01/2018........ BARCLAYS CAPITAL INC.....ovuiieiieieiieiisieiesis s ssssssssessssssssesssssssessssss | sssssssessosssssessssssssessesssssasssessessassnes | sesosssossssssessssessesssssessossanes 458,850 | oo 460,000
78442F  EQ 7 |NAVIENT CORP . 09/07/2018........ Various 1,055,543 | e 1,075,000
Y44709  AE 6 | NK KAZMUNAYGAZ AD.......oiiiiriririeriniseiesssissiessssisssss s sssssssesessssssssssenes Do 08/31/2018........ CREDIT SUISSE SECURITIES (USA) LLC 202,400 | . 200,000
67777L  AC 7 | Ol EUROPEAN GROUP BV. [ DI 08/03/2018........ VIIOUS. ..ot | ebienb ettt nnnes | Serer ettt 921,896 | . 970,000
67095# AA 9 |OMEGA ACQUISITION CORP. 07/01/2018........ SCHEDULED ACQUISITION. ......ccoivirriieinrineereriniens 27,989 | ..o 27,989
683715  AB 2 | OPEN TEXT CORPORATION.......ottuiiuiiriinrirerinrieisesieierissieee s A 08/03/2018........ CITIGROUP GLOBAL MARKETS, INC........oririviiirirerieiiiieeinsieresisesesssniessenes | sesiseresssisesesssssesssessessssssssessssssseses | sessessesssessesssssessssnsenessssanes 278,775 | . 270,000
68573*  AA 2 | ORCHID UNDERWRITERS AGENCY HOLDING.........ccccovrirrirnns 09/30/2018........ SCHEDULED ACQUISITION 68,461 68,461
68573#  AA 8 | ORCHID UNDERWRITERS AGENCY LLC......c.cooviieriniiiiniinereniereissieriesissesesisenns | seeereseinnenns 09/30/2018........ SCHEDULED ACQUISITION 19,666 19,666
701885 AD 7 |PARSLEY ENERGY LLC/ PARSLEY FINANC........ccccovvvrirrmmirirniiniines 09/12/2018........ BBVA SECURITIES INC......ovviiiiiiiiiiiiieiiiiesiesiiiissisisssississisesssssisass | sebisessiesssesss s ssasssiees | onssesssssssessssssssssssseessssenes 158,593 158,000
72755#  AA 0 | PLASTIC COMPONENTS INC . 09/30/2018........ SCHEDULED ACQUISITION.. 10,359 10,359
69688A  AA 9 [PLMRS_13-2A - ABS......cooiiiiiiiinissiciesiss s [ 09/11/2018........ JP MORGAN SECURITIES LLC 5,000,000
69688A AC 5 |PLMRS_13-2A-ABS C.. 09/11/2018........ JP MORGAN SECURITIES LLC 2,800,000
69688A  AE 1 |PLMRS_13-2A - ABS C.. 09/11/2018........ JP MORGAN SECURITIES LLC 5,500,000
74022D  AJ 9 | PRECISION DRILLING CORP.......ccotiiiiriniinieiniieiseieierissieie s A 09/10/2018........ BANC OF AMERICA SECURITIES LLC......
75888R  AC 3 |REGT15_18-4A- ABS.. 09/20/2018........ CITIGROUP GLOBAL MARKETS, INC....
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75888R  AE 9 |REGT15_18-4A- ABS 09/20/2018........ CITIGROUP GLOBAL MARKETS, INC......couviriiiriiireiriisisssisieissssssisessssssssesss | onsssesessssssssesssssssessssssssssssessssssssnes | sssesssssessossssssssssssssassesne 7,000,000 | .coovevrerrereiniereineeeieeae 7,000,000 1FE...
78012U  GD 1 |ROYAL BANK OF CANADA (NEW YORK BRA........cooiiriereiniierieriesiresiesisresenienenes 08/21/2018........ RBC CAPITAL MARKETS, LLC 5,000,000 5,000,000

780097  BJ 9 |ROYAL BANK OF SCOTLAND GROUP PLC [ DI 08/09/2018........ BARCLAYS CAPITAL INC....o.oouiiiiiiiiinissieiiesii st ssssssssiinns | soiesisessessss s sssssses st sssnssenns | srssesssasssssssessssssnssnssonnd 6,825,354 6,770,000

78653#  AA 0 | SAFEMARKIINC......ccoiiiiirneiressere e 07/02/2018........ SCHEDULED ACQUISITION.......ccoererieireriirrirerirnes 19,455 19,455

80007R  AC 9 | SANDS CHINALTD [ DI 08/02/2018, GOLDMAN SACHS & CO LLC.....oviiirririiereiseienesiseiesisi s 799,304 800,000
BHM1R4 AE 7 | SDLF_17 - BAIN CAPITAL CREDIT - ABS 09/21/2018........ | BAIN CAPITAL DIRECT LENDING. ..1,614,545 | .. ..1,614,545

83609G AQ 8 |SNDPT_15-2A - ABS [ 08/29/2018 RBC CAPITAL MARKETS, LLC 3,588,660 3,600,000

837004 CM 0 |SOUTH CAROLINA ELECTRIC & GAS COMP 08/20/2018........ VIIOUS. ..ot | ebiebne ettt nrnes | Siester et 4.512,929 | oo 4,500,000

84519#  AD 6 | SOUTHWEST POWER POOL INC.......ccovuriiiiriiiiiereiiseiesssissisesiesssssesssesissiensenes | seesersnsinsens 09/30/2018........ SCHEDULED ACQUISITION.......ccoivieiririircirnirnns 0 0

86024T  AA 5 | STEVENS HOLDING COMPANY INC.......cccvvrvrrneirernrineines 09/26/2018. GOLDMAN SACHS & CO LLC....riiiiereieiereeiscieresis e 44,000 44,000

55334@ AA 7 |TRACHTELLC .| 09/30/2018........ | SCHEDULED ACQUISITION 15,413 15,413

913017  CX 5 |UNITED TECHNOLOGIES CORPORATION . | 08/14/2018, VIIOUS. ...ttt | ebie bt nrnes | Siest e 9,286,224 | ...ooovoie 9,199,000

92205#  AA 4 | VANLAW FOOD PRODUCTS INC........cocviirerrririanee 09/30/2018........ SCHEDULED ACQUISITION.......cooivieeireriiicernirenns 17,941 17,941

92331K  AX 0 [VENTR_23R - ABS......oiiiirieireesee e ssssssssessssssnsens. | seeersssionenes 07/11/2018........ NATIXIS SECURITIES AMERICA e | e | b 2,100,000 | oo 2,100,000

92331K  AZ 5 |VENTR_23R-ABS .1 07/11/2018 NATIXIS SECURITIES AMERICA ....7,300,000 ..7,300,000

92331K BB 7 |VENTR_23R-ABS . .1 07/11/2018........ | NATIXIS SECURITIES AMERICA 9,100,000 | .... ..9,100,000

92558K  AA 6 |VIBR_18-10A- ABS.......coiiiriiricreneereeiesienies 08/30/2018. MORGAN STANLEY & CO. LLC 5,500,000 5,500,000

92558K  AC 2 [VIBR_18-10A - ABS.......cccomirrrinrrrerirenieciseisnierienes 08/30/2018........ MORGAN STANLEY & CO. LLC 7,000,000 | oo 7,000,000

P9798*  AB 6 | VIRUTEX ILKO SA. ...ttt D 09/06/2018........ DIRECT WITH ISSUER.........ccoovirriririrciirinnns 840,000 840,000
BHM1V8 M1 8 |VISTRA ENERGY CORP 07/10/2018........ VIIOUS. ..o 0

92840V AA 0 | VISTRA OPERATIONS COMPANY LLC. s 08/07/2018........ | CITIGROUP GLOBAL MARKETS, INC.... 504,000

92914X AL 3 |VOYA_15-2A-ABS............... (O 07/13/2018 MORGAN STANLEY & CO. LLC 4,100,000

92917K  AB 0 |VOYA_18-3A- ABS... 09/17/2018........ NATIXIS SECURITIES AMERICA 5,200,000 5,200,000

92917K  AC 8 |VOYA_18-3A-ABS... 09/17/2018........ NATIXIS SECURITIES AMERICA 6,900,000 6,900,000

94946T  AD 8 | WELLCARE HEALTH PLANS INC. 08/08/2018. JP MORGAN SECURITIES LLC 85,000 | ..oovvererriernns 85,000

94989C BD 2 |WFCM_15-C26 08/08/2018........ | BREAN CAPITAL, LLC 500,000

95001Q AX 9 |WFCM_18-C46 08/10/2018. WELLS FARGO ADVISORS, LLC.......coovvrererniirieririns 3,500,000

96328D BE 3 |WHLS_18-1A.. 07/17/2018........ JP MORGAN SECURITIES LLC.......oriuiiiiiiiiinieisiiesiessiessesissssessenens | seesisesessesssiessssesssesssesssssssssssssssesss | sroesssesssessssssssssnsssesssenes 4,855,000 | ..oooviiiiiineean 4,855,000

96042G  AJ 1 [WLAKE_18-3....ciiiiiceeii e | frenesnsnsenenes 08/10/2018........ WELLS FARGO ADVISORS, LLC......oviiiuiiiiriieiiniirerissisiesiseressssseesssisseesinns | revesesssssesiesssssssssessessssssessesssesessesnes | sonssesssessessessessnsesessessanes 11,398,611 | ... ....11,400,000

98163E  AA 4 [WOART_T8-Cr.ooooericieiie st bbb 07/24/2018........ MUFG SECURITIES AMERICAS INC.......oviiireiirieiierisisiissieissssiesssssssessnns. | onsssesessssssssessssssssessssssssssssessssssssnes | sssesssssessssssssossssessassneses 4,505,000 | ..o 4,505,000

98162C AA 9 |WOLS_18-B....... 09/11/2018........ WELLS FARGO ADVISORS, LLC.......covvvrirernririreririnas 2,395,000 2,395,000

98162C AC 5 |WOLS_18-B....... 09/11/2018........ WELLS FARGO ADVISORS, LLC......oiviiiririiiiiisieississiesssssesssssssssssiesnns | sersssssesessssssssesssssssssssessssssssessessones | oessessssssssosssssosseses 3,570,000 3,570,000

98625L AA 0 |YCLO_18-1A-ABS 08/20/2018........ GOLDMAN SACHS & CO LLC 6,000,000

98625L AC 6 |YCLO_18-1A-ABS 08/20/2018........ GOLDMAN SACHS & CO LLC......oviiiiririisierississisnssisssssissnsnssssssnsssssessensens | onnssessnsnsesssensosssssssssnsssssssnssssnsssees | anvsnessessnsnssssassssssenssnssesssy 100,000 | ovvioiiissssnsiismnnnserssniaes 2,100,000

3899999. Total - Bonds - Industrial and Miscellaneous. .387,913,849 | .. 389,322,152 481,618 XXX

8399997. Total - Bonds - Part 3 686,230,696 | ..vvviiiieiieia 686,704,820 1,564,740 XXX

8399999, TOAl - BOMAS. ...ttt E R EfEb e R 686,230,696 | ..o 686,704,820 1,564,740 XXX

Preferred Stocks - Industrial and Mi:

26139@ 11 5 |DPLHOLDING CORP - DALLAS SERA....... SRR 09/28/2018........ HIMCO OPERATIONAL TRANSACTION.......... . 3.410 1.00

233994 17 7 |DPL HOLDING CORPORATION. 09/28/2018........ HIMCO OPERATIONAL TRANSACTION.......... . 10.640 1.00

BHM1F4  AF 7 | JENSEN HUGHES HOLDINGS CORP.......ccccvvviirerrirrineiericirerinnes 09/30/2018........ HIMCO OPERATIONAL TRANSACTION.......... | 40,000.000 ...473,626 1.00

55331# 11 8 | MPE FLOW HOUSE INC 09/28/2018........ HIMCO OPERATIONAL TRANSACTION.......... . 1,293.440 11,380 1.00
BHM1E1 SJ 7 [MPEPOWER STRUCTURESINC - PFDA...... 09/28/2018........ HIMCO OPERATIONAL TRANSACTION.......... . 3,464.120 31,493 1.00
BHM1PT U2 8 |PLASTIC COMPONENTS INC 09/28/2018........ HIMCO OPERATIONAL TRANSACTION.......... . 1,160.640 19,440 1.00
BHM1KH ZK 4 | TAILWIND CUMMING HOLDING CORPORATL........cccccouvuue 09/28/2018........ HIMCO OPERATIONAL TRANSACTION.......... . 5,050.030 33,285 1.00

8499999. Total - Preferred StOCKS - INAUSHIAl @NT MISCEIIBNEOUS.................c.oiviviereierieeieieieeeeeteteeiies oeeeteteteseeeeteseteteseseeaesesessssesesseaesssssassesassesesessssssesssesetssesaesesasseseses s assesssesetessassesansesesesasassesansesesesasasssesssssesesannsssens  anesesesasnssssssssesesasesssssssssesesassasssnsssns | sevessesssossssesasseseessastssasnsees 709,673 XXX

8999997, Total - Preferret STOCKS = PaIt 3.ttt ote o0 s o0 s o088 E e E 888608 SEE 00880 EEE L8 E e E e 8 £ o088 £E R E 40 E L8 EE R E LR h e E Rt edienE e eeE Rkttt s | eebenes st 709,673 XXX




Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

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

1 2 3 4 5 6 7 8 9 10
NAIC Designation or
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends Market Indicator (a)
8999999, TOLAI = PTEIEITEA SIOCKS. ...........cveiviieieiiieieeietete ettt sttt ettt bt ss s b s s e sebsssssessesses  ssessesassessesssesssessessesassessesssssssessessesessessesesessessee et ansessesaesessess e e esessessesaesesses et ssessessesansesees et essessessesensessessesessessesanses  tebssssessssessesssssssesssssesassessessnssssessssnses | tebessessessesssessessnsensessesssssnea 709,673 XXX e 0. XXX ovovrran
Common Stocks - Mutual Funds

41664R 37 4 |HARTFORD MULTI ASSET INCOME CL Y..ooviviriierieieierineieeisieissienes 08/30/2018........ DIVIDEND REINVESTMENT.......ovuiiiiiiniiresisisisssiessssssiesessssssesesssisssessess | rersnssessesssssessssssssssnenes 27,116.890 | oo 253,500 XXX
416647 10 7 |HARTFORD MUNICIPAL INCOME CL A.....ooviiieriiieierinririeniserseiseiserssiseeesissisnens | seeereseinsenes 08/31/2018........ DIVIDEND REINVESTMENT, 1,616.260 16,502 XXX
416647 20 6 |HARTFORD MUNICIPAL INCOME CL C 08/31/2018........ DIVIDEND REINVESTMENT, 1,601.230 XXX
416647 40 4 |HARTFORD MUNICIPAL SHRT DUR CLA... 08/31/2018........ | DIVIDEND REINVESTMENT.. 1,045.980 XXX
416647 50 3 |HARTFORD MUNICIPAL SHRT DUR CL C...ovoiiririiisiienisississierssessensses s 08/31/2018........ DIVIDEND REINVESTMENT, 970.340 XXX
9299999. Total - Common Stocks - Mutual Funds XXX
9799997. Total - Common Stocks - Part 3 XXX
9799999. Total - Common Stocks................. XXX
9899999. Total - Preferred and Common Stocks... XXX . XXX
9999999. Total - Bonds, Preferred and Common Stocks XXX 1,564,740 XXX

¥'¥030

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....1.




Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

SCHEDULE D - PART 4
Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15

F Current Bond

4 Year's Interest /

r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
Bonds - U.S. Government
25044@ AA 1 |DESERT SUNLIGHT FUNDING I-GTD...... .. | 07/07/2018. | SCHEDULED REDEMPTION......... | coooovvvereriicciiiins | e 60,502 | ........... 60,502 | ............ 60,502 ...60,502 0 0 LU O 0 [0 [ iiie80,502 | 0 | 0 [ e (U I 1,591 | 09/30/2036.
362000 JD 7 |GNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 51 51 53 59 0 (8) 0 8) 0 0 2 [03/01/2032.
36200Q@ WP 5 |GNMA 30Y .. | 09/01/2018. | SCHEDULED REDEMPTIO 28 28 29 33 0 (4) 0 (4) 0 0 1 (01/01/2032.
36200W TB 7 |GNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 2) 0 ) 0 0 2 | 11/01/2031.
36201C PY 4 |GNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (11) 0 (11) 0 0 18 | 01/01/2032.
36201E 3C 2 |GNMA 30YR. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (18) 0 (18) 0 0 8 |05/01/2032.
36201F PK 7 |GNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (79) 0 (79) 0 0 33 | 05/01/2032.
36201F Q6 7 |GNMA 30Y! .. | 09/01/2018. | SCHEDULED REDEMPTIO 0 (285) 0 (285) 0 05/01/2032.
36201F T5 6 |GNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (4) 0 (4) 0 0 3 | 03/01/2032.
36201 EW 5 |GNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (44) 0 (44) 0 0 22 | 04/01/2032.
36201K KP 0 |GNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (1) 0 (1) 0 0 1| 04/01/2032.
362010 AH 7 |GNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (240) 0 (240) 0 0 60 | 08/01/2032.
362094 6R 6 |GNMA 30V .. | 09/01/2018. | SCHEDULED REDEMPTIO 0 (0) 0 0)].. 0 0 1 |07/01/2030.
36209E VR 0 |GNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (4) 0 (4) 0 0 1 [10/01/2028.
362098 TU 5 |GNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (269) 0 (269) 0 0 23 | 06/01/2028.
3620A1 X7 8 |GNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (76) 0 (76) 0 0 47 | 06/01/2039.
3620A8 LU 5 |GNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (42) 0 (42) 0 0 25 | 08/01/2039.
3620A9 SH 5 |GNMA 30V .. | 09/01/2018. | SCHEDULED REDEMPTIO 0 (131) 0 (131) .. 0 09/01/2039.
3620AC 3Z 5 |GNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (319) 0 (319) 0 0 254 {09/01/2039.
3620AC 4G 6 |GNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (63) 0 (63) 0 0 49 |09/01/2039.
36210P UP 7 |GNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (1) 0 (1) 0 0 0 | 02/01/2029.
36211S  XZ 5 |GNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (82) 0 (82) 0 0 38 | 11/01/2029.
362120 WR 3 |GNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (3) 0 (3) .0 0 6 | 08/01/2030.
36213D 3C 0 |GNMA 30YR .. | 09/01/2018. | SCHEDULED REDEMPTION 0 7 0 7 0 0 11 102/01/2032.
36213E YA 8 |GNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 22 0 (1) 0 (1) .0 0 1| 04/01/2032.
362138 EB 7 |GNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 92 0 (6) 0 (6) 0 0 4 |06/01/2031.
36213T 6Y 4 |GNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 555 0 (27) 0 (27) .0 0 17 110/01/2031.
36213V R2 6 |GNMA 30YR.. ... | .. 09/01/2018. | SCHEDULED REDEMPTION......... | ccoovvveererrmncirmnnns | e 1,213 | 1,213 | 1,275 | 1,272 0 (59) 0 (59) 0 0 61 | 11/01/2031.
36213X  T5 3 |GNMA 30YR....coooivireirirersereris ..| 09/01/2018. | SCHEDULED REDEMPTION 0 2) 0 (2) 0 0 2 |05/01/2032.
36220K 6H 1 |GNMA 30YR. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (22) 0 (22) 0 0 341 08/01/2019.
36225B G7 7 |GNMA 30YR PLATINUM .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (28) 0 (28) 0 0 16 | 12/01/2029.
362258 LL 0 |GNMA 30YR PLATINUM.... .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (136) 0 (136) 0 0 76 | 12/01/2030.
36225B NC 8 |GNMA 30YR PLATINUM.... .. |..109/01/2018. | SCHEDULED REDEMPTION.. 0 (5) 0 (5) .0 0 4 | 05/01/2031.
362258 PM 4 |GNMA 30YR PLATINUM........cccocvmmrrrrns .. | 09/01/2018. | SCHEDULED REDEMPTION 0 (68) 0 (68) 0 0 27 | 09/01/2031.
36225B TE 8 |GNMA 30YR PLATINUM .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (599) 0 (599) | covvrrerrrreen0 | i 3,727 | 0 | s (U N 0 | 127 | 05/01/2032.
36202E 3E 7 |GNMA2 30YR .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (224) 0 (224) 0 0 287 {03/01/2039.
36202F CN 4 | GNMA2 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (49) 0 (49) 0 0 88 | 11/01/2039.
36202F DB 9 |GNMA2 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.......... . 0 (97) 0 (97) 0 0 68 | 12/01/2039.
36202F E6 9 |GNMA230YR .. | 09/01/2018. | SCHEDULED REDEMPTION......... | covoevvvernrviinniiiens | e 10,147 | oo 10,147 0 (128) 0 (128) 0 0 303 [03/01/2040.
36202F EH 5 |GNMA230YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.......... 8,225 | .. 8,225 0 (72) 0 (72)]...... 01.. 8,225 02/01/2040.
36202F GW 0 | GNMA2 30YR.. .1 09/01/2018. | SCHEDULED REDEMPTION.. 0 (799) 0 (799) ] ...... 0. 4,967 06/01/2040.
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Showing all Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Quarter

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
36202F HY 5 | GNMA2 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (5,381) 0 (5,381) | .. 0 [ v B7,789 |0 (U1 N 0| e 1,355 | 07/01/2040.
36202F LP 9 |GNMA2 30YR.. <. | 09/01/2018. | SCHEDULED REDEMPTION......... | cccovvveerrrrmcmrvnnnnn | v 17,927 | i 17,927 | 18,772 | 18,969 | 0 | oo (1,042) | ..o (U O (1,042) | .. .0 0 0 586 | 10/01/2040.
3620AR  JT 9 |GNMA230YR......oocvoiiicicinicis .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (264) 0 (264) | ...... 0 0 0 224 {10/01/2040.
38373T NX 9 |GNR_01-65. .. | 09/20/2018. | SCHEDULED REDEMPTIO 0 (17) 0 7| ...... 0 0 0 347 |02/20/2029.
38377L TS 7 |GNR_I0-13T s .. | 09/01/2018. | SCHEDULED REDEMPTION.. 52,777 0 (509) 0 (509)...... 0 0 s (U N 0| e 1,663 | 05/01/2040.
38379K U2 2 |GNR_15-125 IS.....ccooviiriiciiicicicis .. | 07/19/2018. [MORGAN STANLEY & CO. LLC.... | .ccoovvrcvenirciinciiinns | 00002, 137,466 | oo 0. 2,625,984 2,306,151 0. (178,460) | .......cc..nnd 0 [ (178,460) | ........cccenen (U I 2,127,691 | .o 0| 9,775 | e 9,775 | ..... 275,249 | 07/01/2055. [ 1................
CREDIT SUISSE SECURITIES
38379K PC 6 |GNR_15-68 IS......cccooimmrvvinrriiriiiris . [07/2412018. | (USA)LLC | | e 1,226,043 | oo 0. 1,690,374 | .......... 1,368,156 | .......cccoc.... 0. (102,643) | .....cvvvenend 0 [ (102,643) | ... (U I 1,265,513 | ..o 0. (39,470) | ....... (39,470) | ..... 136,067 | 07/01/2057. | 1................
PERFORMANCE TRUST CAPITAL
38379K QF 8 |GNR_15-70 IS.....cociviiiriiiriccciieris . [07119/2018. |[PARTNERS, | | i 1,686,945 | .....ccoooviirnnenne 0. 1,616,377 | ..cccooeeee 177,746 | oo 0. (130,686) | ............... 0 [ (130,686) | ................ 0 [ o 1,587,060 |........cc.c.... 0 ... 99,885 | ........ 99,885 | ... 206,572 | 12/01/2049. [1................
PERFORMANCE TRUST CAPITAL
38379K ZT 8 |GNR_15-98 IS.... . [07119/2018. |[PARTNERS, | | o 9,945,548 10,001,734 | o 0 . 149,331 | .o 0 [ 149,331 | .o 01.....10,151,065 |...........0 | ...(205,517)] ... (205,517) | ..1,098,412 | 04/01/2055.
38379Y 6P 8 |GNR_16-125... .. | 09/01/2018. | SCHEDULED REDEMPTION 45,429 0 (78) 0 (78)] .. 0 0 543 | 12/01/2057.
38379U M6 0 |GNR_16-128 .. | 09/01/2018. | SCHEDULED REDEMPTION.. 295,461 0 | oo (1A73) | s 0 [ (1A73) | s 01.. 2294288 | .0 [0 | (U I 4,639 |09/01/2056.
38379U DM 5 |GNR_16-3 .. | 09/01/2018. | SCHEDULED REDEMPTION.. .30,484 0 21 0 21 | (U I 30,506 0 0 548 | 04/01/2056.
38379R HG 1 |GNR_16-39. .109/01/2018. | SCHEDULED REDEMPTION......... 8,535 ..8,558 0 (23) 0 23) ] ...... 0 LK TSI N o N I (I [V 170 | 01/01/2056.
PERFORMANCE TRUST CAPITAL
38379R HR 7 [GNR_16-39 IS.....cccccovvvimirriinriicriicnns . [07119/2018. |[PARTNERS, | | i 2,988,740 | coovvviirin 0. 3,498,184 3,153,794 0. (370,089) | ... 0 [ (370,089) | ......oooenen (U I 2,783,705 | ......cccooo..e. 0. 205,034 | ....... 205,034 | ..... 460,905 | 01/01/2056. | 1................
38379U JW 7 |GNR_16-41 .. [ 09/01/2018. | SCHEDULED REDEMPTION......... | coooeivviiririirniiiinns | oo 9,030 | .ooorvrennne 9,030 | .ooorreeran 8,99 | ..ot 9,003 0 27 0 27 | (U IO 9,030 | oo LV O (U IO (U I 170 | 06/01/2057. [ 1.......coevveen.
38379U SR 8 |GNR_16-64 .| 09/01/2018. | SCHEDULED REDEMPTION.......... 3,968 3,968 | .o 3,983 | oo 3,980 0 (12) 0 (12)|...... 0 3,968 |..coovrinnnn 0 0 0 73 [ 12/01/2057. | 1..........c.....
PERFORMANCE TRUST CAPITAL
38379U SW 7 [GNR_16-64 IS.....ccovvvriivinrieiiereirersnis .| 07119/2018. [PARTNERS, | | 008,185,710 | 0 | 6,959,773 6,180,054 0. (334,787) | vveernnnd 0 12/01/2057.
38379U WD 4 |GNR_16-86 .. | 09/01/2018. | SCHEDULED REDEMPTION 0 (371) 0 03/01/2058.
383790 ZS 8 |GNR_16-96. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (353) 0 12/01/2057.
38379U XC 5 |GNR_16-98 .. | 09/01/2018. | SCHEDULED REDEMPTIO 0 (98) 0 03/01/2057.
38379R  LJ 0 |GNR_17-1 .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 403 0 12/01/2058.
38380J) DK 1 |GNR_17-168, .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 328 0 .0 12/01/2059.
38380 FS 2 |GNR_I7-171 e .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 169 0 ] 09/01/2059.
38380 HY 7 [GNR_17-181...cciiiiccicceceeceies .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 657 0 .0 02/01/2059.
38379R  MX 8 |GNR_17-22 .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 2,447 0 2,447 | ... 0 ] 12/01/2057.
38379R MK 6 |GNR_17-23 .. | 09/01/2018. | SCHEDULED REDEMPTION 0 528 0 528 |...... 0 05/01/2059.
383790 6J 0 |GNR_17-24 .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 577 0 577 |...... 0 12/01/2056.
38379U 6M 3 |GNR_17-28 .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 888 0 888 |...... 0 02/01/2057.
383790 7E 0 |GNR_17-30. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 361 0 361 |...... 0 08/01/2058.
38379R QA 4 |GNR_17-35 .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 349 0 349 |...... 0 05/01/2059.
383790 7H 3 |GNR_17-46. .. | 09/01/2018. | SCHEDULED REDEMPTION 0 406 0 406 |...... 0 11/01/2057.
38379R UK 7 |GNR_17-64 .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 865 0 865 |...... 0 11/01/2057.
383790 4D 5 |GNR_17-9 .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 2,913 0 2,913 | ... 0 09/01/2056.
38380J VN 5 |GNR_18-47 .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 731 0 731 | 0 09/01/2050.
38380 XK 9 | GNR_18-50. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0| s 1,986 | ..coovonn (U I 1,986 | .o 0 06/01/2058.
83162C SK 0 [SBAP_09-20C........ccoomveemmrmiememiereriineins .. | 09/01/2018. | SCHEDULED REDEMPTION......... | coooevvverciienniiinns | cevrennn.84,158 | 64,158 | .. 69,742 | oo 67,411 | 0| oo (3,254) | ..vverenn (U O (3,254) | ..o 0 03/01/2029.
83162C TB 9 |SBAP_10-20B........cccceuuvrrvericriiriniiicsiis .. | 08/01/2018. | SCHEDULED REDEMPTION......... 0 (395) 0 (395)]...... 0 02/01/2030.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
o Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
83162C WB 5 |SBAP_14-20B .. | 08/01/2018. | SCHEDULED REDEMPTION.. 13,808 | 13,808 | ..covvenee 13,808 | oo 13,808 0 0 0 [ o0 o0 | 13,808 [0 [ | 0 [ 462 | 02/01/2034. | 1FE.
83162C WK 5 |SBAP_14-20G .| 07/01/2018. | SCHEDULED REDEMPTION.. ..695,980 | .......... 695,980 | .......... 704,408 702,625 0 | oo (6,645) | ...ccvvvnveenn 0 [ iieeeen(6,645) | o0 | 895,980 [0 [0 | 0 [ 21,729 |07/01/2034. | 1FE.
83162C WL 3 |SBAP_14-20H .. | 08/01/2018. | SCHEDULED REDEMPTION.. 141472 | ... 141,472 143,207 142,934 0 | covvereene(1,483) | o0 | iiieeeacn(1463) | v [ e 141472 | 0 [0 [0 | 4,320 |08/01/2034. [ 1FE.
83162C WX 7 |SBAP_15-20C. .. | 09/01/2018. | SCHEDULED REDEMPTIO 213,426 | . 213,426 | ..........213,515 213,501 0 5,924 | 03/01/2035. | 1FE.
83162C XE 8 |SBAP_15-20H .. | 08/01/2018. | SCHEDULED REDEMPTION.. 455932 | .......... 455932 | .......... 456,579 456,469 0 | cveerreee(536) | o0 | vriirirees(536) | o0 | 855,932 | 0 |0 |0 | 13,353 | 08/01/2035. | 1FE.
83162C XP 3 |SBAP_16-20B .. | 08/01/2018. | SCHEDULED REDEMPTION.. 265285 | ......... 265,285 | .......... 265,285 265,285 0 6,220 | 02/01/2036. | 1FE.
83162C XR 9 [SBAP_16-20C........cccoovmriririrmrinrirciiinninns .. | 09/01/2018. | SCHEDULED REDEMPTION.. 311,363 | .......... 311,363 | .......... 311,363 311,363 0 03/01/2036. | 1FE.
83162C XY 4 |SBAP_16-20H .. | 08/01/2018. | SCHEDULED REDEMPTION.. 465,168 | ......... 465,168 | .......... 465,168 465,168 0 08/01/2036. | 1FE.
83162C YG 2 |SBAP_17-20A. .. | 07/01/2018. | SCHEDULED REDEMPTIO 23,439 3,439 23,439 0 01/01/2037.
83162C YH 0 |SBAP_17-20B .. | 08/01/2018. | SCHEDULED REDEMPTION......... | coooooveviineiiinniiiinns | e 43,870 ...43,870 43,870 0 02/01/2037.
912810 RG 5 | TREASURY BOND.. .. | 07/12/2018. | HSBC SECURITIES (USA) INC...... | coocovvvviriiirriiriens | o 5,383,984 | ....... 5,000,000 | ....... 4,920,898 0 05/15/2044.
912810 RN 0 | TREASURY BOND.. .. [ 07/19/2018. | HSBC SECURITIES (USA) INC...... | cooooovvviirriinniiinns | v 658,092 | .......... 670,000 | .......... 672,827 0 08/15/2045.
912810 RV 2 | TREASURY BOND.. o+ [ 07/25/2018. | VaIOUS.........cvvorrverreeererieeeiienens [ cevinreeiseeiinsniiinns | e 1,670,153 | ....... 1,680,000 | ....... 1,655,834 0 02/15/2047.
912810 RX 8 | TREASURY BOND.. .. | 07/19/2018. | BARCLAYS CAPITAL INC ABTATT | ... 1,450,000 | .......1,471,070 0 | coovrereeenn(254) | o0 | e (254) |0 | e 1,470,606 | o0 | s (13,130) | ........(13,130) | ....... 30,024 | 05/15/2047.
912810 RZ 3 | TREASURY BOND.. o [ 07/19/2018. | VAIIOUS.......oovveveveiceriereiieceiienens [ v | e 43,631,152 | ..... 45,500,000 | ..... 45,330,422 | .........19,501,952 | ....ccoovvennac 0 .(1,701,248) | ...(1,701,248) | .....842,711 | 11/15/2047.
912810 SA 7 | TREASURY BOND.. .. [ 08/17/2018. | VaIOUS.........covooevererineienniiinens [ oo | o 13,693,820 | ..... 13,540,000 | ... 13,450,488 0 0 | 346 | 0 {346 |0 | 113,450,833 | 0 | e 142,986 | ....... 142,986 | ... 183,275 | 02/15/2048.
912810 SC 3 | TREASURY BOND.. oo [ 08/17/2018. | VAIIOUS.......oovvereevercerieneeieceiienens | cevieeeiieneiiineiiinens | o 76,384,257 | ... 75,600,000 | ..... 76,236,267 0 0 05/15/2048.
912828 4L 1 | TREASURY NOTE .. [ 09/24/2018. | VaIOUS..........oooorvverrineienciennns [ o | e 3,977,637 | ....... 4,000,000 | ....... 3,979,844 0 0 04/30/2023.
912828 4N 7 | TREASURY NOTE.. .. | 08/15/2018. | SG AMERICAS, LLC ,300,773 | ....... 3,300,000 | .......3,270,094 0 0 05/15/2028.
912828 4R 8 | TREASURY NOTE .. | 08/15/2018. | SG AMERICAS, LLC......cocooovvvviiies [ o | e 1,004,141 | ...... 1,000,000 | .......... 997,414 0 0 05/31/2025.
912828 XY 1 |TREASURY NOTE .. [ 09/24/2018. | SG AMERICAS, LLC.....ccoovovvrviies | o | e 51,054,633 | ... 51,300,000 | ..... 51,206,777 0 O | oo 1,722 | 0 | 06/30/2020.
912828 Y2 0 |TREASURY NOTE . [ 08/14/2018. | VaIOUS........ovovucrieincicsssicissniiannns | covisnsiisssiisnsiianns | o 39,904,820 | ..... 40,000,000 39,890,625 0 0 , , ) 07/15/2021.
0599999. Total - BONAS - U.S. GOVEIMMENL. ... ieeeciiieiiii it oiiis s ....270,384,494 |...247,233,104 |....275,144,509 | ........ 57,081,910 | ..oococovreenacs 0 ... (966,905) | .....cccoo...c 0 | (966,905) | ......cccooee.0 | ... 271,054,120 |................ 0 |...(669,627) ] ...... (669,627) | ..5,043,981 XXX
Bonds - All Other Government
135087 B8 6 |CANADA (GOVERNMENT OF).................. B | 08/27/2018. | BMO CAPITAL MARKETS CORP.. | ......coovvvirmrvrirarnis | e 1,228,100 | ....... 1,156,337 | ...... 1,238,835 414,983 0 (2,669) 0 (2,669) | ........ 14,354 | .......... 1,230,364 | ...... (71,983) | ........ (2,264) | ........ (74,247) | ....... 20,252 | 03/01/2019. | 1FE............
SANTANDER INVESTMENT
195325 BR 5 |COLOMBIA (REPUBLIC OF)........c.ccceeeene. D|09/12/2018. [ SECURITIESINC | | v 428,000 | .......... 400,000 | .......... 439,678 438,937 0 (543) 0 [GS<) I — (U S 438,395 | .....cccooenene. 0. (10,395) | ........ (10,395) | ........ 23,625 |02/26/2044.
P3772N  HK 1 | COLOMBIA (REPUBLIC OF).......ccccovvrrvnne D[ 09/12/2018. | HSBC SECURITIES (USA) INC...... | covevvereirerinriseirenns | v 949,000 | ....... 1,000,000 | .......... 971,500 977,093 0 2,879 0 2,879 |...... 0 [ vieeren979,972 | 0 | (30,972) | ........ (30,972) | ........ 26,177 |03/15/2023.
219868 BW 5 | CORPORACION ANDINA DE FOMENTO. | D |08/10/2018. | HSBC SECURITIES (USA) INC...... | coocooveverreriirirines | s 131,056 | .......... 132,000 | ... 131,988 131,995 0 2 LU EOR 2 | 0 [ oo 131,997 |0 | (L5 D I— (941) [ .. 2,009 |05/10/2019.
CORPORACION FINANCIERA DE BANC OF AMERICA SECURITIES
P31389 AY 8 |DESARROL D|09/17/2018.[LLC | | o 1,226,400 | ....... 1,200,000 | ....... 1,261,600 | ........... 1,249,719 | .ol 0 | oo (8,164) | ...cvvvnveen. (U O (8,164) | ..o (U I 1,241,556 | ............... 0. (15,156) | ........ (15,156) | ....... 63,492 | 02/08/2022. | 2FE............
279158 AJ 8 |ECOPETROL SA......cocovirirviirienriieiniirnnnns D | 08/14/2018. | JP MORGAN SECURITIES LLC..... | ovvovervrirervincireis | e 96,600 | .......... 100,000 | ..coveeee 95,070 | .ovvvreiinee 95,097 0 44 0 44 | ... 0 95,140 | .covovrercinn ([ IO 1,460 | ........... 1,460 | ......... 4,210 | 05/28/2045. | 2FE............
Y23874 GR 8 |EXPORT-IMPORT BANK OF INDIA........... D | 08/14/2018. | MORGAN STANLEY & CO. LLC.... | .cccvvvevvrvercricccis | v 796,040 | ......... 800,000 | .......... 812,616 0 (VIR (1,071) | v (U O (1,071) | oo (U I 811,545 | ..o 0. (15,505) | ........ (15,505) | ....... 18,844 | 01/14/2023. | 2FE...........
MARKET AXESS TRADING
445545 AD 8 |HUNGARY (REPUBLIC OF).... . |D|09/17/2018. | PLATFORM JETSTEURIT IN 31,256 | ............ 30,000 | .ocooreee. 31,612 0 (251) 0 (251) ] ...... 0 30,500 | .cvevvreireen0 | e 755 | oo 755 | ......... 2,135 | 01/29/2020.
445545 AE 6 |HUNGARY (REPUBLIC OF).... .. | D[ 09/27/2018. | BNP PARIBAS SECURITIES CORP| .......cccoovevimriiries | o 3,960,796 | ....... 3,710,000 | ....... 4,288,863 | ........4,137,269 | .........c....... (VN I (95,498) | ....oevvnnvee (U (95,498) | .....vvveunnnd 0 | oo 4,041,772 20 (80,976) | ........ (80,976) | .....237,826 | 03/29/2021.
Y20721 BS 7 |INDONESIA (REPUBLIC OF).................... D | 09/13/2018. | GOLDMAN SACHS & CO LLC....... | coovvvevervriircrirircnes | v 595,200 | .......... 600,000 | .......... 600,850 0 0 (102) 0 (102) ] ...... 0 [ oo 600,748 |....ccoccoeeennt 0| (5,548) | .......... (5,548) | ....... 11,655 | 01/08/2022.
MARKET AXESS TRADING
486661 AF 8 |KAZAKHSTAN (REPUBLIC OF)................ D|08/09/2018. [PLATFORM | | v 608,976 | .......... 600,000 | .......... 593,040 593,113 0 78 0 78 |...... 0 [ . 593,191 | .o 0| 15,785 | ........ 15,785 | ....... 24,294 | 10/14/2044. | 2FE............
MEXICO (UNITED MEXICAN STATES)
91087B AE 0 |(GO D | 07/12/2018. | HSBC SECURITIES (USA) INC...... | ccccovveervriirrrriccns | v 574,320 | .......... 600,000 | .......... 575,728 0 0 610 0 610 |..... (U I 576,338 | ..ot 0| (2,018) | .......... (2,018) | ....... 11,563 | 01/11/2028. | 2FE...........
71654Q BE 1 |PETROLEOS MEXICANOS..........cccoouverneee D | 09/28/2018. | HSBC SECURITIES (USA) INC...... | coovvveerrrrerririenies | i 16,990 | ..o 20,000 | ..covvenees 20,540 | ..o 20,502 0 7) 0 @) 0 20,496 | ..o 0 | (3,506) | .......... (3,506) | .....ooev 840 | 06/27/2044. | 2FE............
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MARKET AXESS TRADING
71654Q CC 4 |PETROLEOS MEXICANOS........ccccomuvinner D| 09/27/2018. | PLATFORM . 52,935 | oo 55,000 | ..ocoonnee. 55,673 ...55,666 0 (6) 0 (6)]...... 0. 55,661 | ..oovvveernne (VN I (2,726) | ...vvnc (2,726) | ......... 3,816 | 09/21/2047.| 2FE............
71654Q CG 5 |PETROLEOS MEXICANOS........cccoovvrvnne D| 09/28/2018. | JP MORGAN SECURITIES LLC..... | ceevovrvrverirerieciinns | e 204,500 | ......... 200,000 | ......... 201,815 0 0 (81) 0 81)]...... (V10 201,735 [ .o (V1 I 2,765 | v 2,765 | oo 7,186 | 03/13/2027.| 2FE............
MARKET AXESS TRADING
857524 AA 0 | POLAND (REPUBLIC OF)... . | D| 09/26/2018. | PLATFORM 835,888 | .......... 800,000 900,000 860,532 0 | oo (13111) | a0 (13111) | o0 | i 847,420 | oceel0 | 1i(11,632) | .. (11,532) | e 38,381 | 04/21/2021.
857524 AB 8 | POLAND (REPUBLIC OF D| 09/27/2018. | JP MORGAN SECURITIES LLC.. ..842,000 | . .800,000 890,000 883,027 0 (14,115 | o0 | 868,912 | 0 | (26,912) | ........(26,912) | ... 40,889 |03/23/2022.
77586R AC 4 |ROMANIA (REPUBLIC OF). .| D| 08/08/2018. | GOLDMAN SACHS & CO LLC....... 608,175 | .......... 530,000 624,738 622,834 0 (1,092) | a0 | 821,742 |0 [ (13,567) | .. (13,567) | ..o 34,086 | 01/22/2044.
CITIGROUP GLOBAL MARKETS,
77586T AA 4 |ROMANIA (REPUBLIC OF).......cccovvmrrrneee D|08/08/2018.[INC s | s 109,500 | ..cooeeee 100,000 | ..coveneee 115,125 112,140 (VI IO (1,691) | v (U (1,691) | oo (11 110,449 | ..o (V1 I (949) | ovvorvrne (949) | ...cnn 6,806 | 02/07/2022. | 2FE............
BANC OF AMERICA SECURITIES
836205 AU 8 | SOUTH AFRICA (REPUBLIC OF).............. D|07/20/2018. |[LLC | | e 1,102,500 | ....... 1,200,000 | ....... 1,126,000 0 (V] I 1,835 | v (U I 1,835 | .o (U I 1,127,835 | .o 0 | (25,335) | ........ (25,335) | ....... 31,820 | 10/12/2028. | 3FE............
836205 AW 4 |SOUTH AFRICA (REPUBLIC OF).............. D] 07/20/2018. | HSBC SECURITIES (USA) INC...... | ccovovirsnrrnrirniiinnns | o 193,500 | ..cooveees 200,000 | .......... 191,900 0 0 130 0 130 |...... (O 192,030 | .o 0 | 1470 | oo 1,470 | ... 3,153 | 09/27/2027.| 3FE............
1099999. Total - Bonds - All Other GOVEMMEN. ... ississiiasiiins | eresesesseesssssssss sttt senseninns | seens 14,591,732 | ..... 14,233,337 | ..... 15,167,170 | oo 10,623,660 | ..oovvvncrennnd 0] . (132,820) ] coooovevenad 0 | (132,820)| ........ 14,354 | ......... 14,817,799 | ...... (71,983) | ....(226,067) | ...... (298,050) | .....613,059 XXX XXX
Bonds - U.S. Special Revenue and Special A it
30711X AA 2 |CAS_13-CO1... .. | 09/25/2018. | SCHEDULED REDEMPTION......... [ coecereeeniinerieries | coreenn 391,880 | .......... 391,880 | .......... 395,700 394,470 0 (2,590) 0 (2,590) | .. 0] 391,880 | 0 | (11 0| e 7,393 | 10/25/2023.
30711X AC 8 |CAS_14-C01... .. | 09/25/2018. | SCHEDULED REDEMPTION......... [ covverrvenrrrerireries | woeire 168,850 | ..cvveuee 168,850 | ..cvveeee 168,850 168,850 0 0 .0 0 0 3,588 | 01/25/2024.
30711X AE 4 |CAS_14-C02 .. | 07/18/2018. | BARCLAYS CAPITAL INC......cocovves [ worerirmrernenrneniineines | vvenne 1,023,082 | ....... 1,020,650 | ....... 1,020,650 1,020,650 0 0 0| 1,020,650 | o0 | e 2,432 | 2,432 | .o 14,828 | 05/25/2024.
312963 J6 9 |FGOLD 15YR. ...| .| 09/01/2018. | SCHEDULED REDEMPTION.. 0 0 .0 0 0 26 | 12/01/2018.
312963 P54 |FGOLD 15YR ..o .. | 09/01/2018. | SCHEDULED REDEMPTION 0 0 0 0 17 | 12/01/2018.
3128FY 5N 1 |FGOLD 30YR .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (38) 0 0 45 | 04/01/2028.
31292G TN 6 |FGOLD 30YR .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (7 0 0 17 | 10/01/2027.
31292G Y5 9 |FGOLD 30YR .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (0) 0 0 0 | 03/01/2029.
31292H 4H 4 |FGOLD 30YR ... | .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 148 | o0 | 148 | 0 [ 13,401 |0 [ (V1 (U IO 478 | 12/01/2033.
31296P TL 6 |FGOLD 30YR....covvomrimerireriirinrierieniiens .. | 09/01/2018. | SCHEDULED REDEMPTION 0 (3) 0 0 16 | 10/01/2033.
31298F 2A 9 |FGOLD 30YR. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 1 0 0 2 | 01/01/2031.
31298F JL 7 |FGOLD 30YR .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 0 .0 0 2 (01/01/2031.
3132GG A7 0 |FGOLD 30YR .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (119) 0 0 88 | 08/01/2041.
3132GG BD 6 |FGOLD 30YR ... | .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (14) .0 0 11 108/01/2041.
3132GG  BZ 7 [FGOLD 30YR.....ccmivrrrereererenerierieninnens .. | 09/01/2018. | SCHEDULED REDEMPTION 0 (197) | v | e (197) | 0 | iienid,526 | 0 [ (V1 (U IO 134 | 08/01/2041.
3132GJ EE 5 [FGOLD 30YR .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (8) .0 0 5 [09/01/2041.
3132GJ MJ 5 |FGOLD 30YR .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (167) [ covverreeenns0 | e (167) a0 [ 003,636 |0 | e (U (U IO 109 | 09/01/2041.
3132GJ) QQ 5 |FGOLD 30YR .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (138) 0 0 89 [09/01/2041.
3132GK BW 5 |FGOLD 30YR. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (85) 0 0 59 [10/01/2041.
3132GK DE 3 |FGOLD 30YR .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (285) 0 0 10/01/2041.
3132GK DR 4 |FGOLD 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTIOI 0 (138) 0 .0 10/01/2041.
3132GK EN 2 |FGOLD 30YR .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (558) . 10/01/2041.
31283H QX 6 |FGOLD 30YR GIANT. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (24) 0 0 18 | 03/01/2032.
31283H X8 3 |FGOLD 30YR GIANT. ... | .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (54) 0 0 28 | 08/01/2033.
3128M7 BX 3 |FGOLD 30YR GIANT......cvvereirrrrcrierirns .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 (57) 0 0 36 | 12/01/2038.
312903 NH 6 |FHLMC_121 .. | 09/15/2018. | SCHEDULED REDEMPTIO! 0 4 0 0 19 102/13/2021.
312910  ZD 7 |FHLMC_1306......ccceurreerrrmrricrirerireeneiinns .. | 09/01/2018. | SCHEDULED REDEMPTION.. 7. 0 (54) 0 0 31 | 06/01/2022.
313940 WW 3 |FHLMC_2680.......ccrvverriirerrriiiininieins .. | 09/15/2018. | SCHEDULED REDEMPTION......... | coocvverereeirnvrinnninns | e 24943 | ............ 24943 | e 24,990 ...24,955 0 (1) ] o0 | (1) | e | 24,943 |0 | (01 (U [ 418 | 10/15/2022. | 1....coovvvvvnv
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3137BM  JZ 0 |FHMS_KF13 .. | 09/25/2018. | SCHEDULED REDEMPTION.. .308,393 308,393 308,393 0 0 0 308,393 2,932 | 11/25/2025.
31362J UN 3 |FN6/12 11TH COFI ARM .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 5 0 6 | 06/01/2028.
3136AV 6R 5 |FNGT_17-T1... .. | 08/01/2018. | SCHEDULED REDEMPTION.. 0 0 LU AR (U 0 14 | 06/01/2027.
31418P 6N 0 |FNMA 15YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION......... | cooooovvvereriicniiiens | e 4,006 4, 0 (93) 0 (93)]...... 0 4,006 |. 03/01/2025.
31418T XF 9 |FNMA 15YR... .. [ 09/11/2018. | Various.........c..ovvvverrrrenn. 24,641 ...24,082 0 (217) 0 (217)] ...... 0. 25,095 05/01/2025.
314180 2M 5 |FNMA 15YR... o [ 09/11/2018. [ VAOUS.........vvevveerireiieseienens [ e | v 180,691 | .......... 176,160 0 (899) 0 (899)]...... (V0 183,243 06/01/2025.
314194 BJ 5 |FNMA 15YR... .. | 09/01/2018. | SCHEDULED REDEMPTIOI 5,702 5,702 0 (329) 0 (329) ] ...... 5,702 06/01/2025.
314194 HL 4 |FNMA 15YR... .. | 09/11/2018. | Various .162,075 0 (632) 0| ieernnnn(632) ] ... 67,996 08/01/2025.
31371H  VJ 4 |FNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTIO 0 0. 0 0 0 |09/01/2029.
31371L CD 9 |FNMA 30YR... .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 0 0 0 15 | 09/01/2033.
31371L DH 9 |FNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 0 0 0 263 | 10/01/2033.
31383) WE 6 |FNMA 30YR... .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 0 0 1[07/01/2029.
31383M QB 2 |FNMA 30YR... .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 0 0 25 [12/01/2028.
31383Q¢ FC 3 |FNMA 30YR... .. | 09/01/2018. | SCHEDULED REDEMPTIO 0 0 0 11 1 08/01/2029.
313838 W5 5 |FNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 0 0 8 | 10/01/2029.
31386M ZB 9 |FNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 0 0 10/01/2030.
3138A2 BL 2 |FNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 0 0 12/01/2040.
3138AK  SA 8 |FNMA 30YR... .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 0 0 08/01/2041.
3138AR X3 3 |FNMA 30YR... .. | 09/01/2018. | SCHEDULED REDEMPTIO 0 0 09/01/2041.
3138AS RZ 7 |FNMA 30YR... .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 0 09/01/2041.
3138EG EW 0 |FNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 | corrreerreen(258) | o0 | erireeed(258) | o0 | i 8,146 | 0 | e 0 11/01/2040.
31390B WE 4 |FNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 0 04/01/2032.
31390P GK 7 |FNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 0 08/01/2032.
31391W  5H 0 |FNMA 30YR... .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 .0 04/01/2033.
31400 SJ 9 |FNMA 30YR .. | 09/01/2018. | SCHEDULED REDEMPTION 0 0 02/01/2033.
31401B 4L 6 |FNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 .0 05/01/2033.
31401B NS 0 |FNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 0 04/01/2033.
31402C PL 0 [FNMA 30YR... .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 .0 11/01/2033.
31402C U6 7 |FNMA 30YR... .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 0 03/01/2034.
31402E AQ 1 |FNMA 30YR ..| 09/01/2018. | SCHEDULED REDEMPTION 0 0 07/01/2033.
31403F JW 5 |FNMA 30YR... .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 0 10/01/2033.
31404B SQ 6 |FNMA 30YR... .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 0 02/01/2034.
31405A U9 2 |FNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 0 06/01/2034.
31406A 6Y 3 |FNMA 30YR... .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 .0 12/01/2034.
314060 EL 6 |FNMA 30YR .. | 09/01/2018. | SCHEDULED REDEMPTION 0 0 12/01/2034.
314106 RA 3 |FNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 | cooreeene(TATE) | o0 | e (1A76) | 0 | 9,300 | 0 [ s 0 12/01/2037.
31412N SL 1 |FNMA 30YR... .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 0 12/01/2038.
314130 TQ 2 |FNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 | oo (141) | 0 | e (1) o0 | 002,566 {0 | e 0 12/01/2037.
31415Q P9 1 |FNMA 30YR... .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 | cooveerne(4,369) | oo 0 01/01/2038.
31416B VH 8 |FNMA 30YR .. | 09/01/2018. | SCHEDULED REDEMPTION 0 12/01/2034.
31418M A2 8 |FNMA 30YR... .. | 09/01/2018. | SCHEDULED REDEMPTION.. 0 08/01/2037.
31418M PU 0 |FNMA 30YR... .| 09/01/2018. | SCHEDULED REDEMPTION.. 0 | cooreeene(1,808) | oo 03/01/2037.
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31419A VB 0 |FNMA 30YR... .. 1 09/01/2018. | SCHEDULED REDEMPTION......... [ cocveverenrivniicnnines | e 11,734 | i 11,734 | e 12779 | e 13,341 | o 0 )| - (1,808) | o0 | el 1734 |0 [0 [0 [ 04/01/2037.
3138EL  5M 1 |FNMA30YR.... .. | 09/01/2018. | SCHEDULED REDEMPTION......... | ccocoovvvienvivicniiiins | 2eennn.528,203 | Lo 528,203 563,367 0 ,164) | .. , 11/01/2043.
3138EM HU 8 |FNMA30YR.... .. | 09/01/2018. | SCHEDULED REDEMPTION.. 34816 | 34,816 | ..........37,168 | ..coccovvennn. 37,039 0 (2,224) 0 (2,224 01/01/2044.
3138ER NP 1 |FNMA30YR .. | 09/01/2018. | SCHEDULED REDEMPTIO ..191,600 .191,600 191,660 ) 10/01/2046.
3138W9  VJ 6 |FNMA30YR.... .. | 09/01/2018. | SCHEDULED REDEMPTION......... [ coocenrvicniireriveninas | v 147,413 | oo 147,413 156,980 ) [T | OO (9,567, v 4,278 | 10/01/2043.
3138WA N5 2 |FNMA30YR.... o [ 09/11/2018. | VAOUS.........cvveoevereiieneieneiiinens [ oo | e 12,472,489 | ... 12,210,903 .12,677,348 20,715 | ... 0 ...(225574) | ... (225,574) | .....378,637 | 12/01/2043.
3138WA  SP 3 |FNMA 30YR.... .. | 09/01/2018. | SCHEDULED REDEMPTIOI 23,363 | ... 23,363 (744) | ...... 0 23,363 0 0 539 | 01/01/2044.
3138WJ AU 2 |FNMA30YR.... .. | 09/01/2018. | SCHEDULED REDEMPTION......... | ccocoovvvvcnriicnniiinns | eeveeennn57,080 | 18 |...... 0 57,030 0 0 913 | 10/01/2046.
3138WK NT 8 |FNMA30YR .. | 09/11/2018. | Various. . 0 6,870,837 ....(262,668) | ......(262,668) | ..... 04/01/2047.
3138X0 PT 9 |FNMA30YR.... .. | 09/01/2018. | SCHEDULED REDEMPTION......... | ccocoovvveinviienniiinns | ceveeennn80,611 | (2,249) 07/01/2043.
3138X1 UK 0 |FNMA30YR.... .. | 09/01/2018. | SCHEDULED REDEMPTION......... | coecosrvvererivrirririnns | e 110,313 | 115,939 ...(5,626) | .. 08/01/2043.
3138XB XY 5 |FNMA30YR.... .. | 09/01/2018. | SCHEDULED REDEMPTION......... | ccocovvvveenniiinniiinns | 20 287,281 | 306,217 | .0 [ 00inn(18,936) | oo | ..(18,936) | .. 12/01/2043.
3138XF  C4 5 |[FNMA30YR.... .. | 09/01/2018. | SCHEDULED REDEMPTION.. 506 0 0 (19) 04/01/2044.
3138XQ  VJ 7 |FNMA30YR .. | 09/01/2018. | SCHEDULED REDEMPTIO .89,684 0 0 (2,400) | .. 07/01/2044.
3138XS EJ 2 |FNMA30YR.... .. | 09/01/2018. | SCHEDULED REDEMPTION.. 110,317 0 0 (2,749) | .. 07/01/2044.
3138Y5 WF 9 |FNMA30YR.... .. | 09/01/2018. | SCHEDULED REDEMPTION.. .11,909 0 0 (866) 12/01/2044.
31402R  UN 7 |FNMA30YR.... .. | 09/01/2018. | SCHEDULED REDEMPTION.. 22,042 02/01/2035.
31410L VC 3 |FNMA30YR.... .. | 09/01/2018. | SCHEDULED REDEMPTION.. 162,681 01/01/2047.
31413L  2G 3 |FNMA30YR .. | 09/01/2018. | SCHEDULED REDEMPTIO 72 73 09/01/2037.
313598  JT 8 |FNMA_01-5 .|..109/01/2018. | SCHEDULED REDEMPTION.. 2,192 03/01/2031.
313921 A5 7 |FNMA_01-65 .. | 09/25/2018. | SCHEDULED REDEMPTION.. 6,738 . 11/25/2031.
313920 WQ 1 [FNMA_02-51......oiiviiriinnicnncscienns .. | 09/25/2018. | SCHEDULED REDEMPTION......... | ccocoovvveinniiinciiinns | e 6,906 ...6,917 ..6,910 08/25/2032.
31396V NH 7 |FNMA_07-26 .. | 09/01/2018. | SCHEDULED REDEMPTION......... | coocoevvvrerirrircirinns | e 897,406 | .........097,406 | .......... 633,293 662,525 04/01/2037.
31396W G5 9 |FNMA_07-65 .| 09/01/2018. | SCHEDULED REDEMPTION......... | cevovvvvvererveririrnniner | 20000 290,016 | ..........290,016 | .......... 262,039 274,983 07/01/2037.
31397L TB 5 |FNMA_08-49 .. | 09/01/2018. | SCHEDULED REDEMPTION......... | coooereveerririnciiinns | crvvreren8,385 | 18,385 | i 8,826 | ...ccoovvrrannnnn 8,948 04/01/2038.
313603 BF 8 |FNMA_89-77 ..o .. | 09/01/2018. | SCHEDULED REDEMPTION.. ..229 248 11/01/2019.
313603 B4 3 |FNMA_90-18 .. | 09/01/2018. | SCHEDULED REDEMPTION.. LT28 | ...646 720 03/01/2020.
581760 AV 7 |MCLAREN HEALTH CARE CORP.. .. | 09/19/2018. | RBC CAPITAL MARKETS, LLC...... rreeen | e 3,476,655 | ....... 3,510,000 | ....... 3,510,000 0 05/15/2048.
645913 AA 2 |NJ ST EDA PENSION w1 07/19/2018. | MORGAN STANLEY & CO. LLC.... | ..ccvvveimvrrerririnnis | e 5,777,325 | ...... 4,755,000 | ....... 5,831,484 5,797,569 02/15/2029.
3137G0 AA 7 [STACR_13-DNT...coviiirirricerieenrieniens .. | 09/25/2018. | SCHEDULED REDEMPTION......... | covorevvveerviinniiiens | cevireniens 42,432 | oo 42,432 | oo 43772 | s 43,374 07/25/2023. | 1.
3137G0 AL 3 |STACR_14-DNT...ccoooiiiiiriiiccrirererieceiens .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coooevvvinrcviiciiines | o 545510 | .......... 545510 | .......... 545,139 545,224 02/25/2024. | 1....covvveenen
NOMURA SECURITIES
3137G0 ET 2 |STACR_15-DNAT.... .. |07/18/2018. [ INTERNATIONALINC | | s 594,151 | .......... 583,708 | .......... 580,334 580,759 0 139 0 139 ..580,898 | ....ccceein0 | e 13,253 | ......... 13,253 | ....... 12,146 | 10/25/2027.
3137G0  FT 1 |STACR_15-DNA2.... woo || 09/25/2018. | SCHEDULED REDEMPTION.......c. | voovvermrrireniiinnnes | i 245861 | .......... 245861 | .......... 245,861 245,861 0 0 (U AR 0 ...245,861 20 s (U AN 0 [ 7,981 | 12/25/2027.
3137G0  GT 0 |STACR_15-DNA3........ccoovviiarriririrariins .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coooovvvircrineiiinns | o 382,994 | ........ 382,994 | ........ 382,948 382,954 0 40 0 40 |...... 0 [ . 382,994 | ..o LV (U I 0 .. 13,171 | 04/25/2028. | 1................
RAYMOND JAMES &
85434V AA 6 |STANFORD HEALTH CARE..........cccoooueuuee .. | 08/08/2018. | ASSOCIATES, INC. (ST IO 11,992,236 | ..... 12,610,000 0 0 0 0 [ o0 [0 | 12,610,000 ..(617,764) | ..... (617,764) | .....269,849 | 11/15/2048.
91412G XY 6 |UNIVERSITY CALIF REVS FOR PREV .107/19/2018. | MORGAN STANLEY & CO. LLC.... | .covvcvirvcrreriiiins | e 3,382,084 | ... 3,320,000 3,320,000 0 0 0 ...3,320,000 |...occeveenn0 | i 62,084 | ......... 62,084 | ....... 94,481 | 05/15/2045.
WEST VIRGINIA ECON DEV LOTTERY
95648X AM 7 |TXB .. 1 07/02/2018. | CALL TRANSACTION.......ccooviennne [ rvnrinniinnianiicsiinns | v 1,215,000 | ....... 1,215,000 | ....... 1,215,000 | ........... 1,215,000 0 0 (O S o I IO o I [P 1,215,000 0 0 65,246 | 07/01/2020. [ 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special A MS. s | s 52,255,614 | ..... 51,803,280 | ..... 53,394,861 | ......... 37,261,179 | oo 0. (79,349) [ ..covvvvens 0 |.en(79,349) | o0 | i 53,301,830 .(1,046,216) | ...(1,046,216) | ..1,503,544 XXX XXX

Bonds - Industrial and Mi

| us
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68245X AC 3 1011778 BC UNLIMITED LIABILITY CO.... | A [ 09/25/2018. | VAIOUS.......cccvverevrreriererrrniserenirerns | wveresinsinerissseiienes | vvens 1,433,909 | ....... 1,505,000 | ....... 1,493,800 639,639 0 772 0 772 | ... 0 1,494,406 | .............0 | ......(60,497)| ........(60,497) | ....... 52,855 | 05/15/2024.
00764M EM 5 |AABST_05-1 ... .. 1 07/18/2018. | MESIROW FINANCIAL INC........cc. | coveervvervrrmeniiines | e 1,501,254 | ....... 1,519,536 | ....... 1,440,710 | ...ccoeeeee 1,482,143 0 6,409 0 6,400 |..... 0. 1,488,551 | o0 [0 12,702 | i 12,702 18,917 | 03/25/2035.
00764M GF 8 |AABST_05-4... .. | 07/25/2018. | SCHEDULED REDEMPTION......... [ cocvveririiiniiinninns | e 66,265 | ............ 66,265 | ............ 64,942 ...66,057 0 208 0 208 |...... 0 317 | 10/25/2035.
00287Y AR 0 |ABBVIE INC .. | 09/20/2018. | Various. ,602,199 | .......4,775,000 4,676,001 0 2,399 0 2,399 0]......4,685558 |........0 |...(83358)] ...(83,358) ... 185,031 | 05/14/2035.
04542B  KS 0 |ABFC_05-HE1. .. | 09/25/2018. | SCHEDULED REDEMPTION......... [ cocvorererriiniicsnines | e 86,041 | ............ 86,041 0| s 1,599 | oo (U I 1,599 | 0. 86,041 | ..o [0 | 0 [ 1,556 | 03/25/2035.
00841L AV 8 |ABMT_14-3, .. | 09/01/2018. | SCHEDULED REDEMPTION.. 2,588 | .. 2,588 0 15 0 15 |..... 0. 2,588 72 | 11/01/2044.
00841X BJ 8 |ABMT_15-2 .. | 09/01/2018. | SCHEDULED REDEMPTION.. 8,401 | .. 8,401 0 593 0 593 |..... 0].. 8,401 | .0 |0 | 0 | 148 | 03/01/2045.
00842A AD 1 |ABMT_15-4 .. | 09/01/2018. | SCHEDULED REDEMPTION.. 225852 | ......... 225,852 0 (237) 0 (237)| ...... 0 [ . 225,852 | .ovvveerirnn0 [0 | 0 [ 5,768 |06/01/2045.
04541G KD 3 |ABSHE_04-HE4.. .. | 09/25/2018. | SCHEDULED REDEMPTIO 4127 0 31 0 06/25/2034.
04541G  SK 9 | ABSHE_05-HES5. ... | .. | 09/25/2018. | SCHEDULED REDEMPTION.. ...30,606 0| s 1,080 | ..o 0 06/25/2035.
04541G TM 4 | ABSHE_05-HES..........ccoovvemrrirrrrirerrins .. | 09/25/2018. | SCHEDULED REDEMPTION......... | cooovevveirrirernirinns | e 73,957 | i 73,951 0 602 0 07/25/2035.
004375 DU 2 |ACCR_05-3 .. | 09/25/2018. | SCHEDULED REDEMPTION.. 218,896 | e 218,896 217,353 (V1N [ 1,543 | s 0 09/25/2035.
004375 DV 0 |ACCR_05-3 .. | 07/18/2018. | WELLS FARGO ADVISORS, LLC.. | ...ccoevvnriiriicnrinns | v 1,386,219 | ....... 1,400,000 | ......1,270,500 | ........... 1,325,984 | ..o (U I 15,060 | .cooovvvenend 0 09/25/2035.
00432C CJ 8 |ACCSS_05-A.. .. | 07/25/2018. | SCHEDULED REDEMPTION ..760,767 | . .760,767 734,093 760,767 0 0 0 07/25/2034.
004421 MF 7 |ACE_05-HE2 .. | .| 09/25/2018. | SCHEDULED REDEMPTION......... | cccvveorevirririirniins | cevviees 125432 | ..cccooe. 125,432 121,995 123,994 0| s 1,438 | oo 0 04/25/2035.
004421 PS 6 |ACE_05-HE4........ccoomiiiriiiriiiniiici .. | 09/25/2018. | SCHEDULED REDEMPTION......... | cooooovvviereiinciiinns | o 140,741 | .......... 140,741 | ......... 134,848 138,338 0 2,403 0 07/25/2035.
SUSQUEHANNA FINANCIAL
00101J AF 3 |ADTCORP.......cccoovvvvmrrrnenas . [09/27/2018. |GROUP, LLLP | | s 189,940 | .......... 200,000 | .......... 189,750 0 0 122 0 122 ... (U S 189,872 | ..o 0 | 68 | .o 68 | ... 1,478 | 07/15/2022. | 3FE............
BANC OF AMERICA SECURITIES
00130H BW 4 |AES CORP.......cccoovviimriiinriiniisneisniis .. | 09/25/2018. |LLC v | e 459,675 | L 450,000 | .......... 464,625 0 0| (1,214) | v 0 [rioeeeen(1,214) | coiiiiil0 | 463411 |0 [ (3,736) | <. (3,736) | . 16,995 | 04/15/2025. | 3FE............
02660T GN 7 |AHM_05-4A .. | 09/25/2018. | SCHEDULED REDEMPTION......... cereennn 30,314 L 30,314 | oo 24,706 24774 0 5,540 0 549 | 11/25/2045. | 1FM...........
001546 AT 7 |AK STEEL CORPORATION.......ccovvvervrines 1+ | 09/25/2018. [ VAIIOUS. ....cvuvvrvrrirrireririsirenisinnns | veveverensssrissssseennns | evrenvenns 805,795 | .......... 769,000 | .......... 835,505 825,374 0 . (10,556) | ..oooverrenes 0 |eoeeeenn(10,556) | o0 | 814,818 | 0] 10n(9,023) | ...l n(9,023) | o 61,268 |07/15/2023.|4FE............
01749G AL 2 |ALLEGRO CLO ILTD ALLEG_13-1A - ABS| C | 09/07/2018. | RBC CAPITAL MARKETS, LLC...... | ceecoorvverireriririirinns | e 15,015,000 | ..... 15,000,000 | ..... 15,000,000 | ......... 15,000,000 0 0 0 | coovvnerrerinenn0 o0 | .er15,000,000 | .....c.eel0 | .. 15,000 | ... 15,000 | ... 467,673 | 01/30/2026. | 1FE............
ALLISON TRANSMISSION HOLDINGS
019736 AE 7 |INC o+ [ 09/27/2018. | VAIIOUS.........cvverveereiiceiiecniienens [ ceviereiiseeiieneiienes | v 709,599 | .......... 750,000 | .......... 752,944 752,886 0 (234) 0 | oo (234) | o0 | 752,652 | 0 | e (43,053)| ....... (43,053) | ........ 29,275 | 10/01/2027.
02007 AA 5 |ALLYA_183 .. 1 09/17/2018. | SCHEDULED REDEMPTION......... | covevererrevvernrirerinns | coerne 3,693,573 | ...... 3,693,573 3,693,573 0 0 0 O | o0 il | 03,693,573 | 0 [ 0 [ e (VN 17,436 | 07/15/2019.
02155F AC 9 |ALTICE US FINANCE | CORP. .. | 09/24/2018. | GOLDMAN SACHS & CO LLC....... | coooevvviirciiiririrines | v 416,850 | .......... 420,000 | .......... 430,690 413,991 0 (991) 0 | oo (991) o0 | 428,580 | o0 | e (11,730) | v.veer(11,730) | ... 19,516 | 05/15/2026.
00164V AE 3 |AMC NETWORKS INC.... .| 09/27/2018. | Various. ..757,388 | . .790,000 565,768 0 (124) O [ covreeeenn(124) | coiiiiinnl0 | 784,299 | 0 | (26,912) | ........(26,912) | ....... 35,918 | 08/01/2025.
03065L AG 4 |AMCAR_15-2 .. | 07/17/2018. | WELLS FARGO ADVISORS, LLC.. | ....cvvveeriviirrirines | o 2,156,372 | ...... 2,160,000 2,159,767 0 75 0 | eoverrerrerreee 15 e | 2,159,842 | 0 | (3,470) | .........(3,470) | ....... 39,780 |06/08/2021.
03065F AG 7 |AMCAR_17-1...ciiiiinriccieiecsisnie .. | 07/17/2018. | HSBC SECURITIES (USA) INC..... | cooooevvvieerriieniiriens | e 1,072,624 | ....... 1,085,000 | ......1,084,902 | ........... 1,084,921 0 11 0 [ 1 0 | 100001,084,932 [0 [ e (12,308) | ........(12,308) | ....... 19,905 | 01/18/2023.
AMERICAN AXLE & MANUFACTURING MARKET AXESS TRADING
02406P AY 6 |INC . [09/25/2018. |[PLATFORM | | s 157,661 | .......... 160,000 | .......... 160,000 0 0 0 (U AR (U (U S 160,000 |...oovvvvernee 0 | (2,339) | ..o (2,339) | .oovone 5,028 |03/15/2026.
AMERICAN AXLE AND
BHM1PW 3X 3 |MANUFACTURING IN .. | 08/28/2018. | SINKING FUND TRANSACTION.... | covcvvvverrriieriiriens | cvvvirennrennd8,130 | i 6,130 | .ovvrrerrnn 6,168 | ..o 6,130 0 0 (U AR (U 0 03/08/2024.
030506 AA 7 |AMERICAN WOODMARK CORPORATION| .. | 09/25/2018. | WELLS FARGO ADVISORS, LLC.. | ...ccovvvmrvrvirrrrinns | 20eenrn399,924 | L. 420,000 | .......... 411,035 0 0 409 0 409 |...... 0 03/15/2026.
AMERIGAS PARTNERS LP/AMERIGAS BANC OF AMERICA SECURITIES
030981 AJ 3 |FINA .. | 08/21/2018. [LLC ..237,300 | . .240,000 | ..........244,200 243,853 0 (228) 0 08/20/2026.
00252F CU 3 |AMIT_05-4 .. | 09/25/2018. | SCHEDULED REDEMPTION......... JRTSTOSTRRPTION IOV 309,909 | .......... 309,909 | .......... 309,909 309,909 0 0 0 10/25/2035.
030728 QC 2 |AMSI_04-R3 .. | 09/25/2018. | SCHEDULED REDEMPTION......... | ccooevvvieneiineiiiinns | v 125422 | ... 125422 | ... 117,811 119,530 0 5,892 0 5892 |... 0 05/25/2034.
030728 RX 5 |AMSI_04-R5 .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coveerrvinnrviinnriiens | v 254,182 | .......... 254,182 | .......... 241,498 106,921 0 8,579 0 8,579 |..... 0 07/25/2034.
03072S SM 8 |AMSI_04-R6 .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coooevvviineiicnciiinns | v 108,935 | ......... 108,935 | ......... 109,906 109,386 0 (451) 0 (451) ] ...... 0 07/25/2034.
030728 TZ 8 |AMSI_04-R8 .. | 09/25/2018. | SCHEDULED REDEMPTIOI ..296,192 .296,192 295,451 295,903 0 289 0 289 |...... 0 09/25/2034.
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030728 E3 5 |AMSI_05-R5 .. [ 09/20/2018. | VAIIOUS........covooeveirriineiinnniienens [ o | e 1,085,147 | ....... 1,084,246 | ....... 1,043,925 | ........... 1,072,659 | ...covvvvuncnd (VN I 4,450 | .o 0 | s 4,450 | ..o 0 ...1,077,110 07/25/2035. | 1FM....
030728 G2 5 |AMSI_05-R6 .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coooevvvireriiniiiiens | o 327,038 | ... 327,038 | .......... 261,630 318,249 0 8,788 0 8,788 |..... 0 327,038 08/25/2035. | 1FM...........
030728 J8 9 |AMSI_05-R7.....ccooiirininninienisiens .. | 09/25/2018. | SCHEDULED REDEMPTION......... | covoevvvereriiinniiiens | v 58,870 | ..cvvvennes 58,870 | ..ccoonne. 56,328 | ..coovrriennns 54,625 0 696 0 696 |..... 0 58,870 09/25/2035. | 1FM...........
STIFEL, NICOLAUS & COMPANY
034863 AM 2 | ANGLO AMERICAN CAPITALPLC........... D|07/24/2018.[INCORPOR | [ o 452,511 | cooveeec 450,000 | .......... 458,438 456,973 (VIR N (1,150) | oo (U O (1,150) | oo (V0 455,824 04/15/2021. | 2FE...........
SUNTRUST ROBINSON
03674X AC 0 |ANTERO RESOURCES CORP................. .. [09/24/2018. [HUMPHREY, INC. | | 000 782,808 | e 772,000 | .......... 788,708 787,307 0 | oo (4,503) | ...ovoonvnn (U O (4,503) | ..o (U S 782,803 12/01/2022.
03674X AJ 5 |ANTERO RESOURCES CORP.................. .. | 09/27/2018. | MILLENNIUM ADVISORS, LLC...... | ccocoevvvrervivicciiinns | weennn.804,509 | e 600,000 | .......... 599,520 451,000 0 (40) 0 (40) | ...... 0. 599,480 03/01/2025.
03464N  AA 0 |AOMT_18-3 .. | 09/01/2018. | SCHEDULED REDEMPTION......... | coooosvvveirrirnnnirinns | cevreenn 35,641 | i 35,641 | oo 35,640 0 0 09/01/2048.
03464N  AB 8 |AOMT_18-3 .| 09/01/2018. | SCHEDULED REDEMPTION.......... 0 0 0 0 45 | 09/01/2048.
03938L AP 9 |ARCELORMITTAL 08/22/2018. | TENDER TRANSACTION.... ,143,090 . 0 0 .(118521) | ...... (118,521) | ....... 59,543 | 10/15/2039.
013817 AJ 0 |ARCONIC INC .. | 09/21/2018. | GOLDMAN SACHS & CO LLC....... RSO IOV 315,038 | .......... 310,000 | .......... 329,375 328,010 0 | coorerene(1,169) | o0 e (1,169) | e | 326,841 | 0 | s (11,803) | ........ (11,803) ] ........ 21,034 |02/01/2027.
022249 AU 0 |ARCONICINC.... o [ 09/27/2018. | VAIOUS........ocvverevereiiceiierniienens [ cevieeeiiseeiieneiieens | cvierenes 354,329 | ......... 343,000 | .......... 381,570 374,752 0 | correeene(1797) | cviviieeen0 e (1797) | 0 | 372,954 | 0 | (18,626) | ........ (18,626) | ........ 27,755 | 01/15/2028.
042856 AA 2 |ARRW_18-1 .. | 09/01/2018. | SCHEDULED REDEMPTIO 529,871 | coovveene. 529,871 | .oooooev 529,860 0 0 04/01/2048.
042856 AB 0 |ARRW_18-1 .| 09/01/2018. | SCHEDULED REDEMPTION......... 279,066 | .......... 279,066 | .......... 279,063 0 0 04/01/2048.
045054 AH 6 |ASHTEAD GROUP PLC.. 08/31/2018. | SUMRIDGE PARTNERS, LLC. ..257,113 .250,000 250,000 0 0 08/01/2026.
045054 AD 5 |ASHTEAD HOLDINGS PLC 09/04/2018. | JP MORGAN SECURITIES LLC. 514,938 | .......... 535,000 536,338 536,308 0 08/15/2025.
BHM1U9 HW 5 |ASURIONLLC.........ccovvviirriiirniiinnicnens .. | 09/28/2018. | Various. 352,692 | .......... 350,073 | .......... 351,743 0 0 11/03/2023.
BHM1V9 SS 1 |AVOLON TLB BORROWER 1 (US) LLC.... |.. | 09/15/2018. | VAIOUS..........coocvrerrrrererrreeneriranniins | wererereenenirsnniirennees | creeeenn807,507 | oo 605,263 | .......... 603,112 0 0 01/15/2025.
05464P AB 8 |AXIS_15-1-ABS........cccoovvimmriiinriiinrins .. | 07/20/2018. | SCHEDULED REDEMPTION......... | ccoccovvvienniiinniiinns | e B17,707 | 517,707 | .......... 517,600 517,692 0 03/20/2020.
07324Q CU 8 |BAYV_03-AA .. | 09/01/2018. | SCHEDULED REDEMPTION......... | covooevvveeririririiriens | cevvvenen 1,946 | i 1,946 | oo 1,894 | i 1,946 0 02/01/2033.
07387# AA 2 |BEAR SWAMP FINANCE LP.......c.cccorvvnnee. .+ | 09/30/2018. [ VAIIOUS.......ourvrrrrerrerinierrirsninerinnns | vevereeninerssnneereninns | veveneeeene271 | s 42171 | v 42171 | o 87,081 0 10/08/2025.
BHMINT NY 8 |BJSWHOLESALE CLUBINC................... .. 1 07/02/2018. | SINKING FUND TRANSACTION.... | c.ococvvviriviicniirinns | e 1,282,530 | ....... 1,282,530 | ....... 1,286,370 | ........... 1,284,122 | ..o 0 01/27/2025.
BANC OF AMERICA SECURITIES
095370 AB 8 |BLUE CUBE SPINCO INC .. [ 09/21/2018. [LLC JSTSTTRTRRPTORN EOVPN 673,864 | .......... 597,000 | .......... 680,132 660,775 0 ..648,656 | .............0 | .....25208 | ........25,208 | ....... 54,974 |10/15/2023.
095370 AD 4 |BLUE CUBE SPINCOINC .. | 09/27/2018. | JP MORGAN SECURITIES LLC..... rree | 460,292 | .......... 400,000 | .......... 479,860 0 0 465751 |0 [ (5,459) | ... (5,459) | ... 38,444 | 10/15/2025.
09627L AQ 0 |BLUEM_14-1A-ABS .. | 07/30/2018. | SCHEDULED REDEMPTION......... | coooevvviriviinniirines | e 5,335,000 | ....... 5,335,000 | ....... 5,335,000 5,335,000 0 | 0 | 0 | 0 0 [ 5,335,000 | ...cocoonrernc0 [0 [0 | 135,642 | 04/30/2026.
09627L AS 6 |BLUEM_14-1A-ABS .. | 07/30/2018. | SCHEDULED REDEMPTIO! 0 214,665,000 |.ovcveeenn0 [0 [0 | 465,203 | 04/30/2026.
12328M AW 1 |BLX_06-AA .. | 09/20/2018. | SCHEDULED REDEMPTION.. 0| coeend7,629 | o0 | 7,629 | a0 | e 7,629 | 0 | a0 | 0 | 436 | 10/20/2038.
05577@ AM 2 |BNSF RAILWAY CO 2009-E - ABS. .. | 08/26/2018. | SCHEDULED REDEMPTION.. 0 | oo | e | eiieieenn0 [0 | 20,049 [0 [0 | il [ 1,313 | 02/26/2021.
073877 BH 4 |BSABS_05-SD2 .. | 09/25/2018. | SCHEDULED REDEMPTION.. 0 227 |03/25/2035. | 1FM..
073879 VF 2 |BSABS_05-TC1... .. | 09/25/2018. | SCHEDULED REDEMPTION.. 0 | o239 | o0 | 239 | e | e 7422 | 0 | e | 0 | 140 | 05/25/2035. | 1FM.
07387U EJ 6 |BSABS_06-HE2.. .. | 07/25/2018. | SCHEDULED REDEMPTIO 0 295 |02/25/2036.
074008 AD 1 |BSSBC_06-1A .| 09/25/2018. | SCHEDULED REDEMPTION.. 0 | oo | o0 | 0 [0 | el 127,767 [0 [0 | 0 [ 19,193 | 01/25/2034.
BUILDING MATERIALS CORP OF
120111 BM 0 |AMERICA . [ 09/24/2018. | VAIIOUS.......oovvererierrireeeiieeniienens [ eevieessisessisensinnns | e 1,130,100 | ....... 1,134,000 | ....... 1,178,363 786,673 0 (5,640) 0 (5,640) | ..ooerrvrnenn (U I 1172511 [ 0 | (42,411) | .......d (42,411) ] ....... 47,103 | 11/15/2024. | 3FE............
BURLINGTON NORTHERN AND SANTE
12189P AF 9 |FER-ABS .1 07/02/2018. | SCHEDULED REDEMPTION......... | coveververenriienriiens | cevireenens 15,727 | oo 15,727 | oo 15,727 | oo 15,727 0 0 (U AR (U R (U I 15,727 | v (VI (U N 0 [ 1,191 | 01/02/2021. | 1FE............
BURLINGTON NORTHERN AND SANTE
12189P AH 5 |FER-ABS .. | 07/15/2018. | SCHEDULED REDEMPTION......... | covovvvviverviinniiiens | cvvireniens 10,953 | oo 10,953 | oo 10,953 | covveerri 10,953 0 0 (U AR (U (U I 10,953 | .o LV (U IO (O I 433 | 01/15/2020.
22534M  AA 8 |CAALT_16-2 .. [ 07/17/2018. | VarOUS.........covovveerrreiereis RSO IOV 221525 | ... 221,860 | .......... 221,809 221,842 0 10 0 10 | ... (U I 221,852 | .0 [ (<720 — (327) | ... 3,128 | 11/15/2023.
22530L AC 0 |CAALT_17-1A .| 07/17/2018. | WELLS FARGO ADVISORS, LLC.. | ....oovvveirrrirnrrrriens | e 10,018,606 | ..... 10,135,000 | ... 10,133,960 3,513,956 0 431 0 431 |...... 0 .10,133,176 (114,570) | ...... (114,570) | ..... 183,151 | 12/15/2025.
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CAPITAL ONE FINANCIAL
14040H BQ 7 |CORPORATION .. | 09/24/2018. | MIZUHO SECURITIES USA INC.... | ..ooovvviivvvicciiinns | 16,100,960 | ... 16,000,000 | ... 16,000,000 | ......... 16,000,000 0 0 LU IO (U O 0 [ e 16,000,000 |......ccc.e..0 | e 100,960 | ....... 100,960 | ..... 378,411 | 05/12/2020. | 2FE............
14313F  AA 7 |CARMX_18-3 .. | 09/17/2018. | SCHEDULED REDEMPTION......... [ cocvrererniiriicniinns | v 1,910,386 | ....... 1,910,386 | ....... 1,910,386 0 0 0 (U AR (U 0 1,910,386 |0 | e (U N 0 [ 6,972 | 08/15/2019. | 1FE............
144531 CZ 1 |CARRLO5-NC3......coooooivireeccreceiecnes .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coooevvvircriiriiiinns | o 211784 | ... 211784 | ... 203,047 205,993 0 5,790 0 5790 |..... 0f.. 211,784 0 0 3,982 | 06/25/2035. | 1FM..
144531 DN 7 |CARR_05-NCS........ooovvvvrrriierriicriiecnees .. | 09/25/2018. | SCHEDULED REDEMPTION......... | covoervveerniiiciiirenes | e 140,095 | .......... 140,095 | .......... 140,227 0 0 (131) 0 (131 | ...... (U S 140,095 | ....cocovvenncc LV (U IO 0 [ 1,731 | 10/25/2035. | 4AM...........
12481H  AA 3 |CBAM_17-3A-ABS......ccooooiivriincriiiriens C| 07/17/2018. | SCHEDULED REDEMPTION......... | coovvveeneriscciriceies | v 280,000 | .......... 280,000 | .......... 280,000 280,000 0 0 LU IO 0 [ (U I 280,000 |.....ooccceennt 0 0 0 5,633 | 10/17/2029. | 1FE............
CCO HOLDINGS LLC/CCO HOLDINGS
1248EP BM 4 |CAPI <. [ 0912712018, | VAIOUS........vvoreeeererirccricneienens [ e | oo 790,725 | .......... 790,000 | .......... 811,618 487,588 0 (2,035) 0 (2,035) | ..oovvervvreen0 | 808,134 | 0 [ (17,409) | ... (17,409) | ... 49,891 |02/15/2026.
12508E AD 3 |CDK GLOBAL INC.......ccovevviiriinricniis .. | 09/24/2018. | JP MORGAN SECURITIES LLC..... [ ..ovvoriinricciiiciins | i 572,538 | .......... 562,000 | .......... 582,160 581,103 (VIR N (1,811) | v (U O (1,811) [0 [ 579,293 |0 | cd(6,755) | ... (B,755) | ... 26,617 |10/15/2024.
15135B AH 4 | CENTENE CORPORATION.... .. | 09/24/2018. | JEFFERIES & CO. INC......coooovvves [ covvirnriinniiinciiinns | v 455,158 | .......... 434,000 | ......... 456,844 452,572 0 (3,053) | .. (3,053) | ..coovvciennn0 | i 449,518 |0 | 5,639 | 5,639 | L 29,610 |02/15/2024.
15135B  AJ 0 | CENTENE CORPORATION .1 09/27/2018. | MORGAN STANLEY & CO. LLC.... |... 867,000 880,463 880,390 0 (1,814) | .. (1,814) | covvvviieenl0 | e 878,576 |0 [ (13,743) | .. (13,743) | ... 49,877 |01/15/2025.
BANC OF AMERICA SECURITIES
12527G AF 0 |CF INDUSTRIES INC.. .. | 09/26/2018. | LLC .250,000 230,542 0 545 0 545 ..13,340 | 03/15/2034.
12527E  AD 0 |CFCRE_11-C1 .. | 09/01/2018. | SCHEDULED REDEMPTION......... v | o2 1237 [ i 27,237 0 0 (258) | cevvrrerrrreenn0 | evririerenn27,237 {0 [0 [0 | s 1,064 | 04/01/2044.
16163Y AC 8 |CHASE_16-1... .. | 09/01/2018. | SCHEDULED REDEMPTION......... | cooovvvveerevrencirenns | cevrennn 46,847 | i 46,847 0 0 429 835 | 04/01/2045.
16163Y AD 6 |CHASE_16-1... .. | 09/01/2018. | SCHEDULED REDEMPTION......... | ccocoovvvveniiicnniiinns | e 129,688 | 129,588 0 0 2914 |0 | 129,588 | 0 [0 |0 1,692 | 04/01/2045.
16164A AD 7 |CHASE_16-2 .. | 09/01/2018. | SCHEDULED REDEMPTION......... | cooooevvveererreneirenns | cevreenenn 7197 | 71,197 0 0 (25) | cevereerrieen0 | e 71197 | 0 |0 [0 | 1,928 | 12/01/2045.
163851 AE 8 |CHEMOURS COMPANY. . | 09/25/2018. | Various. 899,044 0 (1,309) | cvovevererren0 | eiiereen897,736 |0 | .....(38,506) | .......(38,506) | ........ 39,220 | 05/15/2027.
CHENIERE CORPUS CHRISTI BANC OF AMERICA SECURITIES
16412X AC 9 |HOLDINGS .108/21/2018. [LLC e | s 775,655 | ......... 738,000 | .......... 785,048 0 0 (2,531) 0 (2,531) | o0 [ i 782,517 |0 [ (6,962) | ........(6,962) | ... 25,077 |03/31/2025. | 3FE............
CHENIERE CORPUS CHRISTI MARKET AXESS TRADING
16412X AD 7 |HOLDINGSL .1 09/24/12018. [PLATFORM | | e 460,303 | .......... 420,000 | .......... 474,723 472,013 0 (5,140) 0 (5,140) | ..ovvvevrenn0 [ e 466,873 |0 [ e i(6,570) | ... (6,570) | ... 33,378 | 06/30/2024. | 3FE............
CHS/COMMUNITY HEALTH SYSTEMS CREDIT SUISSE SECURITIES
125430 AY 6 |INC .| 07119/2018. [(USA)LLC s | e 383,468 | .......... 414,000 | .......... 390,021 389,706 0 2,005 0 2,005 [0 [ 391711 |0 ] (8,244) | (8,244) | 21,059 |03/31/2023.
125581 GR 3 |CIT GROUP INC......ccoooiriviiririiniiieciiis .. [ 08/07/2018. | VaIOUS.........cooorcrvercerieceiiereiis ST IO 1,885,064 | ....... 1,856,000 | ....... 1,889,092 | .........c 1,878,200 0 (2,067) 0 (2,067) | ..oevvvcrenen0 | 1,876,133 |0 | 18,931 | 8,931 | L 93,223 | 08/01/2023.
12559Q AA 0 |CITM_07-1 .. | 09/25/2018. | SCHEDULED REDEMPTION.. 811,338 0 3,909 0 3,909 [0 [ 815,247 |0 0 [0 [ 12,299 | 10/25/2037.
17321L AA 7 |CMLTI_13- .. | 09/01/2018. | SCHEDULED REDEMPTIO .20,991 0 354 0 354 527 |10/01/2043.
19687T AC 0 |COLT_17-1. .. | 09/01/2018. | SCHEDULED REDEMPTION.. 1,799 0 0 (01 IR 0 |0 | e 75799 [0 |0 | 0 | 173 | 05/03/2047.
12625 AA 7 |COMM_13-SFS .|..109/01/2018. | SCHEDULED REDEMPTION......... | ccoveeervvemrnrrinnirns | vvrerereene 8,718 | i 8718 | i 8718 | 8,718 0 0 LU IO 0 [0 [ 8718 |0 |0 | 0 | 118 | 04/01/2035. | 1FM..
212015 AH 4 | CONTINENTAL RESOURCES INC. .. | .. | 09/13/2018. | Various. wo | e | s 608,185 | ......... 599,000 | ......... 563,745 573,193 0 3,342 0 3,342 |0 | i 576,635 | .0 ] 10029650 | ...29,650 | ... 31,600 | 09/15/2022. | 2FE............
140274 AA 9 |CPLSE_05-1A.....cooiiiiciieceieceiecei .. | 07/29/2018. | SCHEDULED REDEMPTION......... | coooevvvieririecciiinns | o 3,041,575 | ....... 3,041,575 | ....... 3,011,159 3,041,575 0 0 LU IO 0 [0 | 3,041,575 |0 |0 | 0 | 109,041 | 01/29/2040. | 1FE............
CROWNROCK LP / CROWNROCK BANC OF AMERICA SECURITIES
228701 AF 5 |FINANCEI . [09/28/2018. [LLC | | 852,575 | 670,000 | .......... 671,013 625,000 0 (79) 0 (04) | (11 670,934 ... [ ......(18,359) | ........(18,359) | ....... 35,606 |10/15/2025. | 4FE............
64072T AC 9 |CSCHOLDINGS LLC.. .. | 09/25/2018. | BNP PARIBAS SECURITIES CORP| ..........cccvvevvvvcrirns | e 483,000 | e 460,000 | .......... 483,625 458,965 0 (2,254) 0 (2,254) | ...... (U S 477,337 | .0 | 1 5,663 | ... 5,663 | ... 35,245 |10/15/2025. | 3FE............
12647M BY 0 |CSMC_13-6 ... | .. 09/01/2018. | SCHEDULED REDEMPTION......... 0 541 0 541 | ... 0 30,558 | .cvevvrreireen0 | o0 | 0 | s 781 | 08/01/2043.
12665* AA 9 |CVS CAREMARK CTL 9-2009 - ABS......... .. | 09/10/2018. | SCHEDULED REDEMPTION.. 0 0 (U T 0 | oo 0 10/10/2031.
126650 BP 4 |CVS PASSTHROUGH TRUST -ABS........ .. | 09/10/2018. | SCHEDULED REDEMPTION......... 0 861 0 861 |...... 0 12/10/2028.
126659 AA 9 |CVSPASSTHROUGH TRUST - ABS........ .. | 09/10/2018. | SCHEDULED REDEMPTION......... | cooovrvverriviinriiens | v 37,762 | ..o 37,762 | ..o 37,762 | oo 37,762 0 0 0 [ o (U 0 07/10/2031.
126673 NW 8 |CWABS_04-12.... .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coooovvvircriinciiinns | o 600,477 | .......... 600,477 | .......... 595,598 597,671 0 2,806 0 2,806 |...... 0 03/25/2035. | 1FM..
126673 QG 0 |CWL_04-AB2 .. | 09/25/2018. | SCHEDULED REDEMPTION......... [ cooveonriicniicerirenies | o 309,338 | .......... 309,338 | .......... 287,684 296,102 0| v 13,236 | oo (U I 13,236 | .o 0 05/25/2036. | 1FM..
126670 EK 0 |CWL_05-12 .. | 09/25/2018. | SCHEDULED REDEMPTION......... | cooooevvviirciinriicnns | v 150,034 | .......... 150,034 | .......... 138,781 144,284 0 5,750 0 5750 |...... 0 02/25/2036. | 1FM..
126670 LP 1 |CWL_05-14. .1 09/25/2018. | SCHEDULED REDEMPTION......... | cooveeriicniiveiirenins | o 575713 | ........ 575713 | ... 502,310 538,092 0] oo 37,621 | o (U I 37,621 | .o, 0 04/25/2036. | 1FM..
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CITIGROUP GLOBAL MARKETS,
152314 PN 4 |CXHE_05-D . [07118/2018.[INC | | e 1,864,224 | ...... 1,863,059 | ....... 1,785,626 | ........... 1,838,517 0 6,014 0 6,014 | ... 0 [ oo 1,844,531 | ..o 0. 19,693 | ........ 19,693 | ....... 22,562 | 10/25/2035. | 1FM...........
CYRUSONE LP / CYRUSONE FINANCE
23283P AK 0 |COR .. [ 09/24/2018. | VAIOUS.........ooooeverrireierciennns [ o | e 1,505,928 | ..... 1,498,000 | ....... 1,543,003 0 0| oo (3,092) | ..ovvvrnnnn (U IO (3,092) | ..oovvvernn 0 [ o 1,539,911 | 0 ... (33,984) | ........ (33,984) | ....... 77,150 | 03/15/2027.|3FE............
23918K AQ 1 |DAVITAHEALTHCARE PARTNERS INC.. | .. | 09/19/2018. | JEFFERIES & CO. INC........ccccocoeve | coriverirmrinriiniicnei | v 462,234 | .......... 475,000 | .......... 460,750 0 0 283 0 283 |...... 0 [ 861,033 |0 | 1,202 | 1,202 | 4,463 | 07/15/2024.
23311V AD 9 |DCP MIDSTREAM OPERATING LP.... .| 07/17/2018. | BARCLAYS CAPITAL INC... 449,250 | ....... 1,496,000 | ....... 1,444,850 0 0 2,925 0 2,925 |...... 0| oo 1,447,775 | 0 | 1,475 | 1,475 | 19,967 | 03/15/2023.
BANC OF AMERICA SECURITIES
23311V AF 4 |DCP MIDSTREAM OPERATING LP.......... | .. | 09/26/2018. | LLC RSO ISV 192,000 | .......... 200,000 | .......... 199,500 0 0 4 LU O 4| 0| 199,504 |0 | (7,504) | .......... (7,504) | ......... 5,507 |04/01/2044.
24718P AA 5 |DELPHI TECHNOLOGIES PLC .| C|09/25/2018. | JP MORGAN SECURITIES LLC..... | ..covvvevrrrirerrvirienis | v 291,090 | .......... 310,000 | .......... 311,150 311,119 0 (90) 0 (90) | ...... 0 [ ooererenn311,029 |0 | e (19,939) | ........ (19,939) | ....... 15,457 | 10/01/2025. | 3FE.
DIAMOND 1 FINANCE CITIGROUP GLOBAL MARKETS,
25272K AW 3 | CORPORATION/DIAM . [09/24/12018. [INC | | e 1,928,250 | ....... 1,800,000 | ....... 1,905,548 | ........... 1,894,524 | ..ol 0| e (16,239) | ..ocvvevnvene (U (16,239) | ...cvovnrenand (U I 1,878,285 | ..o (VIR [ 49,965 | ... 49,965 | ..... 100,106 | 06/15/2024. | 3FE............
BANC OF AMERICA SECURITIES
25278X AE 9 |DIAMONDBACK ENERGY INC.................. . [09/2512018. [LLC | | s 450,000 | .......... 450,000 | .......... 447,751 447,856 0 188 0 [ 188 | 0 | 448,044 |0 [ 1,956 | ........... 1,956 11/01/2024.
25470X AW 5 |DISH DBS CORP.... ... |..|08/08/2018. | BARCLAYS CAPITAL INC... 776,970 | .......... 873,000 880,275 880,114 0 (533) 0 .(102,611) | ..... (102,611) 11/15/2024.
25470X AY 1 |DISH DBS CORP.... ... | .. 09/27/2018. | BARCLAYS CAPITAL INC... 280,500 | .......... 300,000 309,578 308,702 0 (575) 0 | covvrrerrreeee(B78) | o0 | 308,127 | 0 | e (27,627)| ........ (27,627) | . 07/01/2026.
DORMITORY AUTHORITY OF STATE OF MERRILL LYNCH, PIERCE,
64990G GK 2 |NE . [07/27/2018. |[FENNER & SMI | | e 5,821,070 | ....... 5,750,000 | ....... 5,721,250 0 0 0 LU AU (U (U R 5,721,250 | ..o 0 ... 99,820 | ......... 99,820 | ..ccoovin 0 |08/01/2048. | 1Z..............
HIMCO OPERATIONAL
23359@ AA 5 |DPLACQUISITION CORPORATION......... . [07/31/2018. |[TRANSACTION | | e 9,698,816 | ....... 9,698,816 | ....... 9,620,010 9,570,770 0| v 31,780 | oo (U I 31,780 | .o (U I 9,698,816 | ......cccooe..n. LV O (U AN 0 [.1,121,429 | 11/04/2020. | 5*Gl...........
CITIGROUP GLOBAL MARKETS,
26817R  AB 4 |DYNEGY INC.. L[0972172018. [INC e | 475,860 | .......... 462,000 | .......... 474,320 0 0 | oo (1,952) | .oovvverens (U O (1,952) | oo (U S 472,368 06/01/2023.
29445F  CP 1 |EMLT_05-1 .. | 09/25/2018. | SCHEDULED REDEMPTION......... 26,596 | ..... 26,596 | .ovveuee 25433 | oo 25,923 0 673 0 673 |...... 0 .. 26,596 04/25/2035.
29265N AS 7 |ENERGEN CORP .. | 07/18/2018. | JP MORGAN SECURITIES LLC..... | coooovvvveiririiriiricns | v 744858 | ... 743,000 | .......... 740,203 387,897 0 236 0 09/01/2021.
29273V AD 2 |ENERGY TRANSFER EQUITY LP.. .. | 09/27/2018. | Various. ,568,686 ..1,505,000 | .......1,549,308 275,973 0 (2,483) 0 01/15/2024.
294751 DK 5 |EQABS_03-4 ...| .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coocoevvveencrrmnnirines | veeerveniirenen0 [ 0000050,399 | i 5,365 0 0 0 0 10/25/2034.
26907Y AA 2 |ESHHOSPITALITY INC......cccoovvvvvinriinns .. | 09/28/2018. | Various 580,741 0| v (1,813) | v 0 05/01/2025.
35104X AA 6 |FCRT_17-1 .. | 09/15/2018. | SCHEDULED REDEMPTION......... | coooevvvernrcrrenniiinns | cerereeeen82,752 | 82,752 | i 82,746 | 82,747 0 5 0 04/15/2022.
32027N LA 7 |FFML_O04-FF7 .. | 09/25/2018. | SCHEDULED REDEMPTION.. 226,315 (1] 13,555 | oo 0 09/25/2034.
32027N LR 0 |FFML_O04-FFH .. | 09/25/2018. | SCHEDULED REDEMPTIO .30,730 0 426 0 10/25/2034.
32027N VS 7 |FFML_05-FF9. .. | 09/25/2018. | SCHEDULED REDEMPTION.. 489,827 0 9,147 0 10/25/2035.
32027N W 0 |FFML_05-FF9 .. | 09/25/2018. | SCHEDULED REDEMPTION.. 57,517 0 3,419 0 10/25/2035.
32027N XD 8 |FFML_05-FFH4... .. |.. | 09/25/2018. | SCHEDULED REDEMPTION.. rverennn 14,928 ..14,928 14,409 0 519 0 12/25/2035.
320276 AB 4 |FFML_OB-FFO......oooiiiviirrririreciicci .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coocoovvviririicciiiies | e 1,085,572 | ....... 1,065,572 995,596 0 69,976 0 06/25/2036.
35729P  JE 1 |FHLT_05-1 .. | 09/25/2018. | SCHEDULED REDEMPTIOI .103,381 .97,981 0 5,400 0 {5,400 |...... . 0. . 06/25/2035.
317350 BT 2 |FINA_04-3 .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coooevvveercirirnirenns | ceeeennnn 45,819 | 45,819 45,819 0 0 0 [ o0 | . 11/25/2034.
BANC OF AMERICA SECURITIES
319963 BN 3 |FIRSTDATA CORP.......cccoovvvmrrriirnirianens .. | 09/25/2018. |LLC e 529,076 | .. 521,000 | .......... 537,270 531,897 0 (2,944) 0 (2,944) | ..o (U I 528,953 | ..ot (V0 [ 122 | s 122 | ... 31,271 | 08/15/2023. | 3FE............
BHM1QZ 06 7 |FIRST DATA CORPORATION.......ccccooonne .. | 09/06/2018. | SINKING FUND TRANSACTION.... 22,045 | ... 22,045 | oo 22,017 | v 22,020 0 3 (U O K R (U I 22,023 | .o (V[ 22 | i 22 | s 597 | 07/10/2022. | 3FE............
ROBERT W. BAIRD & CO.
34407D AC 3 |FLY LEASING LTD .| D| 09/21/2018. | INCORPORATED e | 192,250 | .covveees 200,000 | ......... 200,000 200,000 0 0 0 200,000 |...cccoreeen0 | i (7,750) | ..cvvvv (7,750) | ......... 9,888 | 10/15/2024.
345370 CA 6 |FORD MOTOR COMPANY. ... |..| 07/26/2018.| BARCLAYS CAPITAL INC.............. SOOI ISP 2,484,049 | ....... 2,130,000 | ....... 2,549,163 2,475,300 0 .. (10,092) | ...cvvvvvvene 0 cernnn 2,465,208 L0 18,841 | ........ 18,841 | ... 164,856 | 07/16/2031.
345370 CQ 1 |FORD MOTOR COMPANY...........cccoovvummn .. | 07/26/2018. | WELLS FARGO ADVISORS, LLC.. [ ...cccoovuucmrrvirirerres | o 878,090 | ....... 1,000,000 | .......... 974,230 976,369 0 285 0 [ rvvrrreennnn285 | 0 | s 976,654 | ...covvvnnnn 0| (98,564) | ........ (98,564) | ........ 49,479 | 01/15/2043. | 2FE............
345397 YF 4 |FORD MOTOR CREDIT COMPANY LLC.. | .. | 07/26/2018. | MIZUHO SECURITIES USAINC.... | ....ccvvvvinriinriianns | 6,633,529 | ....... 6,587,000 | ....... 6,587,000 6,587,000 0 0 LU AR (U DO (U I 6,587,000 |......cccooo..e. 0 ... 46,529 | ......... 46,529 | ..... 151,945 | 01/09/2020. | 2FE...........
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350910 AN 5 |FTST_06-4TS......coevirivrirriininniiciiens .. | 09/11/2018. | SCHEDULED REDEMPTION......... 25,954 | ..... 25,954 | oo 26,083 | oo 25,987 0 (33) 0 (33) | ...... 0 25,954 | .o 0 0 0 894 [12/11/2028. [ 1FM...........
GE CAPITAL INTERNATIONAL FUNDING
36164Q NA 2 |C C|07/27/2018. [MORGAN STANLEY & CO. LLC.... | .cecovvveevrrvirvciirens | v 3,707,188 | ....... 3,804,000 | ....... 3,836,226 3,834,560 0 (677) 0 (677)]...... 0 3,833,882 ..(126,694) | ...... (126,694) | ..... 119,510 | 11/15/2035.
38082 AA 7 |GLDN_16-2A-ABS.......cccoooovmimrrrrrrrarnnenns .. | 09/20/2018. | SCHEDULED REDEMPTION......... JETSTETRRIN IOVN 144114 | ... 144114 | ... 144,114 144,114 0 0 LU IO 0 [ s (U S 144114 | 0 0 [ e (U I 3,764 | 09/20/2047.
380797 AA 8 |GLDN_16-R-ABS......ccccoovvermrrirrrrirarneens .. | 09/20/2018. | SCHEDULED REDEMPTION......... | covoeevveirriiineiiriens | e 409,722 | .......... 409,722 | .......... 409,722 409,722 0 0 (U AU (U (U S 409,722 09/20/2047.
361841 AH 2 |GLP CAPITAL LP/GLP FINANCING II..... .. [ 09/25/2018. | VAIIOUS.........ovoreeercerireiieceiienens [ cevieseiieneienniiines | e 1,872,668 | ....... 1,833,000 | ....... 1,877,463 174,387 0 (2,360) 0 [P 510) 0 ....1,874,562 04/15/2026.
36254M  AC 2 | GMCAR_17-3A.....cioirrirrierriesniiecenes .. | 09/17/2018. | SCHEDULED REDEMPTION......... | covovrvvennerierniirines | e 790,819 | .......... 790,819 | .......... 790,696 0 0 124 0 124 |...... 0 790,819 09/16/2020.
GOLDEN SPREAD ELECTRIC
38119# AC 8 | COOPERATIVE .. | 08/10/2018. | SCHEDULED REDEMPTION......... | coeoervveeriirirniriens | e 148,587 | i 148,587 148,587 0 08/10/2031.
38218G AA 0 |GOODG_18-1-ABS... .| D[ 09/15/2018. | SCHEDULED REDEMPTION......... | ccocoevvviinniiinriiinns | e 436,873 | 436,873 0 0 10/15/2053.
36242D 2A 0 | GSAMP_05-AHL. .. | 09/25/2018. | SCHEDULED REDEMPTIOI 5,485 .75,485 0 04/25/2035.
36245 AE 8 | GSAMP_06-HE7 .. | 09/25/2018. | SCHEDULED REDEMPTION......... | ccocoovvvenciiinciiinns | 136,240 | 136,240 125,736 0 10/25/2046.
362334 EC 4 | GSAMP_06-NC1 ... | .. | 09/25/2018. | SCHEDULED REDEMPTION 259,582 0 02/25/2036.
36250H AS 2 |GSMS_14-GC26 ... | .. | 07/01/2018. | Various 2,569,843 0 11/01/2047.
402635 AE 6 |GULFPORT ENERGY CORPORATION..... |.. | 09/28/2018. | Various. 0 0 05/01/2023.
40431R AD 7 |HASC_07-WF1.... .. | 09/25/2018. | SCHEDULED REDEMPTIO 43,650 0 05/25/2037.
197677 AJ 6 |HCAINC.... .. | 09/27/2018. | WELLS FARGO ADVISORS, LLC.. |... 308,500 0 12/01/2027.
404121 AF 2 |HCAINC.... .. | 09/25/2018. | JEFFERIES & CO. INC.......occcovvves | o | e 465,750 | oo 460,000 | ......... 461,038 460,754 0 05/01/2023.
437084 ET 9 |HEAT_04-B.....c.coovvviiiricciicniieceieceis .. | 09/25/2018. | SCHEDULED REDEMPTION 0 12/25/2034.
437084 MH 6 |HEAT_05-5. .. | 09/25/2018. | SCHEDULED REDEMPTION.. 0 11/25/2035.
437084 ND 4 |HEAT_05-6. ... | .. | 09/25/2018. | SCHEDULED REDEMPTION.. 0 12/25/2035.
437084 PZ 3 [HEAT_05-8....coiivviiririercriecercines .. | 09/25/2018. | SCHEDULED REDEMPTION 0 02/25/2036.
437084 UP 9 |HEAT_06-3 . | C| 09/25/2018. | SCHEDULED REDEMPTION 0 07/25/2036.
423012 B@ 1 |HEINEKENN.V. 08/15/2018. | MATURED.......c.vvrivreriieirernninnes | vverersniseeenssiinens | eeveees 2,000,000 | ...... 2,000,000 2,000,000 2,000,000 0 08/15/2018.
42770R  AA 8 |HERO_14-1A-ABS.... .. | 09/20/2018. | SCHEDULED REDEMPTION......... | covoevvveinerieriiirenes | o 158,872 | .......... 158,872 | .......... 165,624 166,477 0 | covveeene(7,606) | oo 09/20/2038.
427700  AA 1 |HERO_15-2A-ABS.... .1 09/20/2018. | SCHEDULED REDEMPTION......... | ccoocvvviinniiinciiinns | o 121,152 | o 121,152 | o 123,726 124,875 0 09/20/2040.
ROBERT W. BAIRD & CO.
42770X AC 1 |HERO_16-3A-ABS.... .| 07/11/2018. [INCORPORATED | | e 2,134,042 | ....... 2,117,828 | ....... 2,170,735 2,173,045 0 | coreereeee(728) | e | eeieeeecd(728) | a0 | 2,172,317 |0 [ 10(38,275) | .....(38,275) | ... 09/20/2042.
42770Y AA 3 |HERO_16-3B - ABS.... ... | .. [ 09/20/2018. | SCHEDULED REDEMPTION......... | coooevevirreriiriiiines | v 480,818 | .......... 480,818 484,574 485,168 0 | cooreene(4,350) | o0 | iieccn(4,350) | e | 480,818 | 0 [0 [ 0 | 09/20/2042.
42771V AA 8 |HERO_16-4B - ABS........cccoovrmrrrirmrrrinnnnens .. 1 07/11/2018. | JEFFERIES & CO. INC.......cocvvevis [ rverirnriniiniicsiines | e 1,406,330 | ....... 1,390,685 | ....... 1,385,085 ....1,384,482 0 | o8 | 0 {88 |0 | 1,384,529 | 0 (121,801 21,801 09/20/2047. .
428041 AX 5 |HFLF_17-1 . [ 08/28/2018. | VAIIOUS.........coveuereererirreiiereiienens [ cevirneiieneeisneiiinns | e 1,140,450 | ....... 1,146,528 | ....... 1,146,388 0 | o8B | a0 {58 |0 | 1,146,493 | 0 ] (6,042) | .. (6,042) | ... 04/10/2031. | 1FE............
HILTON DOMESTIC OPERATING MARKET AXESS TRADING
432833 AB 7 |COMPANY .109/27/2018. [PLATFORM | | e 241295 | ... 250,000 | .......... 243,438 0 0 416 0 416 | (U A 243,854 |.............. 0| (2,559) | .......... (2,559) | ........ 6,198 |09/01/2024. | 3FE............
CITIGROUP GLOBAL MARKETS,
BHM1UV 13 7 |HILTON WORLDWIDE HOLDINGS INC.... | .. [09/29/2018.|INC | | e 1,029,779 | ...... 1,024,656 | ....... 1,024,656 0 0 0 LU IO (U O 0 [ oo 1,024,656 |................ 0 | 5123 | oo 5123 | ... 16,289 | 10/25/2023. | 2FE............
43789A AA 2 |HOF_18-1 .1 09/01/2018. | SCHEDULED REDEMPTION......... | covoeervirenrireriiiens | e 145718 | ......... 145718 | ... 145,718 0 0 1 (U AR 1 | (U S 145,718 | oo 0 0 0 915 | 06/01/2048. | 1FE............
HOLLY ENERGY PARTNERS LP / HOLLY
435765 AG 7 |E .. | 09/25/2018. | TD SECURITIES (USA) LLC.......cc. [ ivevemvinriiricniines | e 1,253,515 | ....... 1,229,000 | ....... 1,274,688 564,413 0 (5,623) 0 (XX | — 0 [ oo 1,267,928 | ..ol 0| (14,413) | ........ (14,413) | ....... 73,221 | 08/01/2024. | 4FE............
436440 AK 7 [HOLOGIC INC.......oocoovvvarriinriereiiennienns .. [ 09/24/2018. | VaOUS..........oooorevirrrereieneiennns [ o | e 1,131,911 | ... 1,176,000 | ....... 1,182,060 827,676 0 (710) 0 (710) | ...... 0 [ o 1181111 [ 0 ... (49,200) | ........ (49,200) | ........ 43,773 | 10/15/2025. | 3FE............
HOOK SUPERX INC GUARANTEED BY C
33632 TW 7 |-ABS . [ 09/10/2018. | SCHEDULED REDEMPTION......... | coooocvvveinniiinciiinns | o 172,534 | ......... 172,534 | ......... 172,522 173,031 0 (497) 0 (497) ] ...... (U I 172,534 | .o LV (U I 0 [ 7,745 | 01/10/2023. | 2................
MARKET AXESS TRADING
443628 AF 9 |HUDBAY MINERALS INC.........cccccovvvrn. A|09/28/2018.|PLATFORM | | e 658,370 | .......... 640,000 | .......... 684,800 0 0| (4,792) | oo (U IO (4792) | ..o (U S 680,008 |............... 0. (21,637)| ........ (21,637) | ....... 29,628 |01/15/2023. |4FE............
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HUDSON TRANSMISSION PARTNERS
44416* AB 2 |LLC .. | 08/31/2018. | SCHEDULED REDEMPTION......... | ccoooovvviiceriicciiiiins | o 132,091 | .......... 132,091 | .......... 132,091 132,091 0 0 LU IO (U O (U S 132,001 | (VI O 0 [ e (U I 2,763 | 05/31/2033. | 2FE............
444454 AD 4 |HUGHES SATELLITE SYSTEMS CORP... |.. | 09/28/2018. | SUMRIDGE PARTNERS, LLC........ 205212 | .......... 210,000 | ......... 211,804 211,707 0 (122) 0 (122) ] ...... 0 | e 211,585 | a0 [ (6,373) | ..vvvne (6,373) | ....... 12,893 | 08/01/2026.
46185) AA 6 |IHSFR_18-SFR1-ABS.........cccoovvivurrirnnns .. | 07/17/2018. | SCHEDULED REDEMPTION......... e 4,692 | ..cooovrennn 4,692 | ..oovrnenn 4,692 0 0 0 LU IO 0 [ s 0. 0 0 64 | 03/17/2037.
45254T PW 8 |IMSA_04-3 .. | 09/25/2018. | SCHEDULED REDEMPTION......... [ cooienriicnnicciiiciinns | o 206,139 | .......... 206,139 | .......... 207,685 206,754 0 (615) 0 (615) ] ...... (U S 206,139 | ..coovvrennnn LV (U IO 0 [ 3,240 | 11/25/2034. | 1FM...........
43708A AT 9 |INABS_05-A .. | 08/27/2018. | SCHEDULED REDEMPTION......... | ccocovvvviiccriineiiinns | o 118984 | ......... 118984 | ......... 116,344 118,823 0 161 0 161 |...... (U S 118984 |...ccoveeennn (VI (U IR (U I 1,285 | 03/25/2035. | 1FM...........
BANC OF AMERICA SECURITIES
45688C AA 5 [INGEVITY CORP.......cccoovvrirrricriiririi . [09027/2018. [LLC e | e 1,061,685 | ....... 1,118,000 | ....... 1,108,795 0 0 581 0 581 |...... (U I 1,109,376 | ..o 0. (47,691)| ........ (47,691) | ....... 33,980 |02/01/2026. | 3FE............
MARKET AXESS TRADING
460599 AB 9 |INTERNATIONAL GAME TECH................. D|09/25/2018. [PLATFORM | | v 206,850 | .......... 200,000 | ......... 210,500 0 0. (1,734) | .. (1,734) | .. 02/15/2022.
460599 AC 7 |INTERNATIONAL GAME TECHNOLOGY.. |D|09/27/2018. | UBS SECURITIES LLC.......cccooovues | v | v 310,893 | .......... 300,000 | .......... 318,750 317,148 0. (1,650) | .. . ...(1,650) | .. 02/15/2025.
46113V AD 0 |INTERVAL ACQUISITION CORP.............. .. [ 09/04/2018. | EXCHANGE...........coocoonviinnniiiiniins [ o | e 1,291,707 | ...... 1,272,000 | ....... 1,294,877 249,803 0 (2,835) 0 (2,835) 04/15/2023.
BANC OF AMERICA SECURITIES
449934 AD 0 |IQVIAINC . [08/07/2018. [LLC e | s 498,750 | .......... 500,000 | .......... 507,625 507,426 0 (573) 0 (573) 10/15/2026. | 3FE............
SUNTRUST ROBINSON
748767 AF 7 |IQVIAINC . [07116/2018. [HUMPHREY, INC. | | s 100,750 | .......... 100,000 | .......... 101,500 101,248 0 (190) 0 (190) | ...... (U I 101,058 |...ccovvvvnacc (V0 [ (308) | ovvvoevenn (308) | ......... 3,291 | 05/15/2023. | 3FE............
JAMES HARDIE INTERNATIONAL
47032F AA 7 |FINANCE D | 09/25/2018. [ VAMOUS..........oovvverrererreiereiiinniins | coereiesnsiesnnisnnies | coneees 1,174,444 | ... 1,205,000 | ....... 1,218,819 200,000 0| o (1,534) | oo (U I (1,534) | oo 0 [ o 1,217,285 | ..o [ (42,841) | ........ (42,841) | ....... 32,941 | 01/15/2025.
47788E AA 6 |JDOT_18-B - ABS .. | 09/17/2018. | SCHEDULED REDEMPTION......... JSTSTTURTRRPTUOT EOPP 1,109,516 | ....... 1,109,516 | ....... 1,109,516 0 0 0 LU AU (U (U I 1,109,516 | .coovvciennn0 [ e (U IO 0 [ 4,219 | 08/15/2019.
478160 CF 9 |JOHNSON & JOHNSON ... || 07/19/2018.| MORGAN STANLEY & CO. LLC.... | ccovvoivviinniiinriins | o 5,377,609 | ... 5,460,000 | ....... 5,446,132 5,446,530 0 276 0 276 | ...... 0 5,446,806 |.......ccoc.0 | s (69,197) | ........ (69,197) | ..... 175,933 | 03/03/2037.
46625M AN 9 | JPMCC_O01-CIBC.......ocovvvveervriariirariiecs .. | 09/01/2018. | SCHEDULED REDEMPTION......... 26,539 | ..... 26,539 | oo 17,162 | oo 12,039 | oo 0| v 14,500 | oo 0 [ 14,500 | a0 | 26,639 [0 [ 0 [ e (U I 1,110 | 03/01/2033.
46625M W4 7 |JPMCC_04-C1 IS... .|..108/01/2018. | SCHEDULED REDEMPTION.. 0 0 0 0 0 0 2,865 |01/01/2038.
46635T CG 5 |JPMCC_11-C3 .1 09/01/2018. | SCHEDULED REDEMPTION......... | coooervveereriirnrrinns | ceverenenn 17,634 | 17,534 | 17,942 | 17,681 0 (147) 0 | oo (147) | a0 | i 17,634 | 0 | (U N (U I 608 | 02/01/2046.
SUSQUEHANNA FINANCIAL
28368E AE 6 |KINDER MORGAN INC........cccoooomurrins . |07/18/2018. |GROUP, LLLP | | e 3,492,983 | ... 2,859,000 | ....... 3,606,714 3,523,063 0| e (17,865) | ...vvevnveenn (U O (17,865) | ...covoverrenan (U I 3,505,199 | ...cocoovenene. 0. (12,215) | ........ (12,215) | .....224,650 | 01/15/2032.
496902 AP 2 |KINROSS GOLD CORP.........ccoevvrvriirnrines A|[07/16/2018. | EXCHANGE..........coovvrirrinrirniieins [ vrrersninerenssiinins | v 2,468,496 | ....... 2,473,000 | ....... 2,468,108 2,468,279 0 217 0 27 ... 0 2,468,496 | ..ol [ 0 [ e 0 ... 104,076 | 07/15/2027.
493268 AW 6 |KSLT_00-A. .. | 08/27/2018. | SCHEDULED REDEMPTION......... | coooovvviriiiecniiiiens | e 13,854 | oo 13,854 | oo 13,854 | oo 13,854 0 0 LU IO (U 0 0 0 235 | 05/25/2029.
493268 AU 0 |KSLT_99-B .| 08/27/2018. | SCHEDULED REDEMPTION.......c. | vovvererrervirneirernns | cvrvries 221543 | .......... 221543 | .......... 221,543 221,543 0 0 (01 IR (0 0 [ vvrerenn221,543 | 0 [ 0 [ e (1 4,429 | 11/25/2036.
513272 AB 0 |LAMB WESTON HOLDINGS INC.............. .. | 09/25/2018. | Various ..880,125 | ......... 900,000 | .......... 905,170 904,646 0 (407) 0 (407) | ...... 0| virerrnen904,239 |0 [ e, (24,114) | ........ (24,114) ] ....... 37,940 | 11/01/2026.
542514 KU 7 |LBMLT_05-2 .. | 09/25/2018. | SCHEDULED REDEMPTIO! ....60,663 | ........... 60,663 | ....cveuve 59,203 | .o 59,890 0 772 0 772 | ... 0 [ covereeernnnd80,663 | o0 [ 0 [ e (V1 1,079 | 04/25/2035.
LEGG MASON MTGE CAPITAL
94978# AT 4 |(WALGREEN)-ABS .| 09/01/2018. | SCHEDULED REDEMPTION......... | covevererrervirnvirernns | cvrvriens 196,788 | .......... 196,788 | .......... 201,594 199,124 0 (2,336) 0 [roieeereen(2,336) | o0 | i 196,788 | a0 [ 0 [ o 0 [ 9,453 | 08/01/2027.
526057 BZ 6 |LENNAR CORPORATION.. o [ 09/21/2018. [ VAIIOUS.........vveveeirceeireiiereiienens [ e | e 17,774 | ... 1,438,000 | ....... 1,451,848 | ........... 1,450,764 | ..ol 0 | oo (1,292) | ovvveens 0 [rvoeeeene(1,202) | o0 | e 1,449,472 |0 | (31,698) | ....... (31,698) | ........ 57,886 | 04/30/2024.
526057 CR 3 |LENNAR CORPORATIO .1 07/18/2018. | TD SECURITIES (USA) LLC ..527,850 .510,000 546,891 0 0 (565) 0 I 11/15/2024.
BHM1P1 1S 4 |LEVEL 3 COMMUNICATIONS INC. .. | 08/30/2018. | BARCLAYS CAPITAL INC 1,001 | v 1,000 | oo 1,004 | oo 1,000 0 0 0 A 1 29 | 02/16/2024.
530715 AJ 0 |LIBERTY INTERACTIVELLC.. o [ 07/18/2018. | VAIOUS.........cvvevicrieririiniieniiens [ e | v 609,526 | .......... 572,000 | .......... 606,494 602,788 0 (895) 0 601,892 | ..o | 007,634 | o 7,634 | 45,680 |02/01/2030.
50212Y AB 0 |LPL HOLDINGS INC . [ 09/28/2018. [ VAIIOUS.........ccooomeeercerircriieneiienens [ cevieneiisnsnisneniinns | cvieeenes 970,694 | .......... 995,000 | ....... 1,028,698 | .......... 1,027,372 | oo 0 | oo AN s 0 ceerenn 1,023,261 |0 [ (52,567) | .......(52,567) | ...... 59,165 |09/15/2025.
532621 AQ 2 |LROCK_14-2A - ABS . 07/18/2018. | SCHEDULED REDEMPTION......... [ cocooeriniiriniicnnines | v 4,820,000 | ....... 4,820,000 | ....... 4,820,000 | ........... 4,820,000 0 0 0 | o0 [0 | 4,820,000 | ..o [0 [0 [ 130,232 | 04/18/2026.
532621 AU 3 |LROCK_14-2A-ABS.. C|07/18/2018. | SCHEDULED REDEMPTION......... | cooveveemnriirrrrirnnes | oo 10,180,000 | ... 10,180,000 | ..... 10,180,000 ..10,180,000 0 0 0 210,180,000 | ...cocovreeen0 | o0 | ciiciieinen0 [ 336,813 | 04/18/2026.
525221 EM 5 |LXS_05-7N .. | 09/25/2018. | SCHEDULED REDEMPTION......... [ cocvoeririiniicsninns | e 33,777 | v 33777 | o 31,698 | ... 0 2,046 0 33,777 . 548 | 12/25/2035. I
525221 HQ 3 [LXS_06-1.....ccooiriiiceiiereiieceiiieneeeneis .. | 09/25/2018. | SCHEDULED REDEMPTION......... | ccooevvveririinniinns | o 3,264,545 | ....... 3,264,545 | ....... 3,144,895 3,188,063 0| 76,482 | ..ocoooenncc 0 | 76,482 | ..o (U I 3,264,545 | ................ (VI [ 0 | e 0 ... 55,726 | 02/25/2036. | 1FM...........
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57643L JH 0 |MABS_05-HE1 .. | 09/25/2018. | SCHEDULED REDEMPTION......... | covvevvvervvvrrnrniriens | cvrreenn 88,401 | oiiii 68,401 | oo 60,193 65,848 0 2,554 0 2,554 |...... 0 05/25/2035. | 1FM....
554694 AA 7 |MACKINAW POWERLLC... .| 07/31/2018. | SCHEDULED REDEMPTION......... | ccocoovvvvereirirniiines | ceverenenn40,250 | .....40,250 | oo 43,173 A1,857 | o 0 | oo (1,607) | ..oovverenn (U O QIO ) — 0 10/31/2023. | 2FE............
BANC OF AMERICA SECURITIES
57164P AA 4 |MARRIOTT OWNERSHIP RESORTSINC. |..|09/26/2018.[LLC | | v 506,250 | .......... 500,000 | .......... 509,314 0 0 (222) 0 (222) ] ...... (U I 509,093 | ..ot 0| (2,843) | .......... (2,843) | ....... 12,734 | 04/15/2023. | 3FE............
58772R AA 2 [MBART_18-1...ooiiiriiiriiereiiseeieeniis .. | 09/17/2018. | SCHEDULED REDEMPTION......... | covovvvverivinrriiines | o 2,355,990 | ....... 2,355,990 2,355,990 0 0 0 (U AU (U (U R 2,355,990 |...coovrvinnn LV (U IO 0 [ 8,305 |08/15/2019. | 1FE............
MCDERMOTT TECHNOLOGY
BHM1UQ AZ 7 |AMERICASINC .. [ 09/28/2018. | VAIIOUS.........cvverervereiirieiereiienens [ cevieeeiisseiiseniienns | cvieeenes 564,657 | .......... 561,169 | .......... 549,946 0 0 285 0 [cvvrrreennn285 | 0 | s 550,231 | .oovrriirennnnt 0 | 14,425 | ... 14,425 | ... 8,208 | 03/27/2025. | 3FE............
55281B AN 9 |MCFCL_17-2A - ABS . | 04/20/2018. | CANCELLED TRADE ...(3,669,977) | ...... (3,669,977) | ......(3,669,977) 0 0 0 0 | cooveeeieeeirenn0 {0 | e, (3,669,977) 0 0 0 | 07/20/2030.
552676 AQ 1 |MDC HOLDINGS INC o |+ [09/20/2018. | VAIIOUS........ocvveeverrirriniicnicciiens [ e | v 728548 | ... 847,000 | ......... 683,755 688,112 0 689,700 38,848 | ........38,848 | ....... 60,186 |01/15/2043.
588056 AV 3 |MERCER INTERNATIONAL INC.... .| C| 09/11/2018.| CONVERSION 556,942 | .......... 548,000 558,138 | ..ccovvvens 86,000 | ..ot 0 | oo 1,195) | a0 | e (1195) | 0| 856,942 | 0 0 | 0 | 21,852 | 01/15/2026.
588056 AU 5 |MERCER INTERNATIONAL INC .| C|09/25/2018. | Various. ..561,375 .550,000 558,198 557,736 0 | cooreeene(1,094) | o0 | (1,094) | 0 | er00.556,642 | ieinl0 | 1 4733 | 4733 | 36,183 | 02/01/2024.
59010Q AB 2 |MERLIN ENTERTAINMENTS PLC.. . |D|09/27/2018. | BARCLAYS CAPITAL INC.......cccccoo. | wovmmmriammrinniiannnes | v 811,000 | .......... 800,000 806,213 0 0 | oorceeen(216) | o0 | (216 | e | 805,996 | o0 [ oo 5,004 | il 5,004 | 17,569 | 06/15/2026.
MGM GROWTH PROPERTIES
BHM1UM GD 9 |OPERATING PA .1 09/28/2018. | SINKING FUND TRANSACTION.... | coocovvvercriiiniiiinns | v 1,297 | v 1,297 | oo 1,294 0 0 27 |03/16/2025. | 3FE............
MARKET AXESS TRADING
552953 BX 8 |MGM RESORTS INTERNATIONAL........... .. | 09/24/2018. | PLATFORM 226,655 | ......... 207,000 | .......... 232,279 224,525 0 (2,790) 0 (2,790) | ..ooovvins (U IR 221,735 | 0 | 4920 | .......... 4,920 | ... 16,533 | 03/15/2022. | 3FE............
DEUTSCHE BANK SECURITIES
552953 CE 9 |MGM RESORTS INTERNATIONAL........... . [09/05/2018. [INC e | s 301,875 | .......... 300,000 | .......... 300,000 0 0 0 LU O (U (U I 300,000 ..o 0 | 1875 | ...cceooe. 1,875 | ... 3,785 | 06/15/2025.
61913 AS 1 |MHL_05-1 .. | 09/25/2018. | SCHEDULED REDEMPTION.. 16,067 | oo 0| s 1,085 | .o 0 02/25/2035.
59748T AA 7 |MIDLAND COGENERATION VENTURE LF| .. | 09/15/2018. | SCHEDULED REDEMPTIO! .71,990 0 0 0 03/15/2025.
59020U G9 0 |MLMI_O5-ART.....ccoooeiiiiiiriircriisciieeni .. | 09/25/2018. | SCHEDULED REDEMPTION.. 324,932 0| v 14,528 | oo 0 06/25/2036.
59020U WL 5 [MLMI_05-WMC2......covvvverirrerrnrieirerinninns .. | 09/25/2018. | SCHEDULED REDEMPTION......... 142,758 0 2,094 0 04/25/2036.
MOMENTIVE PERFORMANCE
553ESC BC 7 |MATERIALS IN . 08/28/2018. [ VAIOUS......cvorverireriririrnriersisnsiens | eveerssisseensssisnenes | vevessssesensnsenes {1 RN {1 RN 0 0 191 0 0 10/15/2020. | 6*..........c..n.
MOMENTIVE PERFORMANCE HIMCO OPERATIONAL
608ESC BA 6 |MATERIALS IN .108/28/2018. [TRANSACTION | | e {1 N {1 RN 0 0 100 0 0 10/15/2020. | 6*..........c..n.
MPT OPERATING PARTNERSHIP LP /
553420 AG 9 |MPT .. | 09/25/2018. | JEFFERIES & CO. INC.....c.coevvvvv [ ervrrnrivnrvirierrns | 000 349,937 | i 350,000 363,514 (VN IO (1,326) | .oovvvereene 0 08/01/2026.
61744C WK 8 |MSAC_05-HE7 .. | 08/27/2018. | SCHEDULED REDEMPTION 4,162 4,133 0 29 0 11/25/2035.
617451 DR 7 |MSAC_06-HE1.... .|..|09/25/2018. | SCHEDULED REDEMPTION.. . 263,238 0| e 18,442 | ............... 0 01/25/2036.
617451 ER 6 |MSAC_06-HE2 .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coooovvveccviiniiinns | oo 481,915 447,563 0| s 34,352 | oo 0 03/25/2036.
61749H AA 8 |MSAC_06-HE3 .. | 09/25/2018. | SCHEDULED REDEMPTION......... | covevererrevvirneirerinns | cvrveiens 153,976 144,529 0 9,447 0 04/25/2036.
61745M  2H 5 | MSC_05-1Q9.......cccoomivriirrriiccrriciccci .. | 09/01/2018. | SCHEDULED REDEMPTION.. 234511 | 34511 34,669 | 34,511 0 0 0 07/01/2056.
59166D AA 5 |MST_18-1A .. | 09/01/2018. | SCHEDULED REDEMPTIOI ..116,468 0 0 (214) 0 03/01/2057.
P7077@ AK 0 |NASSAU AIRPORT DEVELOPMENT CO.. | D | 09/30/2018. | Various...........cccccorrrveernnce 25,000 | ...........25,000 | ............25,000 | .coocoerreenacd 62,500 0 0 0 06/30/2035.
NAVISTAR INTERNATIONAL
BHM1SP 19 0 | CORPORATION <. [ 09/25/2018. | VAIIOUS.........ooooeverrerireeieneeienens [ cevieeesisneiiineiienns | cvienenes 507,358 | .......... 504,858 | ......... 504,308 504,193 0 (420) 0 (420) ] ...... (U I 503,773 11/02/2024.
63939E AB 9 |NAVSL_15-AA. .. | 09/15/2018. | SCHEDULED REDEMPTION......... [ coocenriicnricerirenires | o 390,528 | ......... 390,528 | .......... 390,384 390,428 0 12/15/2028.
64352V KU 4 |NCHET_05-2... .. | 09/25/2018. | SCHEDULED REDEMPTION......... | ccoooovvvieneiineiiicnns | v 302,823 | .......... 302,823 | .......... 302,823 302,823 0 06/25/2035.
64352V MV 0 |NCHET_05-4 .. | 09/25/2018. | SCHEDULED REDEMPTION......... | covvvevviierirnnniiriens | 521,318 | e 521,318 | ..o 521,644 0 0 . 09/25/2035.
64079 AB 8 |NEPTUNE SNR SECURED NOTES .. | 09/30/2018. | SCHEDULED REDEMPTION.. 4,217 68,995 0 0 0 0 | 06/30/2027.
64110L AQ 9 |NETFLIXINC ...|..107/18/2018. | MORGAN STANLEY & CO. LLC.... |... 417,000 0 0 20 | 4170 | e 4170 | ......... 5,716 | 11/15/2028. .
013104 AC 8 |[NEW ALBERTSONSINC.......ccccooovmrvrirannnns .. | 09/28/2018. | HILLTOP SECURITIES 300,000 | .......... 300,750 300,702 0 | oooicceee(86) | ciiiicnn0 | i (46) | 0 | 1..300,656 | ... 0. (38,906) | ........ (38,906) | ....... 18,535 | 06/15/2026. | 4FE............
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013104 AF 1 |NEW ALBERTSONS INC .. | 09/27/2018. | BARCLAYS CAPITAL INC.............. JSTSTOTRRTION IOV 186,188 | .......... 225,000 | ......... 220,500 220,706 0 179 0 179 |...... 0| 220,885 |0 [ e (34,698)| ........ (34,698) | ....... 19,556 | 08/01/2029.
651290 AQ 1 |NEWFIELD EXPLORATION CO.. .| 09/26/2018. | BNP PARIBAS SECURITIES CORP| .........cocovvinrrriins | o 812,530 | .......... 772,000 | ......... 814,416 811,589 0 | oo (3,945) | ..ovvirnn (U O (3,945) | ..o 0| 807,644 | 0 | 4886 | ... 4,886 | ... 53,919 |07/01/2024.
MARKET AXESS TRADING
62912X AC 8 |NGPLPIPECOLLC.......cccoovvrmmrrrirrriinnnens .. [09/26/2018. |[PLATFORM | | s 368,061 | .......... 300,000 | .......... 339,000 338,337 0 (714) 0 (74 ...... (U I 337,624 ..o 0 ... 30,437 | ........ 30,437 | ...... 18,320 | 12/15/2037. | 3FE............
65536H BE 7 |NHELI_O5-HET......ccoooviiiiriiirriinrii .. | 09/25/2018. | SCHEDULED REDEMPTION......... | covovvrveriviinniiiiens | e 60,811 | coovvvenncd 60,811 | oo 58,911 | oo 60,281 0 530 0 530 |...... LU IO 60,811 | oo LV (U IO 0 [ 1,132 | 09/25/2035. | 1FM...........
NNSA NATIONAL SECURITY CAMPUS
48503T AA 5 |PROJ-ABS .. | 09/10/2018. | SCHEDULED REDEMPTION......... | covovvvveriviirniiieins | v 28,69 | ............ 28,69 | .....o...... 28,69 | ..coooveonnn 28,696 0 0 0 | o0 0 | 028,696 [0 | 0 | s 0 [ 709 | 12/10/2032. | 1.
66977W AQ 2 |NOVA CHEMICALS CORP. 07/23/2018. | GOLDMAN SACHS & CO LLC....... | coovvveererveccrrirnns | e 1,607,040 | ....... 1,674,000 | ....... 1,684,914 | ... 1,071,824 0 (777) 0 [ v TTT) | cvriinnnd0 | 1,684,013 |0 [ (76,973) | e (76,973) | ....... 53,045 |06/01/2024.
670001 AA 4 |NOVELIS CORP. .. | 09/24/2018. | VAIIOUS.........covervicririnriiniinsiiens [ e | s 926,779 | .......... 913,000 | .......... 951,923 540,724 (VIR N (4,626) | ......conc... 0 {eooeeererne(4,626) | o0 | 945,598 | ..iinl0 | .(18,820) | oo (18,820) | ....... 59,048 | 08/15/2024.
629377 BY 7 |NRGENERGY INC .. | 07/16/2018. | CANACCORD GENUITY, INC........ 845,630 | ......... 821,000 858,806 856,605 0| o (4,453) | ...covonnn. 0 [ (4,453) | 0 | 852,152 | 0 [ (6,522) | (6,522) | ........ 36,631 | 05/01/2024.
629377 CD 2 |NRG ENERGY INC. .. | 09/24/2018. | BARCLAYS CAPITAL INC... ..533,975 | . .530,000 530,000 530,000 0 0 0 0 [0 ] 530,000 [0 ] 3,975 3,975 | 24,465 |01/15/2028.
BHM1UM HU 0 |NRG ENERGY INC .. | 09/28/2018. | Various . 582,001 | ......... 581,368 583,548 0 0 (2,180) 0 (2,180) | cvoevererreen0 | e 581,368 |0 [ 723 | 723 | 2,015 | 06/30/2023.
64032L AD 3 |NSLT_08-3 .| .| 08/27/2018. | SCHEDULED REDEMPTION......... 100,077 | .......... 100,077 | .....c.... 103,532 102,199 0 (2,123) 0 (2,123) | o0 | e 100,077 |0 [0 | i [ 2,706 | 11/25/2024.
67059T AC 9 |NUSTARLOGISTICS LP.... . | 09/24/2018. | JP MORGAN SECURITIES LLC..... 598,950 | ......... 605,000 | .......... 610,585 610,090 0 (852) 0 (852) | .evvrererveren0 | rriienne.609,238 | ... l0 | .....(10,288) | ........(10,288) | ....... 33,128 | 02/01/2022.
62947Q AT 5 |NXP BV/INXP FUNDING LLC.. 09/25/2018. | MORGAN STANLEY & CO. LLC.... |... 749,580 | .......... 744,000 | .......... 750,510 0 0 (565) 0 (565) | evvrererneeren0 | i 749,945 | 0 | ciiid(365) | v (365) | e 26,955 | 06/15/2022.
67590B AC 4 |OCT16_13-1A-ABS... ... | €| 07/17/2018. | SCHEDULED REDEMPTION.. ,277,000 | .......1,277,000 11,241,883 0 23,730 0 23,730 33,033 | 07/17/2025.
67103Q AW 7 |OFSBS_13-5A- ABS... .. | C|07/17/2018. | SCHEDULED REDEMPTION......... | covvvveremvriicnrirmnnies | e 1,048,215 | ....... 1,048,215 1,048,215 | .......... 0 | o0 | e | e |0 | 1,048,215 | 0 0 [ 0 | 27,089 | 04/17/2025.
68241F AA 0 |OLCMT_04-C3 .. [ 09/11/2018. | SCHEDULED REDEMPTION......... | cooooovvviinriinciiinns | o 401,827 | .......... 401,827 | .......... 396,000 399,834 0 | oo 1,993 | o0 | e 1,993 | 0 | 801,827 {0 |0 | 0 | 15,788 | 10/11/2030.
683715 AA 4 |OPEN TEXT CORPORATION..........cccco...e. A|09/21/2018. | BARCLAYS CAPITAL INC coe | e | e 546,720 | ......... 536,000 | .......... 558,780 557,922 0]. . . cevvvernreenen0 | 552,875 |0 [ i (6,155) | ........(6,155) | ....... 36,013 |01/15/2023.
68557N  AC 7 |ORBITALATKINC .. | 07/19/2018. | CALL TRANSACTION e | s 419,516 | .......... 401,000 | .......... 417,880 413,423 | 0 | e (1,693) | (U IO (1,693) | .ooovvvvenen0 | e 411,730 |0 | 1(10,730) | ..o..(10,730) | e 36,160 |10/01/2023.
688239 AE 2 | OSHKOSH CORP <o | .| 09/24/2018. | SUMRIDGE PARTNERS, LLC........ | coovvoreviicriiinninns | e 451,203 | .......... 437,000 | .......... 458,304 456,256 0 (2,516) | ..coovvvcrenecn0 | i 453,740 |0 | 1d(2,537) | e (2,537) | 25,120 |03/01/2025.
698525 AA 0 |PANOCHE ENERGY CENTERLLC........... .. | 08/31/2018. | SCHEDULED REDEMPTION......... | covevererrerverneirernns | crrviinns 171,545 | .......... 171,545 | .......... 171,545 171,545 (01 IR 0 |0 | 171,545 |0 [0 | 0 5,905 | 07/31/2029.
70014L  AA 8 |PARK AEROSPACE HOLDINGS LTD....... D| 09/25/2018. | UBS SECURITIES LLC......coovvreres | ovremerrerieeineiinns | vrvieees 328,250 | .......... 325,000 | ......... 338,096 336,527 | .cooorrivenn0 [ e (1,691) | o (U O (1,691) | o0 [ .. 334,836 |0 | ... (6,586) | ........(6,586) | ....... 17,426 | 08/15/2022.
T4113A AL 0 [PART_14-1A e .. | 08/15/2018. | SCHEDULED REDEMPTION......... | covevererrrvvirnriverinns | coenne 5,750,000 | ....... 5,750,000 | ....... 5,714,063 5,743,469 0 6,531 |0 | 5,750,000 |0 |0 | 0 | 111,550 | 07/15/2021.
69318F AE 8 |PBF HOLDING COMPANY LLC.. .. | 09/26/2018. | VaIiOUS.........coooorrverrriireiiereiis JETSTTRRRSRN IOV 887,500 | .......... 850,000 | .......... 895,688 0 | o0 | eeieece(5,734) | a0 | iece(B,734) | 0 | 889,953 | 0 [ (2,453) | ... (2,453) | ... 42,632 | 11/15/2023.
69327R  AG 6 |PDCENERGY INC ... | .. 07/19/2018. | BMO CAPITAL MARKETS CORP.. | ......ocoovvvvinriiinnies | v 406,020 | ......... 402,000 | .......... 421,598 0 . . 20 ] (13,618) | .......(13,618) | ....... 21,066 | 09/15/2024.
72650T AA 6 |PLAINS END FINANCING LLC.................. .. | 07/15/2018. | SCHEDULED REDEMPTION......... | coooevvviincriiniiriens | s 129,740 | ......... 129,740 | .......... 131,659 131,306 | o0 | e (1,566) | oo (U O (R — (U S 129,740 | ..o 0 0 0 5,848 | 04/15/2028.
737446  AK 0 |POST HOLDINGS INC.... o+ | 09/27/2018. [ VAIOUS......couvrvereeireriririrenrsiinins | erveresensssressssssnennns | covenes 1,242,972 | ....... 1,314,000 | ....... 1,304,145 0 0 568 |...... 0| e ,304,713 |0 [ (61,741) | ........ (61,741 ....... 65,766 | 08/15/2026.
BHM1UC 94 9 |POSTHOLDINGS INC.... .. [ 09/15/2018. | VaIIOUS..........ooooeeereeiceiienirienens [ cevvereivenciieneiiinns | 878,856 | 1...678,013 | ooeiec 679,282 0 | o0 | e (1,270) | (U O (1,270) | oo 0 [ oo 878,013 | a0 | 844 | ..o 844 | ... 11,001 | 05/24/2024.
70069F CW 5 |PPSI_04-MHQ1... .. | 09/25/2018. | SCHEDULED REDEMPTION......... | cevverveerervrirvireinns | vernnnnn63,238 | ... 83,238 | oo 63,060 63,166 0 72 | ... 0 12/25/2034. | 1FM....
70069F AY 3 |PPSI_04-WCW2.. .. |..| 09/25/2018. | SCHEDULED REDEMPTION......... 63,034 | .......... 61,891 | ... 61,931 | o (V1 [ 1,103 | oo (U I 1,103 | 01.. 10/25/2034. | 1FM...........
70069F LW 5 |PPSI_05-WCW3......oovvvrvrviierniernereirenns .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coveverevrerverneirerinns | cvrveiens 175901 | .......... 175,901 | .coeeee. 176,066 0 0 (165) 0 (165) | ...... (V1 I 175,901 08/25/2035. | 5AM...........
70069F GC 5 |PPSI_05-WHQ1 .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coooeveveceriicniiiins | e 1,065,855 | ....... 1,065,855 | .......... 751,428 | ........... 1,039,832 0 26,023 0 ....1,065,855 03/25/2035. | 1FM....
70069F HV 2 |PPSI_05-WHQ2 .. | 09/25/2018. | SCHEDULED REDEMPTION......... [ cooveoereicniicciivenines | o 319,247 | .......... 319,247 | .......... 121,984 261,185 (VI I 58,063 0 319,247 05/25/2035. | 1FM....
70069F JR 9 |PPSI_05-WHQ3 .. [ 09/20/2018. [ VAIIOUS........covorerercerireiiereiienens [ e | e 1,241,644 | ...... 1,238,852 | ....... 1,139,163 | ........... 1,212,181 0 9,264 0 ....1,221,445 06/25/2035. | 1FM....
70069F MS 3 |PPSI_05-WHQ4 .1 09/25/2018. | SCHEDULED REDEMPTION......... | cooveeriiniiveiiienins | o 891,262 | .......... 891,262 | ......... 891,262 891,262 0 0 0 . 891,262 09/25/2035. | 1FM....
740212 AE 5 | PRECISION DRILLING CORP 09/24/2018. | RBC CAPITAL MARKETS, LLC...... | ccccvvveenerveccrrincns | e 1,589,170 | ....... 1,561,838 | ....... 1,581,471 646,476 0 | oo (5,852) | ..ovverenenn (U O (5,852) | ..oorvrirnenn 0 [ oo 1,572,843 12/15/2021.
745867 AP 6 |PULTE HOMES INC.... .| 09/28/2018. | SUMRIDGE PARTNERS, LLC 216,158 | .......... 225,000 230,469 230,054 0 (154) 0 (154) | ...... 0. 229,900 05/15/2033.
FTN FINANCIAL SECURITIES
018772 AT 0 |PYXUS INTERNATIONAL INC.... . 109/21/2018.|CORP. e | 364,000 | ......... 350,000 | .......... 363,430 361,330 0 (2,297) 0 (2,297 | ..... 0 359,033 04/15/2021.
747525 AQ 6 |QUALCOMM INCORPORATED.. ...|.. | 07/06/2018. | CALL TRANSACTION e | 6,287,250 | ....... 6,225,000 | ....... 6,225,000 | ........... 6,225,000 0 0 LU IO 0 [ 01......6,225000 05/20/2020.
750236 AU 5 |RADIAN GROUP INC.......ccooovemrrrirriiannns .. | 08/30/2018. | VaIIOUS.........cvvorrverrevireiieeniienens | ceviereeisneiineniinnes | e 1,753,601 | ....... 1,792,000 | ....... 1,823,190 | ..ccoooonee 1,822,498 0 (2,639) 0 (2,639) | ..o 0 | oo 1,819,859 10/01/2024. | 3FE............
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76112B  C5 7 |RAMP_05-EFCA.......cccovvviiirririeiniiniins .. | 09/25/2018. | SCHEDULED REDEMPTION......... | cevevveveerernrireerernns | verirneenn 78,178 | i 78,178 | 74,318 77,280 0 898 0 898 |0 | e 78178 [0 [0 | 0 [ 1,442 | 09/25/2035. | 1FM....
76112B  LJ 7 |RAMP_05-RS3 .. | 09/25/2018. | SCHEDULED REDEMPTION.. v 30,579 | 130,579 | 28,835 | ... .30,032 0 547 0 547 562 |03/25/2035. | 1FM....
76112B 2D 1 |RAMP_06-RS2 .. | 09/25/2018. | SCHEDULED REDEMPTION......... | covovvvvirerriinniiiens | cvvirennens 82,834 | oo 82,834 | ............ 74,059 | ..o 74,415 0 8,419 0 8,419 988 | 03/25/2036.
75156X AC 5 |RAMP_06-RZ4.... .. | 09/25/2018. | SCHEDULED REDEMPTION.. 553,006 | . .553,006 469,261 500,908 0 52,098 0 52,098 5,602 |10/25/2036.
75281A  AS 8 |RANGE RESOURCES CORPORATION.... | .. | 09/24/2018. | JP MORGAN SECURITIES LLC..... | ccoocvverinriiriicnei | v 619,125 | .......... 650,000 632,164 0 0| s 1,322 | s (U I 1,322 {0 | 833,486 [0 [ (14,361) | ooe (14,361) | e 21,841 |05/15/2025.
76110W G3 4 |RASC_04-KS10... .. | 09/25/2018. | SCHEDULED REDEMPTION......... | ccoooovvvieneicneiinns | v 759,984 | .......... 759,984 | .......... 759,984 759,984 0 0 LU O 0 [0 [ 759,984 | 0 |0 | 0 | 15,367 | 11/25/2034.
753910 AD 0 |RASC_05-KS12... .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coveeervenneviieiriiens | v 265226 | ......... 265,226 | .......... 246,951 258,328 (VI I 6,897 0 6,897 | .0 | 265,226 | 0 [0 [0 | 4,096 |01/25/2036.
76110W 3S 3 |RASC_05-KS8 .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coocoovvviinciiinniiinns | o 1,124,369 | ...... 1,124,369 0 577 0 577 | o0 | 1,124,369 [0 [0 |0 [ 20,669 |08/25/2035.
76113A AG 6 |RASC_06-KS1 .. | 09/25/2018. | SCHEDULED REDEMPTIO 569 |02/25/2036.
75406E AD 3 |RASC_06-KS4 ... | .. | 09/25/2018. | SCHEDULED REDEMPTION.. 0 352 0 352 94 | 06/25/2036.
75406W AD 3 |RASC_06-KSB.........ccooorreerriirriierriins .. | 09/25/2018. | SCHEDULED REDEMPTION......... | covooervvemrivrinniriens | cvvrennn84,312 | i 84,312 | 100056,956 | 59,562 | oo 0 | s 4750 | s (U I 4750 |0 [ 84,312 |0 |0 | 0 | 1,009 | 08/25/2036.
RAYMOND JAMES &
754730 AF 6 |RAYMOND JAMES FINANCIAL INC......... .| 07/30/2018. |ASSOCIATES, INC. | | e 19,554,844 | ... 19,155,000 | ... 19,867,774 | ......... 19,860,444 | ................ (VIR N (7,015) | v (U O (G| — 0 [ e 19,853,429 | ..ot 0 ...(298,585) | ...... (298,585) | .....990,314 | 07/15/2046. | 2FE............
RECKITT BENCKISER TREASURY CITIGROUP GLOBAL MARKETS,
75625Q AC 3 |SERVICE D|09/04/2018.[INC | | 1,204,488 | ....... 1,250,000 | ....... 1,248,825 | .......... 1,248,940 0 154 0 154 | s (U I 1,249,094 | ........c....... 0. (44,606) | ........ (44,606) | ........ 20,781 | 06/24/2022. | 1FE............
RECKITT BENCKISER TREASURY
75625Q AD 1 |SERVICE D | 09/05/2018. [ VAMOUS..........ocuurverrrrerreeerrerirrenens | werererienesiesesieneees | oeeevinns 850,386 | .......... 893,000 | .......... 892,036 892,100 0 88 0 [ o880 | e 892,188 06/26/2024.
758750 B# 9 |REGAL-BELOIT CORPORATION . [ 07/14/2018. [MATURED............ccoovviiimiiiniiinnis [ o | i 15,000,000 | ..... 15,000,000 5,000,000 | ......... 15,000,000 0 0 0 +erer.. 15,000,000 07/14/2018.
75886Q AS 2 |REGT3_14-1A-ABS .. | 07/16/2018. | SCHEDULED REDEMPTION......... | covoeveveriviicriiriens | e 5,000,000 | ....... 5,000,000 | ....... 5,000,000 5,000,000 0 0 0 | o0 [0 | 5,000,000 04/15/2026.
75887F AS 5 |REGT4_14-1A-ABS........cccoooniimmriiinnnenns C|09/13/2018. | SCHEDULED REDEMPTION......... | cccovvvermmreinriiiinnies | s 7,900,000 | ....... 7,900,000 | ....... 7,900,000 | ........... 7,900,000 0 0 0 ....7,900,000 07/25/2026.
77340R  AD 9 |ROCKIES EXPRESS PIPELINE LLC......... .. | 07/17/2018. | GOLDMAN SACHS & CO LLC....... | cevoevvviireviinciiriees | o 409,885 | ... 343,000 | .......... 398,870 346,647 0 (758) 0 397,919 07/15/2038.
MARKET AXESS TRADING
77340R  AM 9 |ROCKIES EXPRESS PIPELINE LLC......... . [07/30/2018. |[PLATFORM | | e 215,100 | .......... 185,000 | .......... 199,800 199,612 0 (182) 0 (182) | veveernrennd (U1 199,430 04/15/2040. | 3FE............
775109 BB 6 |ROGERS COMMUNICATIONS INC.......... A | 08/23/2018. | VANIOUS.........ocvveorieinrirrisneiiins | v | coees 10,230,460 | ....... 9,637,000 | ....... 9,886,841 9,883,350 0 (3,422) 0 (3422) | ..o 0 [ o 9,879,928 03/15/2044. | 2FE............
ROYAL BANK OF SCOTLAND GROUP
780097 BE 0 |PLC D | 08/09/2018. | BARCLAYS CAPITAL INC.......ccoooot | v | ol 6,611,695 | ....... 6,770,000 | ....... 6,770,000 6,770,000 0 0 LU R (U (U I 6,770,000 05/15/2023. | 2FE...........
81376E AC 9 |SABR_06-NC2 .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coocoevivereirenniiiices | e 51,483 | oo 51,483 | oo 48,659 48,865 0 2,618 0 2,618 | oo (1 I 51,483 03/25/2036. | 1FM..
81375W  JF 4 | SABR_0B-OP1.....ovviriierieicererieierrnines .. | 09/25/2018. | SCHEDULED REDEMPTION.. 23,235 | ..... 23,235 | oo 22,389 | ... 22,895 0 340 0 340 |...... 0 23,235 10/25/2035. | 1FM.
78573N  AA 0 |SABRE GLBLINC... .. [ 09/21/2018. | BARCLAYS CAPITAL INC......oovves | covirrriariirecniriees | e 1,318,050 | ....... 1,305,000 | ....... 1,331,801 | oo 1,323,612 | oo 0 ..1,319,717 04/15/2023. | 3FE............
86358E RB 4 |SAIL_05-2 v | .. [ 09/25/2018. | SCHEDULED REDEMPTION......c.. | vovvvvereirernriseirenns | crvverenns 426,368 | .......... 426,368 | .......... 426,368 426,368 0 426,368 03/25/2035. | 1FM.
86358E WC 6 |SAIL_05-7......cooivereeeceeeceieceiieneieeens .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coocovvviccriinciiiinns | o 247,689 | ... 247,689 | ... 232,828 242,782 0| ieeeend,908 | a0 | 4,908 |0 | 247,689 08/25/2035. | 1FM...........
86358E XP 6 |SAIL_05-8 .. | 09/25/2018. | SCHEDULED REDEMPTION......... | covverervervirnrirerinns | crrveinns 847,273 | ......... 847,273 | .......... 829,798 839,112 0 10/25/2035. | 1FM.
86358E UV 6 |SAIL_05-HET.. .. | 09/25/2018. | SCHEDULED REDEMPTION.. 39,125 | 039,125 | 37,657 | i 37,643 | 0 07/25/2035. | 1FM..
86359A PY 3 |SASC_03-BC2 .. | 09/25/2018. | SCHEDULED REDEMPTION.. 52,246 0 02/25/2033. | 1FM.
86359U AE 9 |SASC_06-OPT1....ooirveerrieereiiererireneii .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coooevvvirreiiicriiiiees | e 70,703 0 04/25/2036. | 1FM..
805564 PX 3 |SAST_04-2 o+ [ 07/19/2018. | VAIIOUS.......oovverervirrriireiieeeiieeens [ covieeeiineiriessiiinns | e 3,298,679 0 08/01/2035. | 1FM...........
805564 RM 5 |SAST_05-1 .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coooovvvieceiiiceiiinns | o 100,352 , 0 05/25/2035.
80556X AA 5 |SAST_06-2 .1 09/25/2018. | SCHEDULED REDEMPTION......... | cooveeeriicniiveiivenins | o 231,302 | .......... 231,302 | .......... 218,797 220,951 0| 10,351 | o0 | s 10,351 09/25/2036.
L8038* AA 4 |SBMBALEIA AZUL SARL. 09/15/2018. | SCHEDULED REDEMPTION......... | oovvverreriecciicnns | v 136,080 | .......... 136,080 | .......... 134,849 134,852 0 | oo 1,228 | 0 | s 1,228 |.. 09/15/2027.
81211K AV 2 |SEALED AIR CORPORATION.... ... | .. [ 09/25/2018. | BARCLAYS CAPITAL INC v [ | 294190 | .......... 292,000 | .......... 305,044 303,659 0 . .(1,613) .. 20 ] (7,857) | oo (7,857) | ....... 11,704 | 12/01/2022. .
81745D AE 1 | SEMT_13-O.iiiiiiecereceeceece .. | 09/01/2018. | SCHEDULED REDEMPTION......... | coocovvvereiicciiiins | v 68,558 | ........... 68,558 | ........... 66,761 | ..ccoovvvennn 66,735 | ..ccoovrennt 0| s 1,822 | (U I 1,822 | o LU IO 68,558 |................ (VI 0 [ e (U I 1,762 | 07/01/2043. | 1FM...........
81746N  CB 2 |SEMT_16-3.....iiieireiiereiieneieneiieceis .. | 09/01/2018. | SCHEDULED REDEMPTION......... | covoeveverivierniiriens | v 24314 | ... 24314 | ... 24,890 | ..coovvvennn 24,841 0 (527) 0 (527) ] ...... 0 24314 | .o (VI [ (U AN 0 [ 651 | 11/01/2046. | 1FM...........
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81746N CC 0 |SEMT_16-3. .. | 09/01/2018. | SCHEDULED REDEMPTION......... | covevvvrvevervrnrrrriens | cvvreennn 18,235 | 018,235 | i 18,041 | oo 18,058 0 178 0 178 |...... 0 0 0 319 [ 11/01/2046. | 1FM....
81746Q CB 5 |SEMT_18-2 ... | .. 09/01/2018. | SCHEDULED REDEMPTION......... | ccoovvverermrvmmmrrennis | e 15,327 | 15,327 | 15,366 0 0 (38) 0 (38) ] ...... 0 0 0 240 | 02/01/2048. | 1FE............
81746Q CC 3 [SEMT_18-2u..ciiiiricrirereieneiereiienees .. | 09/01/2018. | SCHEDULED REDEMPTION......... | coocvevvvrnrrrrnrrirnnns | cvvrrennernn,605 | 9,605 | e 9,493 0 0 12 0 12 ... 0 [ 9,605 |0 | e [V AN (U I 151 | 02/01/2048. | 1FE............
SENSATA TECHNOLOGIES UK
81727T AA 6 |FINANCING D | 09/24/2018. | BARCLAYS CAPITAL INC.......coovvee | womrrrimmnrirnnrirnnenes | e 210,750 | ..oooouee 200,000 | .......... 206,500 204,200 0 (927) 0 927)]...... (U S 203,272 | .o 0 | TAT8 | . TAT8 | ... 14,524 | 02/15/2026. | 3FE............
MUFG SECURITIES AMERICAS
78412F AP 9 |SESILLC L[07M212018.[INC e | s 592,028 | ......... 579,000 | .......... 592,789 0 0 | oo (3,080) | ..ovverneenn (U O [CH0 o) — 0 12/15/2021.
81879M AD 1 |SGMS_05-OPT1....cirveerreierrireneiieneeens .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coocvvvvircriinciiinns | o 343,872 | .......... 343,872 | .......... 343,872 343,872 0 0 LU IO 0 [ 0 10/25/2035.
784427 AG 1 |SLCLT_06-1 .. 1 09/17/2018. | SCHEDULED REDEMPTION......... [ coeienriiniicciiiciinns | o 519,567 | .......... 519,567 | .......... 509,744 509,721 0 9,846 0 9,846 |...... 0 03/15/2055.
784419 AG 8 |SLCLT_06-A .. | 07/16/2018. | SCHEDULED REDEMPTION......... | ccooevvvienviinciiinns | 18,594,000 | ... 18,594,000 | ... 18,594,000 | ......... 18,594,000 0 0 LU O 0 [ 0 07/15/2036.
78442G  KP 0 |SLMA_03-14... .. | 07/25/2018. | SCHEDULED REDEMPTIOI ..601,334 601,334 | ..........563,106 565,624 (U I 35,709 0 35,709 |.. 0 10/25/2065.
78442G GM 2 |SLMA_03-4 .. | 09/17/2018. | SCHEDULED REDEMPTION.. 188,325 | .......... 188,325 | .......... 192,268 190,178 0| o (1,853) | .ovvvrenns (U IO (1,853) | oo 0 06/15/2038.
78442G HK 5 |SLMA_03-7. .. | 09/17/2018. | SCHEDULED REDEMPTION.. 193,948 | ... 193,948 | ... 177,682 179,090 0| v 14,858 | .oococvevennd 0 14,858 09/15/2039.
78442G KV 7 |SLMA_04-1 .. | 07/25/2018. | SCHEDULED REDEMPTION.. 227431 | .......... 227431 | ..e.e. 227,431 227,431 0 0 0 07/25/2039.
78442G LW 4 |SLMA_04-5. .. | 07/25/2018. | SCHEDULED REDEMPTION.. 403,780 | .......... 403,780 | .......... 330,346 340,566 0 63,213 0 10/25/2070.
78442G MR 4 |SLMA_04-8 .. | 07/25/2018. | SCHEDULED REDEMPTIO ..218,862 .218,862 216,587 216,608 0 2,254 0 2,254 0 01/25/2040.
78442G PS 9 |SLMA_05-5. .. | 07/25/2018. | SCHEDULED REDEMPTION.. 349,298 | .......... 349,298 349,298 349,298 0 0 0 [ e (U I 0 10/25/2040.
83149E AG 2 |SLMA_06-5 .. | 07/25/2018. | SCHEDULED REDEMPTION......... | ccocoovvviinniiinniiinns | e 31,122 | 31122 | 28,793 | .o 28,859 0 2,263 0 2,263 | ...... 0 10/25/2040.
83149F AD 6 |SLMA_06-6 .. | 07/25/2018. | SCHEDULED REDEMPTION......... | cooooervvirerciricciienns | e 382,321 | e 382,321 | ..o 362,304 367,714 0| v 14,607 | oo (U I 14,607 | ..ooveceennnd 0 01/25/2070.
78443H AJ 2 |SLMA_06-8 .. | 07/25/2018. | SCHEDULED REDEMPTION......... | ccocoovvvvcnniiinniiinns | v 149,484 | L 149,484 | ... 140,141 140,269 0 9,215 0 9,215 |..... 0 01/25/2041.
78443K AK 2 |SLMA_06-9 .. | 07/25/2018. | SCHEDULED REDEMPTION......... | coooeevveeriireniirinns | ceverennnd9,812 | i 49,812 | ............ AB,TT7 | v 46,812 0 3,000 0 3,000 | .o 0 01/25/2041.
78443C CL 6 |SLMA_06-A ..| 09/17/2018. | SCHEDULED REDEMPTION......... 223924 | 223924 | ... 193,134 205,782 0 06/15/2039.
78443C CY 8 |SLMA_06-BW.......oocoovrveiriieriiieriiieri .. | 09/17/2018. | SCHEDULED REDEMPTION......... | covoervviencriiriiienes | v 556,197 | ......... 556,197 | .......... 511,702 529,027 0 12/15/2039.
78443V AJ 1 |SLMA_07-1 .. | 07/25/2018. | SCHEDULED REDEMPTION......... | covevererrerverneirerinns | cvrveiens 151,530 | .......... 151,530 | ... 141,919 144,943 0 ...1561,530 0 0 2,347 | 01/27/2042.
83608N AU 5 |SNDPT_14-1A- ABS... .| C|07/18/2018. | SCHEDULED REDEMPTION......... | cooooevvviirriiiniirinns | e 12,000,000 | ..... 12,000,000 | ... 12,030,000 | ......... 12,026,203 | ................. 0 | .ne(26,203) | o0 | iier(26,208) | o0 | 12,000,000 |...ccoocoen0 [ | o0 [ 315,129 | 04/18/2026.
83608N AW 1 |SNDPT_14-1A- ABS... .. | C|07/18/2018. | SCHEDULED REDEMPTION......... | cccovvveeneriinriiinnis | v 960,000 | .......... 960,000 | ......... 960,000 960,000 0 04/18/2026.
84519# AD 6 |SOUTHWEST POWERPOOLINC............ .. | 09/30/2018. | SCHEDULED REDEMPTION......... 22477 | oo 2477 | oo 23847 | o 23,713 | 0 12/30/2042.
84519 AG 9 |SOUTHWEST POWER POOL INC............ .. | 09/30/2018. | SCHEDULED REDEMPTION......... rre | 125,000 | .......... 125,000 | .......... 125,000 125,000 0 0 0 09/30/2024.
845467 AL 3 | SOUTHWESTERN ENERGY COMPANY.. | .. | 09/28/2018. | WELLS FARGO ADVISORS, LLC.. | ....ccccoeervrrirriranns | o 299,160 | .......... 300,000 | .......... 308,625 308,472 0 (745) 0 01/23/2025.
CREDIT SUISSE SECURITIES
845467 AM 1 | SOUTHWESTERN ENERGY COMPANY.. | .. [09/24/2018. | (USA)LLC | | s 422120 | .......... 400,000 | .......... 417,810 417,444 0 | oo (1,701) | o (U O (1,701) | oo (U S 415,743 | o0 | 6,377 | oo 6,377 | ..... 30,083 |04/01/2026.
84861A AA 7 |SPMF_14-3A .. | 09/01/2018. | SCHEDULED REDEMPTION......... | covoervvererviieniiiens | e 12,132 212132 | 12152 | 12,143 0 (11) 0 (R 0 12,132 0 0 392 | 03/01/2042.
84929# AA 6 |SPOWER FINANCEILLC.. .| 07/01/2018. | Various. . 4,970 4,970 128,777 0 3,597 | 12/31/2036.
BANC OF AMERICA SECURITIES
85172F AF 6 | SPRINGLEAF FINANCE CORP.. .. | 09/25/2018. |LLC ..922,530 .836,000 | ..........941,005 617,613 0 | cooerreenr(7,990) | ovvvreennc0 | iieeeenn(7,990) | o0 | e 916,936 | ocnnl0 | oein 5,594 | 5,594 | 59,725 |10/01/2023.
BHMINU ER 0 |SPRINT COMMUNICATIONS INC.. v [ [ 09/28/2018. [ VANIOUS.......oouveeiieiiieiieririiniins | cevieviesissiieniisnies | v 855,138 | .......... 853,018 | .......... 855,218 853,018 0 | 0 | i | 0 0 [ 853,018 | 0 | 002,120 | 2,120 e 18,886 | 02/02/2024.
85207U AF 2 |SPRINT CORP......ccccoovvvrrirnrriiereiecenens o [ 09/19/2018. | VAIOUS.........oveveeireeirerieceiienens [ o | e 1,264,945 | ...... 1,178,000 | ....... 1,2274% | ........... 1,224,220 | ...ccccovenevn 0 | o4 479) | a0 | (4479 | 0 | 1,219,742 | 0] .45,203 | ... 45,203 | ... 93,749 |09/15/2023.
MARKET AXESS TRADING
85207U AH 8 |SPRINT CORP. .. |..|09/27/2018. | PLATFORM JETSTERRIN IOV 301,153 | .......... 290,000 | .......... 291,088 0 0 | oooeereeer(85) | covvverrceen0 | e (85) | o0 | 291,002 | o0 | 10,151 | 110,151 | 17,168 | 06/15/2024.
85208N AA 8 |SPRINT SPECTRUM CO I/ II/1Il/ LLC....... | .. | 09/20/2018. | SCHEDULED REDEMPTION......... et | s 184,750 | .oonce. 184,750 | ..coo.ee. 185,665 185,458 0 | covererree(T08) | o0 | e (T08) | 0 [ 184,750 | 0 |0 [0 | 4,656 |09/20/2021.
DEUTSCHE BANK SECURITIES
858119 BH 2 |STEEL DYNAMICS INC 1092712018 [INC e | s 476,250 | ......... 500,000 | .......... 495,141 0 0 226 0 226 | ... 0| 495,367 | o0 | e, (19,117) ] ... (19,117) | ......c 18,695 | 09/15/2025.
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86024T AA 5 |STEVENS HOLDING COMPANY INC....... .. | 09/28/2018. | GOLDMAN SACHS & CO LLC....... | covrvrvvererviieriiriens | o 44715 | 44,000 | .....oouce 44,000 0 0 0 (U AR (1 (U I 44,000 |...oooovornn (VI [ 715 | e 715 | o 7 [ 10/01/2026. | 4FE............
STONEHENGE CAPITAL FUND
86203# AA 8 |CONNECTICU .. | 09/15/2018. | SCHEDULED REDEMPTION 666 0 0 0 13 | 12/15/2025.
86765L AK 3 [SUNOCOLP........ccoovviiririrrreceieciienens .. | 09/26/2018. | Various ceriens .845,000 | .. 0 0 | cvverieerieenns0 | o0 | o0 i | 845,000 | 0 [ (40,475) | ........ (40,475) | ....... 25,967 |02/15/2026.
84751P  GZ 6 |SURF_05-BC3.......coovveeriicriinriiieriis .. | 09/25/2018. | SCHEDULED REDEMPTION......... | covovvvverrviinriiicns | e 24,048 | ..........c. 24,048 | ............ 23,026 | ..cooorrio 23,242 0 | correern806 | 0 {806 | e | 24,048 | 0 [ (U IO 0 [ 445 | 06/25/2036.
83611M EA 2 |SVHE_05-DO1.... .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coooevvviircriinniiens | o 119,628 | ......... 119,628 | .......... 119,628 119,628 0 0 0 2,380 | 05/25/2035.
83611M DH 8 |SVHE_05-OPT1.. .. | 09/25/2018. | SCHEDULED REDEMPTION......... [ coscenriicniiiciiiciines | v 156,946 | .......... 156,946 | .......... 136,936 142,933 0 2156946 |0 |0 [0 2,169 | 06/25/2035.
83611M GH 5 |SVHE_05-OPT2.. .1 07/18/2018. | GOLDMAN SACHS & CO LLC....... | ccoivvriireiinriiiines | o 2,837,743 | ....... 2,873,664 | ... 2,770,391 2,836,518 0 2,839,186 | ...oocvvvrrrnc0 | oo (1,443) | oo (1,443) | .o 40,940 |08/25/2035.
83612M AE 7 |SVHE_06-WF2.... <. | .| 09/25/2018. | SCHEDULED REDEMPTION......... | covvvevvecrieriiciinis | e 152,464 | .......... 152,464 | .......... 143,983 149,861 0 | coerreen2,603 | o0 | 2,603 | 0 | s 152,464 2,254 | 12/25/2036.
87154B AN 6 |SYMP_12-8AR-ABS........cccoooovimmmiiinri C|07/09/2018. | SCHEDULED REDEMPTION......... | coovvvermnrienciiinnies | v 147,231 | ..., 147,231 | ..ccooe. 146,448 146,798 0 | o833 | 0 | 833 {0 | s 147,231 3,944 | 01/09/2023.
87166F AA 1 | SYNCHRONY BANK.......o.coovrvimarriirariiins .. | 07/13/2018. | RBC CAPITAL MARKETS, LLC...... | ceocosvvviiriririrniiriees | e 1,441,320 | ....... 1,500,000 | ....... 1,493,565 | ........... 1,494,228 0 | o884 | 0 | 064 | 0 [ 1,494,892 |......cceee..0 [ ......(53,572) | ........(B3,572) | ....... 26,500 | 06/15/2022.
CITIGROUP GLOBAL MARKETS,
871658 AG 8 |SYNCHRONY FINANCIAL.. .| 07/12/2018. [ INC ST IO 6,398,512 | ....... 6,515,000 | ....... 6,491,155 6,496,024 0| i 1,155 | i (U I 1,155 | i 0 ..8,497179 |....ccccec.0 | ......(98,667) | ........(98,667) | ..... 287,474 | 07/23/2025.
878742 AE 5 |TECKRESOURCESLTD.... 08/01/2018. | JP MORGAN SECURITIES LLC..... | .cccovvoevvvcrniiinnis | v 735280 | .......... 707,000 | .......... 734,870 734,224 0 (533) 0 10/01/2035.
879369 AE 6 | TELEFLEX INCORPORATED .. [ 09/26/2018. | VAIIOUS........covorreerrieiceeiereiienens [ ceviereiiiseeiieneiieens | e 797,444 | .......... 807,000 | .......... 816,533 816,132 0 (728) 0 06/01/2026.
87264A AP 0 |T-MOBILE USAINC.... .. | 09/24/2018. | UBS SECURITIES LLC ,640,245 | .......1,564,000 11,579,866 )| - 01/15/2026.
87264A AQ 8 |T-MOBILE USAINC.... «..| .. | 08/20/2018. | BARCLAYS CAPITAL INC......cooovvvs | covirrrirmrniirnrniriens | e 1,437,975 | ...... 1,386,000 1,477,901 )| . 04/15/2024.
88947E AR 1 |TOLL BROTHERS FINANCE CORP.......... .. [ 09/26/2018. | VaIOUS.........oooovverrireieneiiiennns [ o | e 1,334,935 | ... 1,354,000 | ....... 1,375,763 ) 11/15/2025.
HIMCO OPERATIONAL
89156@ AA 1 | TOURNEAU ACQUISITION CORP .. | 09/14/2018. | TRANSACTION JEPSUOURRPSSUOU [FPPOSRPORPOOR ) ISP 239,091 | oo 5,795 | oo 5,795 0 0 0 10/31/2018.
89307# AA 7 |TRANSBAY CABLE LLC .. | 09/30/2018. | SCHEDULED REDEMPTION......... cervvrereennenenenns | e 114,840 | 114,840 | ......... 114,840 114,840 0 0 0 06/30/2047.
902494 BB 8 | TYSON FOODS INC . | 09/24/2018. | WELLS FARGO ADVISORS, LLC.. | ...ccccoocvunviiirniianns | 4,915,925 | ... 4,900,000 4,900,000 | ........... 4,900,000 0 0 0 06/02/2020.
902674 XN 5 |UBS AG (LONDON BRANCH) 09/27/2018. | JP MORGAN SECURITIES LLC.. ,984,774 | ......6,712,000 | .......6,696,324 0 0 65 0 06/26/2048.
73019 AA 0 | UNION PACIFIC RR 2012-A... .1 09/13/2018. | SCHEDULED REDEMPTION......... | covvererrervernnirernns | cvrveinns 189,803 | .......... 189,803 | .......... 189,803 189,803 0 0 0 09/13/2027.
73019 AB 8 |UNION PACIFIC RR 2012-B... .. | 09/13/2018. | SCHEDULED REDEMPTION......... | coooereviireiiiriirices | o 196,947 | ........ 196,947 | ......... 196,947 196,947 0 0 0 09/13/2027.
73019%# AC 6 |UNION PACIFIC RR 2012-C... .1 09/13/2018. | SCHEDULED REDEMPTION......... | covvrevrnrreererinniirins | evvrrenes 179,905 | .......... 179,905 | .......... 179,905 179,905 0 0 0 09/13/2027.
UNITED RENTALS (NORTH AMERICA) BANC OF AMERICA SECURITIES
911365 BC 7 |INC L1 08/21/2018. [LLC e | e 592,870 | .......... 587,000 | .......... 584,663 585,144 0 192 0 192 | ... (V1 IR 585,336 | ...ccvverenne 0 [ o 7,534 | .......... 7,534 | ... 30,014 | 07/15/2023. | 3FE............
UNITED RENTALS (NORTH AMERICA)
911365 BE 3 |INC 1+ | 09/28/2018. [ VAIOUS......couvrvrreeireririsirenrsiinins | srveeerenssssessssssneninns | covenes 2,195,566 | ....... 2,135,000 2,294,071 2,285,673 0| . (16,464) | ...ocverrnne (V1 (16,464) | ..o (U1 I 2,269,209 |....cccoorennee. 0 ... (73,642) | ........ (73,642) | ..... 125,524 | 09/15/2026. | 3FE............
913903 AT 7 |UNIVERSAL HEALTH SERVICES INC...... .. | 08/30/2018. | WELLS FARGO ADVISORS, LLC.. | ....cvvveiverirviiiins | e 94,000 | ........... 94,000 | ........... 92,590 0 0 49 0 49 |...... 0 92,639 | ..o 0 | 1,361 | ..cccoen. 1,361 | ..o 3,564 |06/01/2026. | 2FE............
91803 AP 3 |UTILITIES INC COLLATERAL TRST NOTE| .. | 07/19/2018. | SCHEDULED REDEMPTION......... | cccovvviemvremrcirincnes | v 750,000 | .......... 750,000 | .......... 750,000 750,000 0 0 LU EO 0 [ s (U I 750,000 | ..coovvcvenn0 [0 | 0 [ 49,350 |07/21/2036. |2................
92868L AA 9 |VALET_18-1.... .. | 09/20/2018. | SCHEDULED REDEMPTION......... | cvvvererrnvvirnrirerinns | voeene 2,732,261 | ....... 2,732,261 | ....... 2,732,261 0 0 0 (01 IR (0 (V1 I 2,732,261 | .0 o0 [0 [ 14,535 | 07/22/2019.
92343E  AF 9 |VERISIGN INC .1 08/21/2018. | SUMRIDGE PARTNERS, LLC........ | ccooeevviereriireirinns | coveeenes 330,270 | .......... 327,000 | ........ 328,226 0 0 (138) 0 (138) ] ...... 0 [ . 328,088 | ..o | 12,182 | ..2,182 | e 12,267 | 05/01/2023.
VERIZON CORPORATE SERVICES
91845# AA 2 |GROUPI .. | 09/15/2018. | SCHEDULED REDEMPTION......... | coooovvvireriicciiiies | oo 27,331 | oo 27,331 | oo 27,331 | o 27,331 0 0 LU IO 0 [ s LU IO 27,331 | LV 0 [ e (U I 405 | 05/15/2035. | 2............c...
92532W  AA 1 |VERSUM MATERIALS INC........ccccoovrvvrnnnae .. 1 09/25/2018. | UBS SECURITIES LLC.......ccccovvvves [ | i 534114 | ... 523,000 | ......... 538,690 536,515 (VN IO (1,542) | oo (U O (1,542) | oo (U S 534,973 | ..o (VN O (859) | ovevreene (859) | ....... 29,724 |09/30/2024. | 3FE............
VERTIV INTERMEDIATE HOLDING I
BHM1PY VL 4 |COR .. | 09/28/2018. | JP MORGAN SECURITIES LLC..... | ccooovevviiriririiiriens | e 655,090 | .......... 658,000 | .......... 657,178 0 0 37 0 37 | .. (U S 657,215 | .o (VI (2,125) | ... (2,125) | ....... 10,606 | 11/30/2023. | 4FE............
92769X AL 9 |VIRGIN MEDIA SECURED FINANCE PLC | D | 09/25/2018. | BNP PARIBAS SECURITIES CORP| ........cccccocvumvvirmrnnes | v 636,188 | .......... 650,000 | .......... 629,209 632,824 (V1 [ 1,279 | s (U I 1,279 | o (U S 634,103 |.......cc...... 0 | 2,085 | ........... 2,085 | ... 40,950 |01/15/2026. | 3FE............
VIRGINIA INTERNATIONAL GATEWAY
92783# AA 4 |INC .| 09/30/2018. | SCHEDULED REDEMPTION......... | coocovvveceviicciiiiins | v 7,982 | oo 7,982 | oo 7,982 | oo 7,982 0 0 LU A (U DO (U A 7,982 | .o 0 0 0 0 |06/30/2030. | 1FE............
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
1 12 13 14 15
F Current Bond
4 Year's Interest /
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) B/ACV. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
BHM1V8 M1 8 |VISTRA ENERGY CORP.......cccccovvvmrrrnnnns .. [ 09/28/2018. | VAIIOUS.......oovvrevicrirrerseiiniieeiieens [ e | ceeseend 605,584 | ......... 604,088 | ... 605,700 0 (VN IO (R YA E— (VI (IR 7A ] — (V1 604,348 | ....ocoovvvnn (V1 I 1,236 | oo 1,236 | oo 4,002 |12/01/2025. | 3FE............
WALGREEN LEASE PASS THRU TR
93145# AA 5 |2011-ABS .. | 09/25/2018. | SCHEDULED REDEMPTION.. 48327 | 48,327 | oo 48,327 ...48,327 0 0 0 12/25/2036.
92922F 4R 6 |WAMU_O05-ART3.....covvmrierireercrierieeniens .. | 09/25/2018. | SCHEDULED REDEMPTION.. e AT3ATT | s 473177 | oo 430,217 439,044 (VN I 34,133 | v 0 . 10/25/2045.
92922F 4S8 4 |WAMU_05-ART3.....ovviiiireieireiieninens .. | 09/25/2018. | SCHEDULED REDEMPTION......... [ oovrererereirnriinnines | e 49,601 | oo 49,601 | oo 45,013 ...47,632 (VN I 1,970 | oo (U I 1,970 | .o (0 I 49,601 10/25/2045.
92925C BD 3 | WAMU_05-AR19. .| 09/25/2018. | SCHEDULED REDEMPTION......... . 65,411 | oovvernees 65,411 | oovvennees 59,598 ...59,755 0 5,656 0 5,656 |...... 0. 65,411 12/25/2045.
92922F U5 5 |WAMU_05-AR9 .1 09/25/2018. | SCHEDULED REDEMPTION......... | cooceoeniiniisciiicnies | o 183,565 | .......... 183,565 | .......... 161,767 161,765 0| v 21,800 | oo (U IO 21,800 | ..cooicrirns 0| s 183,565 07/25/2045.
94107J AA 1 |WASTE PRO USA INC .| 09/28/2018. | WELLS FARGO ADVISORS, LLC.. |... 429213 | ... 440,000 | ......... 438,130 0 0 92 0 92 |..... 0].. ..438,222 02/15/2026.
95736X AD 0 |WCHC_07-1A-ABS... 08/01/2018. | SCHEDULED REDEMPTION......... e 12,241 | 12,241 | 11,368 L1715 0 526 0 526 |.... 01.. 12,241 08/01/2022.
94946T AC 0 |WELLCARE HEALTH PLANSINC............. .. | 09/24/2018. | BARCLAYS CAPITAL INC rerrrnrn 365,400 | .o 360,000 | ......... 362,715 0 0 (743) 0 (743) ] ...... (V0 361,972 04/01/2025.
WELLS FARGO BANK NW (CVS 02 CTL)
126650 AY 6 |S-ABS .. | 09/10/2018. | SCHEDULED REDEMPTION......... . 32,665 | ........... 32,665 | ............ 32,665 ...32,665 0 0 [0 T (V0 IR (1 I 32,665 | ...cooverinne (VI I (U 0 | e 1,119 [ 10/10/2027. | 2.......cvvvvnee
BANC OF AMERICA SECURITIES
958102 AM 7 |WESTERN DIGITAL CORPORATION....... . 109/28/2018. |[LLC e | e 357,975 | .......... 370,000 | ......... 361,675 0 0 316 0 316 |...... (V10 361,991 | .o (VN I (4,016) | ...vvvce (4,016) 02/15/2026.
BHM1VB S1 5 |WESTERN DIGITAL CORPORATION....... .+ [ 09/28/2018. | VAIOUS. ......ourvrrrrrererrirsersseieeriens [ eoeeirneeinssinesiesies | eoeseees TA7161 | ... 746,230 | .......... 735,835 0 0 868 0 868 | .0 | e 736,702 |0 [ 10,459 | 04/29/2023.
963280 BE 3 |WHLS_18-1A et .. | 09/20/2018. | SCHEDULED REDEMPTION......... [ ocvereverneeririnirnes | v 1,309,093 | ....... 1,309,093 | ....... 1,309,093 0 0 0 [0 T 0 07/20/2019.
96042C AL 5 |WLAKE_15-2A.... . 109/15/2018. | SCHEDULED REDEMPTION......... cevrneemnnnsnensnenes | oeeeeeneen 12,280 | i 72,280 ..71,574 0 706 0 01/15/2021.
96042L AF 8 | WLAKE_16-3A. .1 07/17/2018. | WELLS FARGO ADVISORS, LLC.. | ..cccovrrverrerirniens | 02,457,943 | ... 2,450,000 2,449,877 0 33 0 . 0 2,449,910 01/18/2022.
98163E AA 4 |WOART_18-C ...|..109/17/2018. | SCHEDULED REDEMPTION......... cevrneennenssnnsnenes | 1,635,233 [ i 1,635,233 0 0 0 0 | oo (110 I (U I 1,635,233 08/15/2019.
98212B AE 3 |WPXENERGY INC......ccovvvmivvrririrrcrirns .. [ 09/25/2018. | VAIIOUS........ourveervenrrirrirrerreiirinnns | reerireresnessseinnines | oveens 1,656,375 | ....... 1,659,000 | ....... 1,639,420 357,784 (VN I 1,181 | [V T 1181 [ [V I 1,640,830 09/15/2024. | 4FE............
CITIGROUP GLOBAL MARKETS,
BHM1US5 N5 5 |XPOLOGISTICS INC......coovivvirinirinirirs . [09/28/2018.[INC e | e 674,188 | .......... 670,000 | .......... 671,130 0 [V (1,130) | v [ (1,130) a0 [ i 670,000 |...coccoeeen0 | s 4,188 | .o 4,188 | ....... 10,746 | 02/23/2025. | 3FE............
3899999. Total - Bonds - Industrial and Miscellangous...........ccccvevnerecens ...432,003,388 | ....430,080,463 | ...431,207,790 | ....... 360,637,705 | ...cocvvnne 201 | s 737,659 | o0 [ 737,950 |0 | 433,252,819 .(1,332,198) | ...(1,332,198) | 15,091,879 XXX XXX
Bonds - Hybrid Securities
597521 9A 3 |HSBC BANKPLC.... . | D[ 09/26/2018. [ IMPERIAL CAPITAL LLC.....cocovvvne | corrrerireerseniinsinenes | e 12,354,750 | ..... 16,150,000 | ..... 12,890,123 | ..ccooeee 12,890,123 | o0 | 127,039 | 0 [ 27,039 [0 | 12,917,161 .(562,411) | ...... (562,411)| .....372,936 | 09/30/2049.
G60956 AA 0 |HSBC BANKPLC.... . | D] 09/26/2018. | IMPERIAL CAPITAL LLC.......cooovns | corennsererisnissirenians | e 10,924,200 | ..... 14,280,000 | ..... 10,124,520 | ......... 10,124,520 | ..oocveeeee0 | 0 | 0 | 0 [0 | 10,124,520 L0 799,680 | ... 799,680 | ..... 238,689 | 01/01/9999.
4899999. Total - BONAS = HYDIId SECUMIES. .....urrviiisiisierissii i ssrsess e ses sttt | e 23,278,950 | ..... 30,430,000 | ..... 23,014,643 | ........ 23,014,643 om0 27,089 [0 | 23,041,681 | ..ot 0. 237,269 | ....... 237,269 | ..... 611,625 XXX
8399997. Total - Bonds - Part 4 ....192,514,177 |....773,780,184 |....797,928,972 | ....... 488,619,097 | ...........291 | ... (414,377) ] ovveven0 | o (414,087) | e 14,354 | ....... 795,468,249 | ...... (71,983) [ .(3,036,839) | ...(3,108,822) | 22,864,088 XXX
8399999. TO1AI = BOMAS. ettt E e SR £ R R ....792,514,177 |...773,780,184 |...797,928,972 | ....... 488,619,097 | ...........291 | ... (414,377) ] o0 | o (414,087) | ... 14,354 | ....... 795,468,249 | ...... (71,983) | .(3,036,839) | ...(3,108,822) | 22,864,088 XXX
Preferred Stocks - Industrial and Miscellaneous
HIMCO OPERATIONAL
BHM1F4 AF 7 | JENSEN HUGHES HOLDINGS CORP...... ..109/28/2018. [TRANSACTION ] ........6,079.740 | .......... 577,575 | oo 1.00 [ o 577,575 577,575 0 0 0 w0 0 ]l BT7575 [0 0 0] 203,376 XXX P6*V..........
8499999. Total - Preferred Stocks - Industrial and MiSCEIIANEOUS. ........ciii cruiriiiirirsiiirieri s sensenes | esenesenes 577,575 XXX s 577,575 577,575 0 0 0 w0 [0 el BTTET5 |0 0 i 0 203,376 XXX XXX
8999997. Total - Preferred StOCKS = Part 4. ittt | eniineias 577,575 XXX [ 577,575 577,575 0 0 0 w0 [0 el BTT575 |0 [0 [0 203,376 XXX XXX
8999999. TOtal - Prefermed SIOCKS. ... ittt eessesssens et | nenienes 577,575 XXX 577,575 577,575 0 0 0 0 [0 i BTT75 |0 [0 [0 | 203,376 XXX XXX
Common Stocks - Industrial and Miscellaneous
HIMCO OPERATIONAL
41653L 10 7 |HARTFORD CORPORATE BOND ETF..... .| 09/21/2018. | TRANSACTION | ... 290,000.000 | ..... 14,174,539 XXX | 14,585,550 | ......... 14,993,000 | ..... (407,450) | ..ocvevnrernan (1 (U (407,450) { ...cvvvvnrennnd 0 [ e 14,585,550 | .....cccoonen. 0 |...(411,011) | ...... (411,011) | .....343,053 XXX (U
BHMOML EG 7 |PATRIOT CONTAINER CORP.......ccccoouunus .. 1 07/01/2018. | CAPITAL DISTRIBUTION......cccoowe | wonrrnnnenen10.000 | viviivininnncd 612 XXX 612 612 0 0 [0 0. . 0 0 22,972 XXX [V
9099999. Total - Common Stocks - Industrial and MiSCEIIANEOUS. ..o ittt sensensses | seees 14,175,151 XXX | 14,586,162 | ......... 14,993,612 | ... (407,450) | ...ooocvverinnn (U [ 0 | (407,450)| .. .0 ... 14,586,162 L0 (411,011 (411,011)] .....366,025 XXX XXX
9799997. Total - COMMON SOCKS = PAM 4.......ceuierieisiiisiiseis et senisiiiss | eoisssssssess s ettt nessninnns | svens 14,175,151 XXX | 14,586,162 | ......... 14,993,612 | ..... (407,450) | ...oovvrireri 0 [ [ (407,450) | .ooovvvininnn 0 | e 14,586,162 | ......oconvenee 0 ]...(411,011)] ...... (411,011)] .....366,025 XXX XXX
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r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated NAIC

ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation

g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | inB./A.C.V. | Changein | Carrying Value at | Gain (Loss) | Gain (Loss) | (Loss)on Received Maturity | or Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJ/AC.V. Disposal Date | on Disposal | on Disposal |  Disposal | During Year Date Indicator (a)
9799999. TOtal - COMMON SEOCKS. ... rvesoiessieseies ittt eeses ettt | annes 14,175,151 XXX | 14,586,162 | ......... 14,993,612 | ... (407,450)| .. 0 0 |, (407,450)| .. L0 14,586,162 L0 @1,01) (411,011)] .....366,025 XXX XXX
9899999. Total - Preferred and COmMMON SEOCKS............rieuiriiiiiiiiiriiiini o | cvees 14,752,727 XXX ] 15,163,737 | ........ 15,571,187 | ..... (407,450)| .. 0. L0 [ (407,450)| .. O 15,163,737 |..... 20 [ (411,01 e (411,011)] .....569,402 XXX XXX
9999999. Total - Bonds, Preferred and COMMON SOCKS..........rvvrimriiiiiriiis i s ....807,266,904 XXX ...813,092,709 | ....... 504,190,284 | ..... (407,159) | ...... (414,377) | ..o 0| (821,537)| ........ 14,354 | ... 810,631,986 | ...... (71,983) | .(3,447,849) | ...(3,519,833) | 23,433,490 XXX XXX

81°6030

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 2.




Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
Purchased Options - Hedging Other - Call Options and Warrants
JP MORGAN
SWPTN: 15Y RTR 3ML(3.08%) 02/28/28............ VAGLB Hedge - GMWB Derivatives..................... NA......... A CHASE BANK TH6GLXDRUGQFU57RNE97. |02/27/2018(02/28/2028| ............. 0 |...10,000,000 | ......cocee 3.0900 | .ooovrvereirernnnnd (VN I 725,000 | ..oooovvvvirrienenn (VN I 693,550 verrnr693,550 | .......(31,450) 0 0 0 0 0004,
JP MORGAN
SWPTN: 20Y RTR 3ML(3.04%) 02/28/28............ VAGLB Hedge - GMWB Derivatives.................... NA...... A CHASE BANK TH6GLXDRUGQFUS7RNE97. |02/27/2018(02/28/2028] ............. 0. 5,000,000 | .......... 3.0500 | ..ooovvvvrirreennnnd (VN I 439,000 | oo (VN I 420,110 v 420,110 ] ......(18,890) 0 0 0 0 0004,
JP MORGAN
SWPTN: 10Y RTR 3ML(3.21%) 02/27/25............ VAGLB Hedge - GMWB Derivatives................... NA........ A CHASE BANK TH6GLXDRUGQFUS7RNE97. |02/27/2018(02/27/2025] ............. 0 ... 5,000,000 32100 0 285,000 0 260,710 rerrnnn260,710 | ........(24,290) 0 0 0 0 0004,
JP MORGAN
SWPTN: 15Y RTR 3ML(3.19%) 02/27/25............ VAGLB Hedge - GMWB Derivatives..................... N/A......... A CHASE BANK 7TH6GLXDRUGQFU57RNEY7. |02/27/2018(02/27/2025] ............. 0 ]...20,000,000 | ..eovvevens 34900 | cooveererrerrernnend 0] .n1,499,000 | coovvvvrerrrerernnd 0. 1,376,200 | ... | wcoceee 1,376,200 | ...... (122,800) 0 0 0 0 0004
JP MORGAN
SWPTN: 20Y RTR 3ML(3.07%) 02/27/25............ VAGLB Hedge - GMWB Derivatives. NAA......... A CHASE BANK TH6GLXDRUGQFUS7RNEQT. |02/27/201802/27/2025] ............. 0]... 5,000,000 ] .......... 3.0800 0. 428,000 0 393,840 393,840 | .......(34,160) 0 0 0 0 0004.
0089999. Total-Purchased Options-Hedging Other-Call Options and Warrants 01 ....3,376,000 01..... 3,144,410 |XX] ........ 3,144,410 | ...... (231,590) 0 0 0 0 XXX XXX
Purchased Options - Hedging Other - Put Options
BANK OF
S&P IDX PUT @ 2400 12/21/18....ccovrerrerrcrrern. VAGLB Hedge - Macro Hedge...........cccocuewevevcerners N/A......... | AMERICA, NA B4TYDEB6GKMZO031MB27.. | 11/02/2017[12/21/2018] ............. 0 |..437,097,000 | ....2,400.0000 0 0 0 |...(12,926,568) | ... | .....(12,926 568) | ...(9,558,625) 0 0 0 0 0003.
S&P IDX PUT @ 2800 06/20/25 OFFSET OFFSET. [ E......... HSBC BANK USA  1IE8VN30JCEQV1H4R804...... [ 07/12/2018( 06/20/2025] ............. 0 |..104,029,086 | ....2,800.0000 0 0 0 ....(2,057,558) ... | ......(2,057,558) | ...(2,057,558) 0 0 0 0 0001.............
JP MORGAN
S&P IDX PUT @ 2800 06/20/25 OFFSET OFFSET. [E........ CHASE BANK TH6GLXDRUGQFUS7RNE7. |07/13/2018(06/20/2025] ............. 0 |..104,029,086 | ....2,800.0000 0 0 0 ....(2,142,899) ... | ......(2,142,899) | ...(2,142,899) 0 0 0 0 0001............
RTY IDX PUT @ 1670 06/20/25 OFFSET OFFSET. [E......... HSBC BANK USA  1IE8VN30JCEQV1H4R804...... [ 08/02/2018| 06/20/2025] ............. 0 ]..101,794,260 | ....1,670.0000 0 0 0....(1,225985)] ... | ......(1,225,985) | ...(1,225,985) 0 0 0 0 0001............
CREDIT SUISSE
MXEA IDX PUT @ 1920 06/19/26 OFFSET OFFSET. [ E......... FBINT E58DKGMJYYYJLNBC3868.... | 08/16/2018)| 06/19/2026] ............ 0 {..102,824,508 | ....1,920.0000 0 0 (V] (666,803)] ... | ..........(666,803) | ...... (666,803) 0 0 0 0 0001...cccerener
GOLDMAN
S&P IDX PUT @ 2850 06/16/28 OFFSET OFFSET. [E......... SACHS INTL W22LROWP2IHZNBB6K528... | 08/16/2018| 06/16/2028 ............. 0 ]..102,280,698 | ....2,850.0000 0 0 0....(1426,59)] ... | ......(1,426,599) | ...(1,426,599) 0 0 0 0 0001............
GOLDMAN
S&P IDX PUT @ 2850 06/16/28 OFFSET OFFSET. [ E.......... SACHS INTL W22LROWP2IHZNBB6K528... | 08/21/2018| 06/16/2028 ............. 0 {..102,280,698 | ....2,850.0000 0 0 0 |....(1,192,456) | ... | .......(1,192,456) | ...(1,192,456) 0 0 0 0 0001............
GOLDMAN
S&P IDX PUT @ 2900 06/16/28 OFFSET OFFSET. [E......... SACHS INTL W22LROWP2IHZNBB6K528... | 09/17/2018 06/16/2028 0 ]..100,532,310 | ....2,900.0000 0 0 (0 (549.817)] ... .........(549.817) | ...... (549,817) 0 0 0 0 0001............
0099999. Total-Purchased Options-Hedging Other-Put Options 0 0 0 |...(22,188,685) |XX] ....(22,188,685) | (18,820,741) 0 0 0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. 0]....3,376,000 0 ]....(19,044.275) |XX] .....(19.044.275) | (19,052,331) 0 0 0 0 XXX XXX
0369999. Total-Purchased Options-Call Options and Warrants 0]....3,376,000 0. 3,144,410 IXX] ........ 3144410 | ...... (231,590) 0 0 0 0 XXX XXX
0379999. Total-Purchased Options-Put Options. 0 0 0 |....(22,188,685) |XX] ....(22,188,685) | (18,820,741) 0 0 0 0 XXX XXX
0429999. Total-Purchased Options. 0]...3376,000 0 ]....(19,044,275) |XX] .....(19,044,275) | (19,052,331) 0 0 0 0 XXX XXX
Written Options - Hedging Other - Put Options
JP MORGAN
SWPTN: 15Y RTP 3ML(3.08%) 02/28/28.............| VAGLB Hedge - GMWB Derivatives... .| CHASE BANK TH6GLXDRUGQFU57RNES7. |02/27/2018(02/28/2028| .. ...10,000,000 ..3.0900 ceeeee(711,000) (787,170)| ... ..(787,170)] ........(76,170) 0 0 0 0 0004,
JP MORGAN
SWPTN: 20Y RTP 3ML(3.04%) 02/28/28............. VAGLB Hedge - GMWB Derivatives..................... NA....... A CHASE BANK TH6GLXDRUGQFUS7RNE97. |02/27/2018(02/28/2028] ............. 0. 5,000,000 | .......... 3.0500 | ..oooovevrerreennnnd 0 |...nnnnn(426,000) | oovorrrrrer (VN ISR (481,100)] ... | ..........(481,100) (55,100) 0 0 0 0 0004,
JP MORGAN
SWPTN: 10Y RTP 3ML(3.21%) 02/27/25............. VAGLB Hedge - GMWB Derivatives..................... NA......... A CHASE BANK TH6GLXDRUGQFUS7RNE97. |02/27/2018(02/27/2025] ............. 0. 5,000,000 | .......... 32100 | oo 0 | .nrnnn(248,000) | oovvccrerrncccd (VI I (263,895) ] ... | ...0v.....(263,895) | ........(15,895) 0 0 0 0 0004,
JP MORGAN
SWPTN: 15Y RTP 3ML(3.19%) 02/27/25............. VAGLB Hedge - GMWB Derivatives..................... N/A......... A CHASE BANK 7TH6GLXDRUGQFU57RNEY7. |02/27/2018(02/27/2025] ............. 0 ]...20,000,000 | ..evvvevens 34900 | ceoveereerenrernnnnd 0 ... (1,308,100) | vvvvevrrrrrerrrrnnd 0 |.....(1406,300) ... | ......(1,406,300) | ........(98,200) 0 0 0 0 0004
JP MORGAN
SWPTN: 20Y RTP 3ML(3.07%) 02/27/25............. VAGLB Hedge - GMWB Derivatives..................... NAA......... A CHASE BANK TH6GLXDRUGQFUS7RNE97. |02/27/2018(02/27/2025] ............. 0. 5,000,000 | .......... 3.0800 | ..ooovvevrerrirnnnn 0 | .eren(417,000) | covvvcverrrcd (VN I (457,245)] ... | .........(457,245) | ........(40,245) 0 0 0 0 0004,
S&P IDX PUT @ 1400 06/20/25 OFFSET OFFSET. [E......... HSBC BANK USA  1IE8VN30JCEQV1H4R804...... [ 07/12/2018| 06/20/2025] ............. 0 |..104,029,086 | ....1,400.0000 0 0 (VN I 437,918 cereeenn B37,918 | 437,918 0 0 0 0 0001............
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
JP MORGAN
S&P IDX PUT @ 1400 06/20/25 OFFSET OFFSET. [ E......... CHASE BANK TH6GLXDRUGQFU57RNE97. |07/13/2018(06/20/2025] ............. 0 |..104,029,086 | ....1,400.0000 0 0 0 526,883 | ... 526,883 | ....... 526,883 0 0 0 0 0001............
RTY IDX PUT @ 835 06/20/25 OFFSET OFFSET. [ E......... HSBC BANK USA  1IE8VN30JCEQV1H4R804...... [ 08/02/2018| 06/20/2025] ............. 0 |..101,794,260 835.0000 0 0 (N I 125,056 | .| ...........125,056 | ....... 125,056 0 0 0 0 0001...coccernr
CREDIT SUISSE
MXEA IDX PUT @ 960 06/19/26. OFFSET OFFSET. [E......... FBINT E58DKGMJYYYJLN8C3868.... | 08/16/2018)| 06/19/2026] ............ 0 ]..102,824,508 | ......960.0000 0 0 0 526,400 | ... 526,409 526,409 0 0 0 0 0001............
GOLDMAN
S&P IDX PUT @ 1425 06/16/28 OFFSET OFFSET. [ E.......... SACHS INTL W22LROWP2IHZNBB6K528... | 08/16/2018( 06/16/2028| ............. 0 ]..102,280,698 | ....1,425.0000 0 0 0 388,169 |...| ..........388,169 | ....... 388,169 0 0 0 0 0001............
GOLDMAN
S&P IDX PUT @ 1425 06/16/28 OFFSET OFFSET. [ E......... SACHS INTL W22LROWP2IHZNBB6K528... | 08/21/2018| 06/16/2028] ............. 0 {..102,280,698 | ....1,425.0000 0 0 (1) [P 193216 |...| ... 193,216 | ....oeo 193,216 0 0 0 0 0001.............
GOLDMAN
S&P IDX PUT @ 1450 06/16/28 OFFSET OFFSET. |E......... SACHS INTL W22LROWP2IHZNBB6K528... | 09/17/2018] 06/16/2028] ............. 0 ]..100,532,310 | ....1.450.0000 0 0 (] [P 184372 .. ... 184372 | ....... 184,372 0 0 0 0 0001...........
0519999. Total-Written Options-Hedging Other-Put Options 0. (3,110,100) 0]...(1,013,687) [XX] ......(1,013,687)| ...2,096,413 0 0 0 0] XXX XXX
0569999. Total-Written Options-Hedging Other 0. (3,110,100) 0 ..(1,013,687) (1,013687) ....2,096,413 0 0 0 0] XXX XXX
0799999. Total-Written Options-Put Options 0. (3,110,100) 0 ..(1,013,687) (1,013687)] ....2,.096,413 0 0 0 0] XXX XXX
0849999. Total-Written Options. 0. (3,110,100) 0]...(1,013,687) (1,013,687)] ....2,096,413 0 0 0 0] XXX XXX
Swaps - Hedging Effective - Interest Rate
BARCLAYS BANK
SWP: 2.78%(3ML) 12/16/18 Bond Portfolio DPART 1| A......... PLC G5GSEF7VJP5I70UK5573..... | 12/12/2008(12/16/2018] ............ 0 ]...30,000,000 | 2.78%(3ML)... | ..ooovvevevrrernnen (VN I (U [ 155,404 0f.. 25,389 0 0 0 0| 68,895 | .coovoverirenn. 99/100..........
DEUTSCHE
SWP: 1.69%(1ML) 12/16/18 Bond Portfolio DPART 1| A........ BANK, AG TLTWFZYICNSX8D621K86..... | 11/18/2011(12/16/2018] ............ 0 1..100,000,000 | 1.69%(1ML)... [ ...ooovvvvverenennn (VN I 0. (149,509) | ccvvvvvervreressnnd 0 || e (132,524) 0 0 0 0 229,651 100/100........
DEUTSCHE
SWP: 1.69%(1ML) 12/16/18 Bond Portfolio DPART 1| A......... BANK, AG 7TLTWFZYICNSX8D621K86..... | 11/18/2011(12/16/2018] ............ 0 |...40,000,000 | 1.69%(1ML)... [ w.ooovrevevrrerenen (VN I 0 f.....(59,804) 0f.. (53,010) 0 0 0 (V] [ (SREICH I (— 100/100........
SWP: 1.71%(1ML) 12/16/18 Bond Portfolio DPART 1| A......... CITIBANK, NAA..... E570DZWZ7FF32TWEFAT6...[11/18/2011(12/16/2018] ............. 0 ]...50,000,000 | 1.71%(1ML)... | ..ooovvevevrrenenen (VN I 0 [ eorierrenc(66,317) | o (VN [ IO (63,914) 0 0 0 (VN IO X7 N [N 100/100........
BARCLAYS BANK
SWP: 2.06%(3ML) 03/07/22 Bond Portfolio DPART 1| A......... PLC G5GSEF7VJP5I70UK5573..... |03/05/2012(03/07/2022] ............ 0 ]..150,000,000 | 2.06%(3ML)... 0 0 35,635 0]..[....(4,819,385) 0 0 0 0. 1,390,156 | ..oovvvvvvvvce 100/100........
SWP: 2.12%(3ML) 03/13/22 Bond Portfolio D PART 1| A, LCZ7XYGSLJUHFXXNXD88... | 03/09/2012(03/13/2022] ............. 0 ]..150,000,000 | 2.12%(3ML)... [ ..oooovvvvvrrenenen (VN I 0 [ oo 54792 | 01..[....(4,602,830) 0 0 0 0. 1,393,478 | ..oovvvvvvrieen 100/100........
SWP: 1.24%(3ML) 12/16/18 Bond Portfolio D PART 1| A, LCZ7XYGSLJUHFXXNXD88... | 08/28/2015( 12/16/2018] ............. 0 |...50,000,000 | 1.24%(3ML)... [ ...ooovvvevrveceecn (VN IO 0 ... (319,244) | oo 0]..|.n(118589) 0 0 0 (VN IO X 73 [ 99/100..........
SWP: 1.99%(1ML) 03/20/22 Bond Portfolio DPART1[A... . LCZ7XYGSLJUHFXXNXD88... | 12/20/2016 | 03/20/2022] .. ..380,000,000 | 1.99%(1ML)... 0 0 282,345 0..[...(11,995540) 0 0 0 0 3,539,937 99/100.
SWP: 2.11%(3ML) 03/16/22 Bond Portfolio D PART 1| A, . LCZ7XYGSLJUHFXXNXD88... | 12/20/2016 | 03/16/2022] .. ..200,000,000 | 2.11%(3ML)... 0 0 37,024 0 (6,168,914) 0 0 0 0. 1,860,181 . 99/100.
SWP: 1.49%(3ML) 12/16/18 Bond Portfolio DPART 1| A LCZ7XYGSLJUHFXXNXD88... | 12/20/2016| 12/16/2018 0 ]..230,000,000 | 1.49%(3ML)... 0 0 |...(1,040,722) 0 426.471) 0 0 0 0 528,198 89/100.
0859999. Total-Swaps-Hedging Effective-Interest Rate 0 0f...(1,070,396) 0 XX] ....(28,355,786) 0 0 0 0]... 9,332,008 XXX XXX
Swaps - Hedging Effective - Foreign Exchange
usb
JP MORGAN 5.97%(EUR
CSWP: USD 5.97%(EUR 5.38%) 04/29/24.......... W9801LCS7 - VATTENFALL TREASURY AB..... | D PART 1| D......... CHASE BANK TH6GLXDRUGQFUS7RNE7. | 08/25/2004 [ 04/29/2024] ............. 0 ]...12,223,235 5.38%) 0 0 69,119 | ........... 481,500 |...[ ..........(943,559) 0 393,000 0 0. 144415 | ............. 100/100........
usb
5.75%(EUR
CSWP: USD 5.75% (EUR 5.38%) 04/29/24.......... W9801LCS7 - VATTENFALL TREASURY AB..... | D PART 1| D......... HSBC BANK USA  1IE8VN30JCEQV1H4R804...... [ 10/18/2004 | 04/29/2024] ............. 0]..15511,267 5.38%)| wevvverereenrenneend (VN I 0f.....96058 | ... 1,084,200 | ... | rerer(339,345) | oo () 471,600 | oo | i 0] 183,262 | oovvvvvevrrenens 100/100........
(8]
G7995PAAT - SOUTH EASTERN POWER JP MORGAN 5.79%(GBP|
CSWP: USD 5.79%(GBP 5.50%) 06/05/26.......... NETWORKS PLC D PART 1[D.......... CHASE BANK 7H6GLXDRUGQFU57RNEY7. [ 10/20/2004| 06/05/2026] ............. 0 |...21,920,860 5.50%) 0 0 289,786 | ....... 6,263,160 ... [ ........ 5463443 | ..o 0] 599,010 | w0 | 0] 303,842 | 100/100........
EUR|
BARCLAYS BANK 10YLIBR(USD
CSWP: EUR 10YLIBR(USD 5.84%) 08/01/21..... Liability. N/A......... DS PLC G5GSEF7VJP5I70UK5573..... | 07/18/2006 | 08/01/2021] ............ 0 ]...93,693,784 5.84%) 0 0 0...(6,581,249) | @] ....(10,638,824) | ............c0.... 0 [..2947501) | o0 | i 0] .ein789,249 | ..ooovvvvrnnnns 100/100........
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
usD
D8286#AA8 - SIRONA DENTAL SERVICES JP MORGAN 3.00%(EUR
CSWP: USD 3.00%(EUR 0.98%) 10/27/24..........| GMBH D PART 1| D......... CHASE BANK 7H6GLXDRUGQFU57RNES7. | 10/05/2016( 10/27/2024( ...........0 | ...... 3,364,500 0.98%)| weveverereerrerneend (VN I 0f....49644 |... (124,500) | oo. [ corererene(277,270) | oo 0 f . 117,900 0| ! (V] [ ANAT8 | . 100/100........
usD
3.20%(EUR
CSWP: USD 3.20% (EUR 1.34%) 10/31/26..........| 031100G*5 - AMETEK INC......coovoverevererererererenennne D PART 1[D.......... CITIBANK, NA.... E570DZWZ7FF32TWEFATS6... [ 10/14/2016[10/31/2026] ............0 | ..... 3,303,000 LIRZL73) [ (VN I 0f-....43582 ... (183,450) | ... [ verererer-(380,500) | eovverererererend 0 f . 117,900 S0 [ (V] [ 46,975 | oo 100/100........
usD
4.00%(EUR
CSWP: USD 4.00%(EUR 1.84%) 12/07/27......... | BO550@AA9 - UMICORE SA. DPART 1[D.......... CITIBANK, NA.... E570DZWZ7FF32TWEFAT7S... | 04/05/2017| 12/07/2027 0]... 5,331,571 1.84%) 0 0f....79079 ... (475929)] ... | .........(718,615) 0. 196,500 0 (V] [ 80,821 100/100........
0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0 627,267 | .o 463,733 |XX| .......(7,834,670) 0 |..(1,051,591) 0 0]... 1,590,043 | XXX XXX
0909999. Total-Swaps-Hedging Effective 0 0. (443,130)] ....ovoon 463,733 |XX] .....(36,190,456) 0 |..(1,051,591) 0 0 ]...10,922,051 XXX XXX
Swaps - Hedging Other - Interest Rate
DEUTSCHE
SWP: 3ML(5.68%) 05/23/26 OFFSET OFFSET. [ C......... BANK, AG 7LTWFZYICNSX8D621K86..... | 05/19/2006)| 05/23/2026] ............0 | ..115,000,000 | 3ML(5.68%)...] ..ecovvrrrcrrsrned (VN [ 0 [...(3,131,319)] .....(20,469,568) | ... | .....(20,469,568) | ....9,032,940 0 0 0f... 1,590,300 | cooceveverrres 0001...eenee
SWP: 3ML(5.64%) 06/06/21 OFFSET OFFSET. [ C......... [ 1 — LCZ7XYGSLJUHFXXNXD88... [ 06/02/2006)| 06/06/2021] .............0 | ....64,750,000 | 3ML(5.64%)...] w.ccovrrvrerrurire (VN [ 0 [...(1,740,911)] .......(4,325,956) | ... | .......(4,325,956) | ....3,068,607 0 0 0 530,489 0001...cccener
SWP: 3ML(5.64%) 06/06/21 OFFSET OFFSET. [ C......... [V — LCZ7XYGSLJUHFXXNXD88... [ 06/02/2006)| 06/06/2021] ............0 | ....27,750,000 | 3ML(5.64%)...] w.ccovrrrrcrverire (VN [ 0 . (746,105)| .......(1,853,981) ... | .......(1,853,981)| ...1,315,117 0 0 0 227,352 0001...ocenes
MERRILL LYNCH
SWP: 3ML(5.66%) 06/08/21 OFFSET OFFSET. [ C.......... INTL GGDZP1UYGU9STUHRDP48 |06/06/2006  06/08/2021] .............0 | ....28,000,000 | 3ML(5.66%)...] .cccrerevsrerect (VN I 0 [ (756,253)] .......(1,895,956) | ... | ......(1,895,956) | ...1,336,293 0 0 0 229,635 0001.............
MERRILL LYNCH
SWP: 3ML(5.63%) 06/16/21 OFFSET OFFSET. [ C......... CAP SV GDWTXX03601TB7DW3U69. | 06/14/2006)| 06/16/2021] .............0 | ....93,000,000 | 3ML(5.63%)...| w.ecovvrrrerserined (VN [ 0 [...(2,466,836)] ......(6,275,313) ] ... | .......(6,275,313) | ....4,420,916 0 0 0 765,815 | oo 0001....cve...
MERRILL LYNCH
SWP: 3ML(5.63%) 06/16/21 OFFSET OFFSET. [ C.......... CAP SV GDWTXX03601TB7DW3U69. | 06/14/2006 | 06/16/2021] .............0 | ...46,500,000 [ 3ML(5.63%)...] ..occverrerrerecl (VN [ 0 [...(1,233,418)] ......(3,137,656) | ... | .......(3,137,656) | ....2,210,458 0 0 0 382,908 0001.............
SWP: ZERO 3ML(5.19%) 01/25/46 OFFSET OFFSET. [ A......... CME......oirors LCZ7XYGSLJUHFXXNXD88... | 12/18/2007 [ 01/25/2046| .............0 | ....26,100,000 | 3ML(5.19%)...] .vccrerrerrerecc (VN I 0 |...(1,266,929)] ....(37,107,548) | ... | .....(37,107,548) | ..15,279,876 0 0 0 1882,351 | oo 0001............
JP MORGAN
SWP: ZERO 1ML(5.19%) 08/11/45 OFFSET OFFSET. [ A......... CHASE BANK 7H6GLXDRUGQFU57RNEY7. [ 12/18/2007)|08/11/2045] ............0 | ....55,300,000 | 1ML(5.19%)...] w.ecovrrrrerrerired (VN [ 0 [...(2,787,795)] .....(80,698,609) ] ... | .....(80,698,609) | ..31,256,403 0 0 0f... 1,433,598 | oo 0001.............
JP MORGAN
SWP: ZERO 1ML(5.20%) 09/13/45 OFFSET OFFSET. [ A......... CHASE BANK 7TH6GLXDRUGQFU57RNES7. | 12/18/2007 [ 09/13/2045( ............0 | ...25,188,000 [ 1ML(5.20%)...] .occvevrrsrerecl (VN I 0 [...(1,270,562)| .....(37,057,735) ]| ... | .....(37,057,735) | ..14,333,760 0 0 0 [ 854,071 [ oo 0001.............
JP MORGAN
SWP: ZERO 3ML(5.24%) 08/10/34 OFFSET OFFSET. [ A......... CHASE BANK 7H6GLXDRUGQFU57RNEY7. [12/18/2007)|08/10/2034 ............0 | ....36,657,000 | 3ML(5.24%)...] w..covvrvvcresrrn (VN [ 0 [...(1822,452)] ....(26,795,751)] ... | .....(26,795,751) | ..10,829,745 0 0 0 f 730,184 | oo 0001.............
SWP: ZERO 3ML(5.13%) 10/12/24 OFFSET OFFSET. [ A......... [ 1 — LCZ7XYGSLJUHFXXNXD88... [ 12/19/2007| 10/12/2024| ............0 | ....37,441,000 | 3ML(5.13%)...] w.ccovvrrvcrrcrcrnd (VN [ 0 [...(1,752,075)] ......(8,794,709) | ... | ......(8,794,709) | ....4,587,341 0 0 0 [ .nnni460,020 | ..oovvvereeeres 0001.............
BARCLAYS BANK
SWP: ZERO 1ML(5.21%) 07/28/35 OFFSET OFFSET. .| PLC G5GSEF7VJP5I70UK5573..... | 12/19/2007 [ 07/28/2035] .. ...54,600,000 | 1ML(5.21%)... ...(2,766,068) | .....(42,954,580) | ... | ....(42,954,580) | ..16,903,784 0 0 0. 1,120,153
BARCLAYS BANK
SWP: ZERO 1ML(5.17%) 07/21/45 OFFSET OFFSET. [ A......... PLC G5GSEF7VJP5I7OUK5573..... 12/19/2007)|07/21/2045] ............0 | ...53,170,000 | IML(5.17%)...] w.eoovrvrvcrrarcncd (VN [ 0 [...(2,659,576) | .....(76,172,279) | ... | ....(76,172,279) | ..29,709,180 0 0 0f... 1,376,904 | oo 0001.............
BARCLAYS BANK
SWP: 3ML(5.02%) 11/15/41 OFFSET OFFSET. [ A......... PLC G5GSEF7VJP5I70UK5573..... [ 12/20/2007| 11/15/2041] ............0 | ..100,000,000 | 3ML(5.02%)...] ..ecovvrvverssrined (VN [ 0 [...(2,230,851)] ....(31,609,216) | ... | .....(31,609,216) | ..14,640,388 0 0 0 ... 2,405,331 | oo 0001...ccceree
DEUTSCHE
SWP: 1ML(5.00%) 09/13/46 OFFSET OFFSET. .| BANK, AG 7LTWFZYICNSX8D621K86..... | 12/20/2007 [ 09/13/2046 .. ...50,000,000 | 1ML(5.00%)... ...(1,168,144) | .....(19,088,338) | ... | .....(19,088,338) | ....8,120,075 0 0 0f... 1,322,228 0001.
DEUTSCHE
SWP: 3ML(5.00%) 08/10/56 OFFSET OFFSET. [ A.......... BANK, AG 7LTWFZYICNSX8D621K86..... [ 12/20/2007| 08/10/2056] .............0 | ....50,000,000 | 3ML(5.00%)...| ..ecovrrvrerrsrire (VN [T 0 [...(1,104,359)] ....(22,016,967) | ... | ....(22,016,967) | ..10,239,533 0 0 0f... 1,538,824 | oo 0001....ccceernr
JP MORGAN
SWP: 3ML(5.02%) 06/07/41 OFFSET OFFSET. [A......... CHASE BANK 7H6GLXDRUGQFU57RNEY7. | 12/20/2007 [ 06/07/2041] .............0 |....50,000,000 | 3ML(5.02%)...] wcererrssrerect (VN I 0 [...(1,112,117)] ....(15,603,485) | ... | .....(15,603,485) | ...7,223,652 0 0 0]... 1,191,149 | v 0001.............
JP MORGAN
SWP: ZERO 4.47%(1ML) 08/11/45 OFFSET OFFSET. .| CHASE BANK TH6GLXDRUGQFU57RNEY7. | 05/04/2010f 08/11/2045] .. ...86,798,210 | 4.47%(1ML)... 0 0 2,833,352 | .....63,986,830 | ...| .....63,986,830 | (33,510,533) 0 0 0] ... 2,250,159
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2
Description of ltem(s) Hedged, Used for Income
Description Generation or Replicated
SWP: ZERO 4.29%(3ML) 08/10/34 OFFSET
SWP: ZERO 4.27%(1ML) 07/28/35 OFFSET
SWP: ZERO 4.18%(3ML) 10/12/24 OFFSET
SWP: ZERO 4.33%(1ML) 09/13/45 OFFSET
SWP: 3ML(4.12%) 09/01/40 OFFSET
SWP: 3ML(3.58%) 09/01/40 OFFSET
SWP: 3ML(2.19%) 02/01/21 OFFSET
SWP: 2.06%(3ML) 02/01/21 OFFSET
SWP: 3ML(2.88%) 09/01/40 OFFSET
SWP: 2.51%(3ML) 05/23/26 OFFSET
SWP: 2.78%(3ML) 08/10/56 OFFSET
SWP: 2.84%(3ML) 06/07/41 OFFSET
SWP: 2.10%(3ML) 06/16/21 OFFSET
SWP: 2.16%(3ML) 06/06/21 OFFSET
SWP: 2.77%(3ML) 09/01/40 OFFSET
SWP: 2.44%(3ML) 09/01/40. OFFSET
SWP: 2.44%(3ML) 09/01/40 OFFSET
SWP: 3ML(2.81%) 04/11/24 OFFSET
SWP: 3ML(2.81%) 04/11/24 OFFSET
SWP: 2.57%(3ML) 04/11/24 OFFSET
SWP: 2.60%(3ML) 04/11/24 OFFSET
SWP: 2.60%(3ML) 04/11/24 OFFSET
SWP: 2.66%(3ML) 04/11/24 OFFSET
SWP: ZERO 2.70%(3ML) 01/25/46 OFFSET
SWP: ZERO 2.51%(1ML) 07/21/45 OFFSET
SWP: 2.01%(3ML) 06/06/21 OFFSET
SWP: 2.75%(3ML) 11/15/41 OFFSET
SWP: 2.00%(3ML) 06/08/21 OFFSET
SWP: 2.01%(3ML) 06/16/21 OFFSET
SWP: 2.65%(1ML) 09/13/46 OFFSET
SWP: 2.56%(3ML) 10/03/47 Bond Portfolio.
SWP: 2.50%(3ML) 10/05/67 Bond Portfolio

Schedule
| Exhibit

| identifer |

OFFSET.

OFFSET.
OFFSET.
OFFSET.
OFFSET.
OFFSET.

OFFSET.
OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.
OFFSET.
OFFSET.
OFFSET.
OFFSET.
OFFSET.
OFFSET.
OFFSET.
OFFSET.
OFFSET.
OFFSET.
OFFSET.
OFFSET.
OFFSET.
DPART1
DPART1

4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness
of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Risk(s) Exchange, Counterparty Trade | Maturity or| Number off ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| ~Hedged Potential | Reference| and at Year-
| (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
LA [ V| —— LCZ7XYGSLJUHFXXNXD88... [ 05/06/2010| 08/10/2034] ............. 0 |....60,400,000 [ 4.29%(3ML)... | wcooccccvccrrrrct (VN [ 0f... 1,734,390 | .....17,954,108 ....17,954,108 | (12,354,502) 0 0 0f... 1,203,129 | oo 0001.............
G5GSEF7VJP5I70UK5573..... | 05/06/2010( 07/28/2035| ... ...90,000,000 | 4.27%(1ML)...] ... 0 2,679,928 | .....30,310,221 ....30,310,221 | (19,118,686) 0 0 0f... 1,846,405 .| 0001.
LCZ7XYGSLJUHFXXNXD88... | 05/04/2010( 10/12/2024| ... ...61,500,000 | 4.18%(3ML)...] ... w0 [ 1,637,913 | ... 6,267,421 | ... oo 6,267,421 |...(5,430,961) 0 0 0| .....755,622 .| 0001.
11IE8VN30JCEQV1H4R804...... | 05/06/2010| 09/13/2045] ............ 0 |...42,250,000 | 4.33%(1ML)... [ ..oooovvvvvvrenenen (VN I 0. 1,291,406 | ......27,370,527 ....21,370,527 | (15,549,513) 0 0 0f... 1,097,130 | coocvrvrrren 0001...cccerne
LCZ7XYGSLJUHFXXNXD88... | 07/01/2011(09/01/2040] ............. 0. 5,100,000 | 3ML(4.12%)... | wcoovcvevrrrrccccecd (VN I 0 [ .nnn(79,384) | .......... (772,559) | ... | .c0e0e...(T72,559) | ...... 645,393 0 0 0] 119,434 | 0001............
LCZ7XYGSLJUHFXXNXD88... | 08/03/2011(09/01/2040] ............. 0 |...15,600,000 | 3ML(3.58%)... | ...coovvvvvvrenenen (VN I 0. (179,613) ] ...cveeen (995,665) | ... | ..........(995,665)| ....1,836,126 0 0 0 365,328 0001............
MORGAN
A STANLEY CAP  17331LVCZKQKX5T7XV54...... 08/23/2011(02/01/2021] ............ 0. 6,000,000 | 3ML(2.19%)... 0 0 GR X)) — 111,880 v 111,880 | oo 117,481 0 0 (/] I 45915 | oo 0001.............
A CITIBANK, NA..... E570DZWZ7FF32TWEFAT7S6... [ 11/02/2011(02/01/2021] ............. 0. 6,000,000 | 2.06%(3ML)... 0 0 (G (129,074)] ... | «ererernrn(129,074) | ...... (111,854) 0 0 0 f 45915 | oo, 0001.............
JP MORGAN
A CHASE BANK TH6GLXDRUGQFU57RNE97. |11/10/2011(09/01/2040] ............. 0. 6,400,000 | 3ML(2.88%)... | coovcrevrrrrcnccnd (VN (- 0[...(39,787) 285,286 285,286 | ....... 678,586 0 0 0 f . 149,878 | oo 0001............
BARCLAYS BANK
[oRmm—. PLC G5GSEF7VJP5I70UKS573..... [11/17/2011) 05/23/2026] ............ 0 ]..115,000,000 | 2.51%(3ML)... | w.ooovvevevvrennnen (VN I (U [~ 394,607 | ......(4,553,796) | ... | .......(4,553,796) | ...(5,948,382) 0 0 0. 1,590,300 | oo 0001.............
JP MORGAN
A CHASE BANK TH6GLXDRUGQFU57RNES7. |11/17/2011(08/10/2056] ............. 0 |...50,000,000 | 2.78%(3ML)... | ...ooovvvvevrenenen (U I 0. 270,359 | .......(3,865,940) ... | ......(3,865,940) | ...(7,047,368) 0 0 0. 1,538,824 | ..ooovvvvvrie 0001....cuu....
BARCLAYS BANK
A PLC G5GSEF7VJP5I70UKS573..... [11/10/2011) 06/07/2041] ........... 0 |...50,000,000 | 2.84%(3ML)... 0 0 295,555 (2,557,790)] ... | -......(2,557,790) | ...(5,376,837) 0 0 0f... 1,191,149 | oo, 0001.............
ROYAL BANK OF
[ SCOTLA RR3QWICWWIPCS8A4S074.. [ 11/21/2011| 06/16/2021] ............. 0 ]...93,000,000 | 2.10%(3ML)... | ..oooovvvvvvrenenen (VN I 0 [ 1,174 ] .....(2,257,194) | ... | .......(2,257,194) | ...(1,993,692) 0 0 0 f 765815 [ oo 0001...nenne
JP MORGAN
[ CHASE BANK TH6GLXDRUGQFU57RNE7. |11/17/2011(06/06/2021] ............ 0 |...64,750,000 | 2.16%(3ML)... 0 0 53,850 | .......(1,447,938)] ... | .......(1,447,938) | ...(1,419,521) 0 0 0 530,489 0001.............
JP MORGAN
A CHASE BANK TH6GLXDRUGQFUS7RNE97. | 12/05/2011(09/01/2040] ............. 0 ]...15,600,000 | 2.77%(3ML)... | w.oooovvvvvrrenenen (VN I 0f.....84404 | ... (968,371)] ... | .........(968,371) | ...(1,626,528) 0 0 0 f.nnnn365,328 | .ooovrrrrcenns 0001.............
BARCLAYS BANK
A PLC G5GSEF7VJP5I70UK5573..... |07/02/2012(09/01/2040] ............. 0. 5,100,000 | 2.44%(3ML)... | coovvcrerrrrecncend (VN I 0 ... 15,019 | ...ccc00e (589,508) | ... | ...cvrrrr-(589,508) | ...... (504,230) 0 0 0 19434 | 0001.............
BARCLAYS BANK
L~ PLC G5GSEF7VJP5I70UK5573..... [07/02/2012| 09/01/2040] ........... 0f... 6,400,000 | 2.44% (3ML)... | woovvovcrvcrvnennd (VN [ 0 [ 18,847 | oo (739,775)| ... | e 73,7T5) | ... (632,759) 0 0 0 ....149,878
Cuovvvveees | CME.... . LCZTXYGSLJUHFXXNXD88... | 04/09/2014]04/11/2024 ... ...15,000,000 | 3ML(2.81%)...] .... ..(78,327) | . 207,725 207,725 | ...... 659,223 0 0 0 .. 176,437
C CME . LCZTXYGSLJUHFXXNXD8S... | 04/09/2014] 04/11/2024 ...30,000,000 [ 3ML(2.81%)... | verrrrerresn0 | orrrrrrerriricncnO [ e (156,653) | . 415,449 415449 | ...1,318,447 0 0 0 352,875
Cuovvvveees | CME.... . LCZTXYGSLJUHFXXNXD88... | 05/15/2014]| 04/11/2024 ............0 | ...... 9,000,000 | 2.57%(3ML)... 0 0 30,998 (232,037)| ... (232,037)] ...... (378,825) 0 0 0 ....105,862
(o [ V| S— LCZ7XYGSLJUHFXXNXD88... [ 06/02/2014| 04/11/2024] ............. 0 |...15,000,000 [ 2.60%(3ML)... | ccoccccvccrrrrc (VN [ 0 54870 | oo (364,920) ...(364,920) ... (634,724) 0 0 0 .. 176,437
(o [ V| S— LCZ7XYGSLJUHFXXNXD88... [ 06/02/2014| 04/11/2024] ............. 0 |...14,000,000 [ 2.60%(3ML)... | coccccccccrrrrc (VN [ 0 51212 | (340,592) ...(340,592) (592,409) 0 0 0 ....164,675
(o, [ V] — LCZ7XYGSLJUHFXXNXD88... [ 06/03/2014)| 04/11/2024] ............. 0f... 7,000,000 | 2.66%(3ML)... 0 0 28,389 | ......... (152,404) erve(152,404) | ... (299,111) 0 0 0 82,337
A....|CME.. . LCZTXYGSLJUHFXXNXD88... | 12/18/2015]| 01/25/2046| ... ...82,105,270 | 2.70%(3ML)...] .... .0 ..(11,387,307) | ... | ..... (11,387,307) | (14,581,516) 0 0 0f... 2,146,536
A CME . LCZTXYGSLJUHFXXNXD88... | 12/22/2015)| 07/21/2045 ..173,208,000 | 2.51%(1ML)... .0 ....(26,345,398) ... | ..... (26,345,398) | (27,169,488) 0 0 0. 4,485,440
C..cc.. | CME..... . LCZTXYGSLJUHFXXNXD88... | 12/20/2016]06/06/2021| ... ...27,750,000 | 2.01%(3ML)... 0 0 (8,036) | .vvvvre (732,384) ] ... | vererernn(732,384) | ...... (573,185) 0 0 0 227,352
JA— [ V| —— LCZ7XYGSLJUHFXXNXD88... [ 12/20/2016| 11/15/2041] ............ 0 {..100,000,000 | 2.75%(3ML)... 0 0 530,226 | ......(7,382,978) ....(7,382,978) | (10,723,690) 0 0 0f... 2,405,331
[ [ LCZ7XYGSLJUHFXXNXD88... | 12/20/2016 | 06/08/2021] ............ 0 ]...28,000,000 | 2.00% (3ML)... [ ..oooorevevererenend (VN I 0 [ nn(11,822) ] ..o (746,947) e (T48,947) | .. (576,378) 0 0 0 229,635
[ CME......rerine LCZ7XYGSLJUHFXXNXD88... [ 12/20/2016)| 06/16/2021] ............. 0 |...46,500,000 | 2.01%(3ML)... (29,057)] .......(1,240,712) (1,240,712) | ... (961,108) 0 0 0 382,908
A......|CME.. . LCZTXYGSLJUHFXXNXD8S... | 12/20/2016] 09/13/2046| .... ....50,000,000 | 2.65%(1ML)... 288,769 (3,904,838) .....(3,904,838) | ...(5,704,244) 0 0 0f... 1,322,228
C CME . LCZTXYGSLJUHFXXNXD88... | 09/29/2017] 10/03/2047 ....75,000,000 | 2.56%(3ML)... ..246,034 | ......(8,874,634) .(8,874,634) ...(8,810,077) 0 0 0 2,020,390
C..cceeee. | CME..... . LCZTXYGSLJUHFXXNXD88... | 09/29/2017] 10/05/2067| ... ..250,000,000 | 2.50%(3ML)... 0 [....(13,163,833)| ... | .... (13,163,833) | (14,415,028) 0 0 0f... 8,754,158
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of|  Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B/A.C.V. | )/Accretion Items Exposure Entity end (b)
SWP: 2.56%(3ML) 10/03/47 Bond Portfolio DPART1|C.......... CME.....ccoooiiins LCZ7XYGSLJUHFXXNXD88... | 09/29/2017 | 10/03/2047 | ............ 0 |...75,000,000 | 2.56%(3ML)... | ...ooovvvevvrenenen (VI N (U O 243,503 | ......(8,940,973) | ... | ......(8,940,973) | ...(8,802,778) 0 0 0 2,020,390 0002.
SWP: 2.56%(3ML) 10/03/47 Bond Portfolio DPART 1| C.......... (6117 S — LCZ7XYGSLJUHFXXNXD88... | 09/29/2017 | 10/03/2047 | ............. 0 |...70,000,000 | 2.56%(3ML)... 0 0 226,482 |......(8,365,547) | ... | ......(8,365,547) | ...(8,213,655) 0 0 0 |.... 1,885,698 | ...ooovvvvrieens 0002..........
SWP: 2.55%(3ML) 10/03/47 Bond Portfolio DPART1[C.......... CME....ouenn. LCZ7XYGSLJUHFXXNXD88... | 09/29/2017 | 10/03/2047] ............. 0 |...70,000,000 | 2.55%(3ML)... | w.oooovevvvvveceeend (V) I 0 | . 224,382 | .....(8,420,584) | ... | ......(8,420,584) | ...(8,207,600) 0 0 0]... 1,885,698 | ...ooovvvvvicee 0002.........
0919999. Total-Swaps-Hedging Other-Interest Rate 0 0 |..(15,991,634) | ...(408,421,894) |XX| ...(408,421,894) | (31,505,856) 0 0 0 |...59,595,834 XXX XXX
Swaps - Hedging Other - Credit Default
CREDIT
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. | B......... STANLEY CAP  |7331LVCZKQKX5T7XV54...... 05/09/2018|02/17/2051] ............. (VI I 1,233 ) 0 0 (5) 292 292 292 0 0 0 015 0001............
CREDIT
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. | B.......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 07/26/2016|02/17/2051 ............. (VI I 545 ) 0 0 (4) 129 129 41 0 0 0 015 0001............
CREDIT
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. | B......... STANLEY CAP  |7331LVCZKQKX5T7XV54...... 06/28/2016|02/17/2051 | ............ (VI I 586 ) 0 0 (4) 139 139 44 0 0 0 015 0001............
CREDIT
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. | B.......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 03/29/2016|02/17/2051 | ............ (1[N [T 47 ) 0 0 0) 11 1 4 0 0 0 015 0001............
CREDIT
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. | B......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 11/27/2015|02/17/2051 | ............ (VI I 248 ) 0 0 2) 59 59 19 0 0 0 015 0001............
CREDIT
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. .| STANLEY CAP  17331LVCZKQKX5T7XV54...... 10/27/2015{02/17/2051 | .. ) 0 0 9) 282 282 90 0 0 0 015 0001.
CREDIT
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. | B......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 08/31/2015|02/17/2051 ............. (VI I 342 ) 0 0 2) 81 81 26 0 0 0 015 0001............
CREDIT
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. | B.......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 04/28/2015|02/17/2051 | ........... (1 [ 128 ) 0 0 (1) 30 30 10 0 0 0 0|5 0001............
CREDIT
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. | B......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 03/26/2015|02/17/2051 ............. (V1 I 18 ) 0 0 (0) 4 4 1 0 0 0 015 0001............
CREDIT
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. | B.......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 05/30/2014|02/17/2051 ............. (VI IO 3,176 ) 0 0 (23) 753 753 241 0 0 0 0|5 0001.............
CREDIT
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. | B......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 04/25/2014|02/17/2051 ............. (V) IS 461 ) 0 0 (3) 109 109 35 0 0 0 015 0001............
CREDIT
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. | B.......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 02/25/2014|02/17/2051 ............. (VI IO 2,480 ) 0 0 (18) 588 588 | oo 188 0 0 0 015 0001............
CREDIT
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. | B......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 01/29/2014|02/17/2051] ............. (V) IS 231 ) 0 0 2) 55 55 18 0 0 0 015 0001............
CREDIT
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. .| STANLEY CAP  17331LVCZKQKX5T7XV54...... 12/27/2016 {02/17/2051 | .. ) 0 0 (1) 49 49 16 0 0 0 015
CREDIT
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. | B......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 02/29/2016|02/17/2051 ............. (VI I 1,209 ) 0 0 9) 287 287 92 0 0 0 015 0001............
CREDIT
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. | B......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 09/29/2015|02/17/2051 ............. (VI IO 2,087 ) 0 0 (15) 495 495 | v 158 0 0 0 015 0001.............
CREDIT
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. | B.......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 08/25/2014|02/17/2051 | ........... 0 .0 ) 0 0 0 0 0 0 0 0 0 015 0001.........
CREDIT
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. | B......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 03/25/2014|02/17/2051 ............. (VI I 7,896 ) 0 0 (58) 1,872 1,872 599 0 0 0 015 0001............
CREDIT
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. | B.......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 02/20/2008|02/17/2051 | ........... 0 [ 8,967,862 ) 2,357,244 | (VI IO 470,430 | ........ 2,126,280 | ... [ ... 2,126,280 | ....... 680,661 0 0 0 015 0001.........
GOLDMAN 0.96%(CREDI
CDS: CMBX.NA.AJ.4 REC 0.96% OFFSET OFFSET. | B......... SACHS INTL W22LROWP2IHZNBB6K528... |05/09/2018]02/17/2051 | ............ (VI I 1,233 TEVENT) 0 0 5 (292) | ... (292) (292) 0 0 (V[ [ 1,233 | 5o 0001...cciiien
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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 Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
GOLDMAN 0.96%(CREDI
CDS: CMBX.NA.AJ.4 REC 0.96% OFFSET OFFSET. | B.......... SACHS INTL W22LROWP2IHZNBB6K528... | 12/27/2016]02/17/2051 ............ 0 f e 206 TEVENT), 0 0 1 49)] ... (49) (16) 0 0 0 206 | 5 0001............
GOLDMAN 0.96%(CREDI|
CDS: CMBX.NA.AJ.4 REC 0.96% OFFSET OFFSET. [ B.......... SACHS INTL W22LROWP2IHZNBB6K528... | 06/28/2016]02/17/2051 ............. (V) IS 586 TEVENT), 0 0 4 (139) ... (139) (44) 0 0 0 586 | 5 0001.............
GOLDMAN 0.96%(CREDI
CDS: CMBX.NA.AJ.4 REC 0.96% OFFSET OFFSET. .| SACHS INTL W22LROWP2IHZNBB6K528... | 03/29/2016] 02/17/2051] ... T EVENT), 0 0 0 (ng.. (11) (4) 0 0 0 47 | 5 0001....
GOLDMAN 0.96% (CREDI|
CDS: CMBX.NA.AJ.4 REC 0.96% OFFSET OFFSET. [ B.......... SACHS INTL W22LROWP2IHZNBB6K528... | 02/29/2016]02/17/2051 ............. (VI IO 1,209 TEVENT), 0 0 9 (287){ ... (287) (92) 0 0 0 f o 1,209 | 5.vevevererene 0001.............
GOLDMAN 0.96% (CREDI|
CDS: CMBX.NA.AJ.4 REC 0.96% OFFSET OFFSET. [ B.......... SACHS INTL W22LROWP2IHZNBB6K528... | 10/27/2015(02/17/2051] ............ 0 f o 1,188 T EVENT), 0 0 9 (282)] ... (282) (90) 0 0 0 f o 1,188 | 5. 0001............
GOLDMAN 0.96%(CREDI|
CDS: CMBX.NA.AJ.4 REC 0.96% OFFSET OFFSET. .| SACHS INTL W22LROWP2IHZNBB6K528... | 09/29/2015] 02/17/2051] ... TEVENT), 0 0 15 (495) | ... (495) | ... 0 0 0 2,087 | 5 0001....
GOLDMAN 0.96% (CREDI|
CDS: CMBX.NA.AJ.4 REC 0.96% OFFSET OFFSET. [ B.......... SACHS INTL W22LROWP2IHZNBB6K528... | 04/28/2015(02/17/2051] ............ (VN IO 128 TEVENT), 0 0 1 (30)] ... (30) (10) 0 0 0 128 | 5 0001...eenee
GOLDMAN 0.96%(CREDI|
CDS: CMBX.NA.AJ.4 REC 0.96% OFFSET OFFSET. [ B.......... SACHS INTL W22LROWP2IHZNBB6K528... | 03/26/2015] 02/17/2051 ............. (VN I 18 TEVENT), 0 0 0 @|.. (4) (1) 0 0 0 18 |5 0001.............
GOLDMAN 0.96% (CREDI|
CDS: CMBX.NA.AJ.4 REC 0.96% OFFSET OFFSET. .| SACHS INTL W22LROWP2IHZNBB6K528... | 08/26/2014 | 02/17/2051] . TEVENT), 0 0 0 0)f ... (0) (0) 0 0 0 0[5 0001....
GOLDMAN 0.96%(CREDI
CDS: CMBX.NA.AJ.4 REC 0.96% OFFSET OFFSET. | B.......... SACHS INTL W22LROWP2IHZNBB6K528... | 04/25/2014]02/17/2051 ............ (V) [ 461 TEVENT), 0 0 3 (109)| ... (109) (35) 0 0 0 461 | 5 0001...coceerer
GOLDMAN 0.96%(CREDI|
CDS: CMBX.NA.AJ.4 REC 0.96% OFFSET OFFSET. [ B.......... SACHS INTL W22LROWP2IHZNBB6K528... | 03/25/2014(02/17/2051] ............ O f o 7,896 TEVENT), 0 0 58 (1,872)| ... (1,872) (599) 0 0 0 f o 7,896 | 5. 0001.............
GOLDMAN 0.96%(CREDI
CDS: CMBX.NA.AJ.4 REC 0.96% OFFSET OFFSET. .| SACHS INTL W22LROWP2IHZNBB6K528... | 01/30/2014 | 02/17/2051] . T EVENT), 0 0 2 (55)] ... (55) (18) 0 0 0 231 | 5 0001....
GOLDMAN 0.96% (CREDI|
CDS: CMBX.NA.AJ.4 REC 0.96% OFFSET OFFSET. [ B......... SACHS INTL W22LROWP2IHZNBB6K528... | 03/18/2008(02/17/2051] ............ 0f... 8,967,862 TEVENT)[....(3,016,382) | ...covvvvvrrcrann 0. (470,454)] .......(2,126,280) | ... | .......(2,126,280) | ... (680,661) 0 0 0f... 8,967,862 | 5............. 0001.............
GOLDMAN 0.96%(CREDI
CDS: CMBX.NA.AJ.4 REC 0.96% OFFSET OFFSET. | B......... SACHS INTL W22LROWP2IHZNBB6K528... | 07/26/2016(02/17/2051] ............. (VN [ 545 TEVENT), 0 0 4 (129)| ... (129) (41) 0 0 0 545 | 5 0001...cocverer
GOLDMAN 0.96%(CREDI|
CDS: CMBX.NA.AJ.4 REC 0.96% OFFSET OFFSET. .| SACHS INTL W22LROWP2IHZNBB6K528... | 11/27/2015(02/17/2051] . TEVENT), 0 0 2 (59)] ... (59) (19) 0 0 0 248 | 5 0001....
GOLDMAN 0.96%(CREDI
CDS: CMBX.NA.AJ.4 REC 0.96% OFFSET OFFSET. | B.......... SACHS INTL W22LROWP2IHZNBB6K528... | 08/31/2015(02/17/2051] ............ (VN I 342 TEVENT), 0 0 2 81].. (81) (26) 0 0 0 342 [ 5. 0001............
GOLDMAN 0.96%(CREDI|
CDS: CMBX.NA.AJ.4 REC 0.96% OFFSET OFFSET. [ B......... SACHS INTL W22LROWP2IHZNBB6K528... | 05/30/2014(02/17/2051] ............. (VN R 3,176 TEVENT), 0 0 23 (753)| ... (753) (241) 0 0 0 3,176 | 5 0001.............
GOLDMAN 0.96%(CREDI
CDS: CMBX.NA.AJ.4 REC 0.96% OFFSET OFFSET. .| SACHS INTL W22LROWP2IHZNBB6K528... | 02/25/2014]02/17/2051 ... T EVENT), 0 0 18 (588)] ... (588)| ... 0 0 0 2,480 | 5. 0001....
CREDIT|
DEUTSCHE EVENT(0.84%
CDS: CMBX.NA.AJ.1 PAY 0.84% OFFSET OFFSET. [ B.......... BANK, AG 7LTWFZYICNSX8D621K86..... | 05/13/2009( 10/12/2052] ............. 0. 1,543,306 ] [ 748,503 | ..ooovvererinenennnd (U [ (8,269) | .vvveves 131,335 | .| ...........131,335 (9,106) 0 0 0 (I [ I 0001.............
CREDIT|
ROYAL BANK OF EVENT(0.84%
CDS: CMBX.NA.AJ.1 PAY 0.84% OFFSET OFFSET. | B.......... SCOTLA RR3QWICWWIPCS8A4S074.. | 05/13/2009] 10/12/2052] ............. 0. 1,543,306 )] [ 781,298 | ..o (U (8,269) | ...occcee. 131,335 | .| ...........131,335 (9,106) 0 0 0 (VN [ P 0001...cccerne
CREDIT|
DEUTSCHE EVENT(1.09%
CDS: CMBX.NA.AJ.2 PAY 1.09% OFFSET OFFSET. [ B......... BANK, AG 7LTWFZYICNSX8D621K86..... | 07/28/2017 | 03/15/2049] ............. (VN I 1 ) 0 0 0 0f.. 0 0 0 0 0 0 4. 0001.............
CREDIT|
DEUTSCHE EVENT(1.09%
CDS: CMBX.NA.AJ.2 PAY 1.099 OFFSET OFFSET. | B.......... BANK, AG 7LTWFZYICNSX8D621K86..... | 06/20/2016] 03/15/2049] ............. 0 f o 9,031 ) 0 0 (75) 2,188 | ... 2,188 | oo 154 0 0 0 0|4, 0001...oocenee
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

Descrption

Description of ltem(s) Hedged, Used for Income
Generation or Replicated

CDS: CMBX.NA.AJ.2 PAY 1.09%

OFFSET

CDS: CMBX.NA.AJ.2 PAY 1.09%

OFFSET

CDS: CMBX.NA.AJ.2 PAY 1.09%

CDS: CMBX.NA.AJ.2 PAY 1.09%

OFFSET

OFFSET

CDS: CMBX.NA.AJ.2 PAY 1.097

OFFSET

CDS: CMBX.NA.AJ.2 PAY 1.09%

OFFSET

CDS: CMBX.NAAJ.2 PAY 1.09%

OFFSET

CDS: CMBX.NA.AJ.2 PAY 1.09%

OFFSET

CDS: CMBX.NA.AJ.2 PAY 1.09%

OFFSET

CDS: CMBX.NA.AJ.2 PAY 1.09%

OFFSET

CDS: CMBX.NA.AJ.2 PAY 1.09%

OFFSET

CDS: CMBX.NA.AJ.2 PAY 1.09%

OFFSET

CDS: CMBX.NA.AJ.2 PAY 1.09%

OFFSET

CDS: CMBX.NA.AJ.2 PAY 1.09%

OFFSET

CDS: CMBX.NA.AJ.2 PAY 1.09%

OFFSET

CDS: CMBX.NA.AJ.2 PAY 1.09%

OFFSET

CDS: CMBX.NAAJ.2 PAY 1.09%

OFFSET

CDS: CMBX.NA.AJ.2 PAY 1.09%

OFFSET

CDS: CMBX.NA.AJ.2 PAY 1.09%

OFFSET

CDS: CMBX.NA.AJ.2 PAY 1.09%

OFFSET

CDS: CMBX.NA.AJ.2 PAY 1.09%

OFFSET

CDS: CMBX.NA.AJ.2 PAY 1.097

OFFSET

Schedule
| Exhibit

| identifer |

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

OFFSET.

4 5 6 7 8 9 10
Type(s) Strike Price,
of Date of Rate of Index
Risk(s) Exchange, Counterparty Trade | Maturity or| Number off ~ Notional Received
| (a) or Central Clearinghouse Date | Expiration | Contracts Amount (Paid)
CREDI]
DEUTSCHE EVENT(1.09%
I BANK, AG TLTWFZYICNSX8D621K86..... [ 11/27/2015| 03/15/2049 ............ (VN [N 21 )
CREDIT|
DEUTSCHE EVENT(1.09%
B BANK, AG TLTWFZYICNSX8D621K86..... [ 10/27/2015| 03/15/2049] ............. (VN R 1,761 )
CREDIT|
DEUTSCHE EVENT(1.09%
.| BANK, AG TLTWFZYICNSX8D621K86..... | 08/31/2015| 03/15/2049 .. )
CREDIT|
DEUTSCHE EVENT(1.09%
[ BANK, AG TLTWFZYICNSX8D621K86..... [ 01/30/2015| 03/15/2049] ............ (VN 385 )
CREDIT|
DEUTSCHE EVENT(1.09%
- BANK, AG TLTWFZYICNSX8D621K86..... [ 10/29/2014] 03/15/2049) ............. (VN [ 813 )
CREDIT|
DEUTSCHE EVENT(1.09%
.| BANK, AG TLTWFZYICNSX8D621K86..... | 08/26/2014) 03/15/2049] .. )
CREDIT|
DEUTSCHE EVENT(1.09%
I BANK, AG TLTWFZYICNSX8D621K86..... [ 05/14/2009] 03/15/2049) ............ 0. 1,643,088 )
CREDIT|
DEUTSCHE EVENT(1.09%
I BANK, AG TLTWFZYICNSX8D621K86..... [ 03/29/2016| 03/15/2049] ............ 0 . )
CREDIT|
DEUTSCHE EVENT(1.09%
.| BANK, AG TLTWFZYICNSX8D621K86..... | 07/28/2015| 03/15/2049 .. )
CREDIT|
DEUTSCHE EVENT(1.09%
B BANK, AG TLTWFZYICNSX8D621K86..... [ 12/01/2014| 03/15/2049] ............ (VI 829 )
CREDIT|
DEUTSCHE EVENT(1.09%
[H— BANK, AG TLTWFZYICNSX8D621K86..... [ 07/29/2014] 03/15/2049) ............. 0 2 )
CREDIT|
MORGAN EVENT(1.09%
.| STANLEY CAP  17331LVCZKQKX5T7XV54...... 07/28/2017(03/15/2049] .. )
CREDIT|
MORGAN EVENT(1.09%
[ J— STANLEY CAP  17331LVCZKQKX5T7XV54...... 03/29/201603/15/2049] ............ 0 2 )
CREDIT|
MORGAN EVENT(1.09%
[ STANLEY CAP  17331LVCZKQKX5T7XV54...... 11/27/12015] 03/15/2049 ............ (VN [ 42 )
CREDIT|
MORGAN EVENT(1.09%
.| STANLEY CAP  17331LVCZKQKX5T7XV54...... 08/31/2015(03/15/2049] .. )
CREDIT|
MORGAN EVENT(1.09%
[ STANLEY CAP  17331LVCZKQKX5T7XV54...... 07/28/2015[03/15/2049] ............ (V] [ 1" )
CREDIT|
MORGAN EVENT(1.09%
2 STANLEY CAP  17331LVCZKQKX5T7XV54...... 12/01/2014]03/15/2049 ............ (V] R 1,658 )
CREDIT|
MORGAN EVENT(1.09%
.| STANLEY CAP  17331LVCZKQKX5T7XV54...... 10/29/2014)03/15/2049] .. )
CREDIT|
MORGAN EVENT(1.09%
B STANLEY CAP  17331LVCZKQKX5T7XV54...... 07/29/2014[03/15/2049] ............ 0 .5 )
CREDIT|
MORGAN EVENT(1.09%
[ STANLEY CAP  17331LVCZKQKX5T7XV54...... 05/14/2009( 03/15/2049] ............ 0f... 3,286,176 )
CREDIT|
MORGAN EVENT(1.09%
B STANLEY CAP  17331LVCZKQKX5T7XV54...... 06/20/201603/15/2049] ............ (V] [ 18,061 )
CREDIT|
MORGAN EVENT(1.09%
[ STANLEY CAP  17331LVCZKQKX5T7XV54...... 10/27/2015] 03/15/2049] ........... 0 f 3,523 )

23

Hedge
Effectiveness
at Inception
and at Year-

end (b

0001....

0001.............

0001............

0001....

0001............

0001............

0001....

0001............

0001............

0001....

0001............

0001............

0001....

0001............

0001.............

0001....

1" 12 13 14 15 16 17 18 19 20 21 22
Cumulative
Prior Year(s) | Current Year Adjustment
Initial Cost of | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit
Premium Premium 0 Valuation Exchange Year's Value of Quality of
(Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| ~Hedged Potential | Reference
Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJ/AC.V. | )/Accretion ltems Exposure Entity |
0 0 (0) 5 5 0 0 0 0 0|4
0 0 (15) 427 427 30 0 0 0 0|4
0 0 (4) 121 121 9 0 0 0 0
0 0 (3) 93 93 7 0 0 0 04
0 0 (7) 197 197 14 0 0 0 0|4
0 0 0 1 1 0 0 0 0 0
......... 969,422 | ..ooocoveniiic0 | ... 160,843 | ...........398,120 ciennnn398,120 | .........28,097 0 0 0 0|4
0 0 0 0 0 0 0 0 0 04
0 0 (0) 1 1 0 0 0 0 0
0 0 (7) 201 201 14 0 0 0 0|4
0 0 0 1 1 0 0 0 0 04
0 0 0 0 0 0 0 0 0 0
0 0 0 1 1 0 0 0 0 04
0 0 (0) 10 10 1 0 0 0 04
0 0 (8) 241 241 17 0 0 0 0
0 0 (0) 3 3 0 0 0 0 04
0 0 (14) 402 402 28 0 0 0 04
0 0 (13) 394 394 28 0 0 0 0
0 0 0 1 1 0 0 0 0 04
...... 1,938,844 | ..o | 321,632 | .........796,241 cioennnn 196,241 | ........56,194 0 0 0 0|4
0 0 (149) 4,376 4,376 309 0 0 0 0|4
0 0 (29) 854 854 60 0 0 0 0 4.
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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 Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
CREDIT]
MORGAN EVENT(1.09%
CDS: CMBX.NA.AJ.2 PAY 1.09% OFFSET OFFSET. | B.......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 01/30/2015(03/15/2049] ............. (VN I M ) 0 0 (6) 187 | ... 187 13 0 0 0 0 [ 4. 0001...cccerne
CREDIT|
MORGAN EVENT(1.09%
CDS: CMBX.NA.AJ.2 PAY 1.09% OFFSET OFFSET. [ B.......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 08/26/2014(03/15/2049] ............. (VI I 4 ) 0 0 (0) 2. 2 0 0 0 0 04 0001.............
CREDIT|
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. .| STANLEY CAP  [7331LVCZKQKX5T7XV54...... 05/09/2018(02/17/2051] .. ) 0 0 (4) 234 | ... 234 234 0 0 0 0[5 0001....
CREDIT|
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. [ B.......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 07/26/2016(02/17/2051] ............. (V) IS 436 ) 0 0 3) 103 | ... 103 33 0 0 0 0|5 0001.............
CREDIT|
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. [ B......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 06/28/2016(02/17/2051] ............. (V) 469 ) 0 0 (3) .. 111 36 0 0 0 015 0001............
CREDIT|
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. .| STANLEY CAP  [7331LVCZKQKX5T7XV54...... 02/29/2016(02/17/2051| .. ) 0 0 7) 229 | ... 229 73 0 0 0 0|5 0001....
CREDIT|
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. [ B......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 11/27/2015) 02/17/2051] ............ (V[N 199 ) 0 0 (1) 47 | .. 47 15 0 0 0 015 0001............
CREDIT|
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. [ B.......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 09/29/2015(02/17/2051] ............ (VI IO 1,670 ) 0 0 (12) 3% | ... 396 | oorrrrene 127 0 0 0 0|5 0001.............
CREDIT|
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. .| STANLEY CAP  [7331LVCZKQKX5T7XV54...... 08/31/2015(02/17/2051] .. ) 0 0 2) 65 |... 65 21 0 0 0 015 0001....
CREDIT|
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. [ B.......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 04/28/2015(02/17/2051] ............. (VN IS 102 ) 0 0 (1) 24 | .. 24 8 0 0 0 05 0001...coceerer
CREDIT|
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. [ B.......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 08/26/2014(02/17/2051] ........... (VI [N ) 0 0 0 0f.. 0 0 0 0 0 0[5 0001.............
CREDIT|
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. .| STANLEY CAP  [7331LVCZKQKX5T7XV54...... 05/30/2014(02/17/2051] .. ) 0 0 (18) 602 |... 602 0 0 0 05 0001....
CREDIT|
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. [ B......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 03/25/2014[02/17/2051] ........... (VN R 6,317 ) 0 0 (46) 1,498 | .| v 1,498 | 479 0 0 0 0[5 0001.............
CREDIT|
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. | B......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 02/25/2014(02/17/2051] ............. (VI IO 1,984 ) 0 0 (14) 470 | ... LY(VIN 151 0 0 0 0|5 0001.............
CREDIT|
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. .| STANLEY CAP  [7331LVCZKQKX5T7XV54...... 12/27/2016) 02/17/2051] .. ) 0 0 (1) 39 .. 39 12 0 0 0 015 0001....
CREDIT|
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. | B.......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 03/29/2016(02/17/2051] ............ (VN IO 37 ) 0 0 (0) 9. 9 3 0 0 0 (V) [ 0001............
CREDIT|
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. [ B......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 10/27/2015) 02/17/2051] ............ (V) IS 951 ) 0 0 7) 225 | ... 225 72 0 0 0 015 0001............
CREDIT|
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. .| STANLEY CAP  [7331LVCZKQKX5T7XV54...... 03/26/2015(02/17/2051| .. ) 0 0 (0) 3.. 3 1 0 0 0 05 0001....
CREDIT|
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. [ B.......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 04/25/2014(02/17/2051] ............. (VN IS 369 ) 0 0 3) 87 | ... 87 28 0 0 0 0|5 0001.............
CREDIT|
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. | B.......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 01/29/2014(02/17/2051] ............. (VN I 185 ) 0 0 (1) 44 .. 44 14 0 0 0 0[5 0001...cccerne
CREDIT|
MORGAN EVENT(0.96%
CDS: CMBX.NA.AJ.4 PAY 0.96% OFFSET OFFSET. [ B......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 05/14/2009(02/17/2051] ............. 0. 7,174,290 ) 4,735,031 | e (I [— 376,344 | ....... 1,701,024 | .| ... 1,701,024 | ....... 544,529 0 0 0 0|5 0001.............
GOLDMAN 0.84%(CREDI|
CDS: CMBX.NA.AJ.1 REC 0.84% OFFSET OFFSET. [ B......... SACHSBANKU  KD3XUN7CBT14HNAYLUO2... [ 05/19/2009] 10/12/2052] ............. 0f... 1,543,306 TEVENT)| ........ (544,015) | oo 0f.....B8269 .. (131,335)] ... | ..oovrnnne(131,335) 9,106 0 0 0f... 1,543,306 | Toococccnene 0001............
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Descrption

Description of ltem(s) Hedged, Used for Income
Generation or Replicated

CDS: CMBX.NA.AJ.1 REC 0.84%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%
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0001............

0001.............
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4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22
Cumulative
Prior Year(s) | Current Year Adjustment
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit
of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of
Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity
0.84%(CREDI
ST CITIBANK, N.A..... E570DZWZ7FF32TWEFAT6...[05/19/2009] 10/12/2052] ............. 0f... 1,543,306 TEVENT)[ ....... (555,590) | vveveverersernnend 0f...8,269 | .. (131,335) | ... | woverennne(131,335) 9,106 0 0 0f... 1,543,306 | 1............
JP MORGAN 1.09%(CREDI|
B CHASE BANK TH6GLXDRUGQFU57RNEY7. |07/28/2017(03/15/2049] ............. 0 A TEVENT), 0 0 0 )f. (0) (0) 0 0 0 {1 I -
JP MORGAN 1.09%(CREDI|
.| CHASE BANK TH6GLXDRUGQFU57RNEY7. |03/29/2016(03/15/2049] .. T EVENT), 0 0 0 UIE (1) (0) 0 0 0 2
JP MORGAN 1.09%(CREDI|
Buo CHASE BANK TH6GLXDRUGQFU57RNES7. |11/27/2015(03/15/2049] ............ (VN [ 42 TEVENT), 0 0 0 (10)] ... (10) (1) 0 0 0 42 | 4o
JP MORGAN 1.09%(CREDI
B CHASE BANK TH6GLXDRUGQFU57RNE7. |08/31/2015(03/15/2049] ............. (V) I 996 T EVENT), 0 0 8 (2401 ... (241) (17) 0 0 0 996 | 4.
JP MORGAN 1.09%(CREDI|
.| CHASE BANK TH6GLXDRUGQFU57RNEY7. | 06/20/2016 | 03/15/2049] .. TEVENT), 0 0 149 (4,376) | ... (4,376) (309) 0 0 0
JP MORGAN 1.09%(CREDI
B CHASE BANK TH6GLXDRUGQFUS7RNE97. | 10/27/2015(03/15/2049] ............. (VI IO 3,523 T EVENT), 0 0 29 (854)[ ... (854) (60) 0 0 0 3523 [ 4.
JP MORGAN 1.09%(CREDI|
B CHASE BANK TH6GLXDRUGQFU57RNE7. |07/28/2015(03/15/2049] ............. (VN I 1" TEVENT), 0 0 0 @)].. (3) (0) 0 0 0 (LI R -
JP MORGAN 1.09%(CREDI
.| CHASE BANK TH6GLXDRUGQFU57RNES7. | 01/30/2015(03/15/2049] .. T EVENT), 0 0 6 (187){ ... (187) (13) 0 0 0 771
JP MORGAN 1.09%(CREDI|
B CHASE BANK TH6GLXDRUGQFU57RNE97. |12/01/2014(03/15/2049] ............. (VI IO 1,658 TEVENT), 0 0 14 (402)| ... (402) (28) 0 0 (VN [ 1,658 | 4...ocvovenee
JP MORGAN 1.09%(CREDI
B CHASE BANK TH6GLXDRUGQFUS7RNE7. | 10/29/2014(03/15/2049] ............. (VN IO 1,626 T EVENT), 0 0 13 (394){ ... (394) (28) 0 0 0 f o 1,626 | 4.
JP MORGAN 1.09%(CREDI|
.| CHASE BANK TH6GLXDRUGQFU57RNEY7. | 08/26/2014(03/15/2049] .. TEVENT), 0 0 0 @].. 2) (0) 0 0 0 7
JP MORGAN 1.09%(CREDI
B CHASE BANK TH6GLXDRUGQFUS7RNE7. |07/29/2014(03/15/2049] ............. 0 .5 T EVENT), 0 0 0 M] ... (1) (0) 0 0 0 5[4,
JP MORGAN 1.09%(CREDI,
B CHASE BANK TH6GLXDRUGQFU57RNE97. |05/19/2009(03/15/2049] ............. 0. 3,286,176 TEVENT)| ....(1,610,226) | ....cooouruveeenen 0 [ (321,532) | wovvvee (796,241) ] ... | .o i(796,241) | ........(56,194) 0 0 0. 3,286,176 | 4..........oe.
ROYAL BANK OF 1.09%(CREDI
.| SCOTLA RR3QWICWWIPCS8A4S074.. [ 03/29/2016]| 03/15/2049] .. T EVENT), 0 0 0 0)f. (0) (0) 0 0 0 1
ROYAL BANK OF 1.09%(CREDI|
B SCOTLA RR3QWICWWIPCS8A4S074.. [ 11/27/2015| 03/15/2049] ............. 0 [ e 21 TEVENT), 0 0 0 5)|. (5) (0) 0 0 0 21 [ 4.
ROYAL BANK OF 1.09%(CREDI
B SCOTLA RR3QWICWWIPCS8A4S074.. [07/28/2015| 03/15/2049] ............ 0 .6 T EVENT), 0 0 0 (1) (1) (0) 0 0 0 6 [ 4.
ROYAL BANK OF 1.09%(CREDI|
.| SCOTLA RR3QWICWWIPCS8A4S074.. | 10/29/2014]| 03/15/2049] .. TEVENT), 0 0 7 (197) (197) (14) 0 0 0
ROYAL BANK OF 1.09%(CREDI|
B SCOTLA RR3QWICWWIPCS8A4S074.. [07/29/2014| 03/15/2049] ............. 0 2 TEVENT), 0 0 0 (1) (1) (0) 0 0 0 Y2 [T S
ROYAL BANK OF 1.09%(CREDI|
B SCOTLA RR3QWICWWIPCS8A4S074.. [10/27/2015| 03/15/2049] ............. (VI IO 1,761 T EVENT), 0 0 15 27| ... (427) (30) 0 0 0 f o 1,761 | 4.
ROYAL BANK OF 1.09%(CREDI|
B SCOTLA RR3QWICWWIPCS8A4S074.. | 08/31/2015| 03/15/2049] ............. (V) [ 498 TEVENT), 0 0 4 (1211 ... (121) (9) 0 0 0 498 | 4
ROYAL BANK OF 1.09%(CREDI
B SCOTLA RR3QWICWWIPCS8A4S074.. | 01/30/2015] 03/15/2049] ............. (V) R 385 TEVENT), 0 0 3 93)] ... (93) (7) 0 0 0 385 | 4...........
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Descrption

Description of ltem(s) Hedged, Used for Income
Generation or Replicated

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.2 REC 1.09%

CDS: CMBX.NA.AJ.4 REC 0.96%

CDS: CMBX.NA.AJ.4 REC 0.96%

CDS: CMBX.NA.AJ.4 REC 0.96%

CDS: CMBX.NA.AJ.4 REC 0.96%

CDS: CMBX.NA.AJ.4 REC 0.96%

CDS: CMBX.NA.AJ.4 REC 0.96%

CDS: CMBX.NA.AJ.4 REC 0.96%

CDS: CMBX.NA.AJ.4 REC 0.96%

CDS: CMBX.NA.AJ.4 REC 0.96%

CDS: CMBX.NA.AJ.4 REC 0.96%

CDS: CMBX.NA.AJ.4 REC 0.96%

CDS: CMBX.NA.AJ.4 REC 0.96%

CDS: CMBX.NA.AJ.4 REC 0.96%

CDS: CMBX.NA.AJ.4 REC 0.96%

CDS: CMBX.NA.AJ.4 REC 0.96%

CDS: CMBX.NA.AJ.4 REC 0.96%

CDS: CMBX.NA.AJ.4 REC 0.96%
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4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22
Cumulative
Prior Year(s) | Current Year Adjustment
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign| ~ Current | to Carrying Credit
of Date of Rate of Index Premium Premium 0 Valuation Exchange Year's Value of Quality of
Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference
a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity
ROYAL BANK OF 1.09%(CREDI|
B SCOTLA RR3QWICWWIPCS8A4S074.. [12/01/2014| 03/15/2049] ............. 0 f s 829 TEVENT), 0 0 7 (201){ ... (201) (14) 0 0 0 829 | 4.
ROYAL BANK OF 1.09%(CREDI|
B SCOTLA RR3QWICWWIPCS8A4S074.. | 08/26/2014| 03/15/2049] ............. 0 s TEVENT), 0 0 0 (1) (1) (0) 0 0 0 P
ROYAL BANK OF 1.09%(CREDI|
.| SCOTLA RR3QWICWWIPCS8A4S074.. | 05/19/2009| 03/15/2049] ............0 | ..... 1,643,088 T EVENT), ceeren(28,097) 0 0 0
ROYAL BANK OF 1.09%(CREDI|
Buo SCOTLA RR3QWICWWIPCS8A4S074.. |07/28/2017]| 03/15/2049] ............. 0 .0 TEVENT), 0 0 0 )f. (0) 0 0 0 0 0|4,
ROYAL BANK OF 1.09%(CREDI
B SCOTLA RR3QWICWWIPCS8A4S074.. | 06/20/2016| 03/15/2049] ............ 0 f o 9,031 T EVENT), 0 0 75 (2,188)] ... (2,188) | woovvrerens (154) 0 0 0 9,031 [ 4............
BANK OF 0.96%(CREDI
.| AMERICA, NA B4TYDEB6GKMZO031MB27.. | 12/27/2016{02/17/2051] .. TEVENT), 0 0 1 (39)] ... (39) (12) 0 0 0 164 | 5
BANK OF 0.96% (CREDI|
S AMERICA, NA B4TYDEB6GKMZO031MB27.. [ 03/29/2016)| 02/17/2051] ............ (VN [ 37 TEVENT), 0 0 0 ). (9) 3) 0 0 0 3715
BANK OF 0.96%(CREDI
B AMERICA, NA B4TYDEB6GKMZO031MB27... | 11/27/2015(02/17/2051] ............. (VN IS 199 TEVENT), 0 0 1 @n|.. (47) (15) 0 0 0 199 | 5
BANK OF 0.96% (CREDI|
.| AMERICA, NA B4TYDEB6GKMZO031MB27.. | 08/31/2015)| 02/17/2051| .. TEVENT), 0 0 2 (65)] ... (65) (21) 0 0 0 274 | 5
BANK OF 0.96%(CREDI
B AMERICA, NA B4TYDEB6GKMZO031MB27.. | 08/26/2014(02/17/2051] ............. 0 .0 T EVENT), 0 0 0 0)f. (0) (0) 0 0 0 0]s
BANK OF 0.96%(CREDI|
S AMERICA, NA B4TYDEB6GKMZO031MB27.. [ 04/25/2014)| 02/17/2051] ............. (VN O 369 TEVENT), 0 0 3 @7].. (87) (28) 0 0 0 369 | 5
BANK OF 0.96%(CREDI
.| AMERICA, NA B4TYDEB6GKMZO031MB27.. 01/30/2014)|02/17/2051| .. TEVENT), 0 0 1 4] .. (44) (14) 0 0 0 185 | 5
BANK OF 0.96% (CREDI|
S AMERICA, NA B4TYDEB6GKMZO031MB27.. [ 05/09/2018)| 02/17/2051] ............. (VI 987 TEVENT), 0 0 4 (234)| ... (234) (234) 0 0 0 987 | 5.
BANK OF 0.96%(CREDI
[ZJ AMERICA, NA B4TYDEB6GKMZO031MB27.. [07/26/2016| 02/17/2051] ........... (VN I 436 TEVENT), 0 0 3 (103)] ... (103) (33) 0 0 0 436 | 5
BANK OF 0.96%(CREDI|
.| AMERICA, NA B4TYDEB6GKMZO031MB27.. | 06/28/2016)|02/17/2051| .. TEVENT), 0 0 3 (111 ... (111) (36) 0 0 0 469 | 5
BANK OF 0.96%(CREDI
[ZJ AMERICA, NA B4TYDEB6GKMZO031MB27.. [02/29/2016)| 02/17/2051] ............ (VI [ 967 TEVENT), 0 0 7 (229)] ... (229) (73) 0 0 0 967 | 5.,
BANK OF 0.96%(CREDI|
B AMERICA, NA B4TYDEB6GKMZO031MB27.. 10/27/2015| 02/17/2051] ............. (VI 951 TEVENT), 0 0 7 (225)] ... (225) (72) 0 0 0 951 | 5.
BANK OF 0.96%(CREDI
.| AMERICA, NA B4TYDEB6GKMZO031MB27.. 09/29/2015)| 02/17/2051| .. TEVENT), 0 0 12 (396)| ... (396)| ... 0 0 0 ..1,670
BANK OF 0.96%(CREDI
B AMERICA, NA B4TYDEB6GKMZO031MB27.. | 04/28/2015(02/17/2051] ............. (V) IS 102 TEVENT), 0 0 1 4] ... (24) (8) 0 0 0 102 |5
BANK OF 0.96%(CREDI
ST AMERICA, NA B4TYDEB6GKMZO031MB27.. [ 03/26/2015| 02/17/2051] ........... (VN [ 15 TEVENT), 0 0 0 @3)f.. (3) (1) 0 0 0 155
BANK OF 0.96%(CREDI
B AMERICA, NA B4TYDEB6GKMZO031MB27.. | 05/30/2014(02/17/2051] ............. (VI IO 2,540 TEVENT), 0 0 19 (602)| ... ({03 [—— (193) 0 0 0 2,540 | 5
BANK OF 0.96% (CREDI|
S AMERICA, NA B4TYDEB6GKMZO031MB27.. [03/25/2014] 02/17/2051] ............ 0 f o 6,317 TEVENT), 0 0 46 (1,498) | .. | o (1,498) | .oovvvevns (479) 0 0 0 6,317 | 5
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e| Fair Value (Decrease) | BJA.C.V. | )/Accretion Items Exposure Entity end (b
BANK OF 0.96%(CREDI
CDS: CMBX.NA.AJ.4 REC 0.96% OFFSET OFFSET. | B.......... AMERICA, NA B4TYDEB6GKMZO031MB27... 02/25/2014(02/17/2051] .....cccc0e0 | o 1,984 T EVENT), 0 0 14 470){ ... (CY(0)] I— (151) 0 0 0 | 1,984 | 5. 0001............
BANK OF 0.96%(CREDI|
CDS: CMBX.NA.AJ.4 REC 0.96% OFFSET OFFSET. [ B.......... AMERICA, NA B4TYDEB6GKMZO031MB27.. | 05/20/2009( 02/17/2051] ...........0 | ..... 7,174,290 TEVENT)| ....(4,053,474) | ..occcvcvcccnnnd 0 [ (377,114)] ......(1,701,024) | ... | ....... (1,701,024)] ...... (544,529) 0 (0) 0f... 7,174,290 | 5.eovvveverene 0001.............
CREDIT|
GOLDMAN EVENT(5.00%
CDS: CAMPBELL SOUP CO (CPB) PAY 5.00%. | 134429AG4 - CAMPBELL SOUP CO. .|DPART1 .| SACHS INTL W22LROWP2IHZNBB6K528... | 03/02/2016] 06/20/2021] ............0 | ...... 5,742,000 )] -.(1,343,436) [ ...oooovv0 | (342,569)] ..........(689,947) | ... ..(689,947)] ... ....190,209 0 02 100/100........
CREDIT|
CDS: COX COMMUNICATIONS (COXENT) PAY| GOLDMAN EVENT(1.00%
1.00% VARIOUS. D PART 1| B......... SACHSBANK U~ KD3XUN7CBT14HNAYLUO2... [ 09/21/2016 | 12/20/2021] ............0 | ....17,000,000 )] [— YW 7X B [ 0 [ (128,917) ] woovvveen (368,268)] ... | ..........(368,268) [ ..........(4,908) .0 | ........(10,757) 0 02 95/100.
CREDIT|
CDS: COX COMMUNICATIONS (COXENT) PAY] CREDIT SUISSE EVENT(1.00%
1.00% VARIOUS. DPART1[B......... FBINT E58DKGMJYYYJLN8C3868.... | 09/21/2016] 12/20/2021] ............0 | ....17,000,000 )] . 75,221 0 ... (128917)] .......... (368,268)] ... | ..........(368,268) | ..........(4,908) 0]....(10,757) 0 02 95/100..........
0929999. Total-Swaps-Hedging Other-Credit Default. ...(226,913) 0 ... (601,196)] .......(1,426,484) | XX] ....... (1,426484)1 ......... 22,775 0]....168,694 0 ]...24,237,828 XXX XXX
Swaps - Hedging Other - Foreign Exchange
usb
DEUTSCHE 5.21%(EUR
CSWP: USD 5.21%(EUR 3.38%) 07/30/25..........| Y20722AM9 - INDONESIA (REPUBLIC OF)........| D PART 1| D.......... BANK, AG 7LTWFZYICNSX8D621K86..... | 06/09/2016{07/30/2025] ...........0 | ........679,680 3.38%)] ........ (10,500) 0 9,045 A R4 I I (71,617) Of. 8,500 0 0 ] 8,885 100/88..........
0939999. Total-Swaps-Hedging Other-FOreign EXChANGE. ....... .. e e | e (10,500) 0 9,045 L(TIBIT) XX ... (71,617) 0. 8,500 0 0] 8,885 XXX XXX
Swaps - Hedging Other - Total Return
BARCLAYS BANK CPIINDEX
SWP: CPI INDEX (1ML) 05/15/38 Liability. NAA......... | G5GSEF7VJP5I70UK5573..... | 05/13/2008{05/15/2038] ............0 | ...... 2,000,000 (ML) 0 0 ..363.380 |..] ..........363,380 | ..... (186,713) 0 0 0 100/88..........
0949999. Total-Swaps-Hedging Other-Total Return 0 0 ..363,380 186,713) 0 0 0 XXX XXX
Swaps - Hedging Other - Other
JP MORGAN GMWB
SWP: GMWB (0.25%) 06/30/57............cccovvvrvvvec VAGLB Hedge - GMWB Derivatives..................... NA........ Ece CHASE BANK TH6GLXDRUGQFU57RNE7. |07/02/2007 [ 06/30/2057| ............0 |1,156,799,386 [(PA373] [— (VN I 0 |...(2,256,515)] ......10,603,050 | ...| ......10,603,050 |...(7,037,849) 0 0 0]...36,016,862 | .....cccoooooe 0004...........
JP MORGAN GMWB
SWP: GMWB (0.52%) 06/30/57.........cccveccccrerccre VAGLB Hedge - GMWB Derivatives..................... NA........ E CHASE BANK TH6GLXDRUGQFU57RNEY7. | 04/17/2008 | 06/30/2057| ............0 |1,156,799,386 [(LR7A73] [ (VN I 0 |...(4,646,815)] ......(1,831,156) | ... | ...... (1,831,156) | ...(5,790,613) 0 0 0 ]...36,016,862 | ......cccoooooeo 0004............
SWP: DIVIDEND SWAP 01/04/19.........cccoevvvmnennnns VAGLB Hedge - GMWB Derivatives..................... NA......... Ee BNP PARIBAS SA ROMUWSFPUSMPRO8K5P83 [01/20/2012(01/04/2019] ............0 | ...ce. 1,930,000 | 0.00%(0.00%) 0 0 (V) (748907)] ... | «.......(748,907) | ........(97,112) 0 0 (V) IO 4949 | s 0004.............
SWP: SPX VARIANCE SWP 12/20/19 VAGLB Hedge - GMWB Derivative: NA......... E.... HSBC BANK USA 1IE8VN30JCEQV1H4R804...... | 04/16/2012] 12/20/2019] ............0 | .........500,000 | SPX(0.00%)... 0 0 0/...(6320729)]..|....(6,320,729)| ...... (198,762) 0 0 0 2,764 0004.
0959999. Total-Swaps-Hedging Other-Other. 0 0]...(6,903,330)] . .702,258 (13,124,336) 0 0 0 |...72,041437 XXX XXX
0969999, TOtal- SWADS-HEAGINIG DN ... s | o (237,413) 0 |..(23,452,134) ] ...(407,854,357) [XX] ...(407,854,357) | (44,794,130)] .......... 8,500 | .......168,694 0 [..155,928 297 XXX XXX
Swaps - Replications - Interest Rate
SWP: 3.18%(3ML) 09/25/48 SWAP | |B .......... ICME ...................... LCZ7XYGSLJUHFXXNXD88A..|09/21/2018|09/25/2048| ) |A...85,000,000 | 3.18%(3ML)... 0 ...11,509 0f..].....308338 0 0 0 0 2,328,140
0979999. Total-Swaps-Replications-Interest Rate 0 0 ...11,509 0 |XX] .........308,338 0 0 0 0 2,328,140 XXX XXX
Swaps - Replications - Credit Default
CDS: MALAYSIA FEDERATION (MALAYS) REC | 70687WN@7 - BOND WITH CREDIT DEFAULT BARCLAYS BANK 1.00%(CREDI|
1.00% swap B G5GSEF7VJP5I70UKS573..... | 09/21/2016( 12/20/2021] ..........0 | ... 1,800,000 TEVENT)| ......... (26,310) | oo 0 ....13,650 ..(16,151) | ... 25,264 0 0 3,763 0]... 1,800,000 [ 1o | v
CDS: MALAYSIA FEDERATION (MALAYS) REC | 70687WN##5 - BOND WITH CREDIT DEFAULT JP MORGAN 1.00%(CREDI|
1.00% SWAP B CHASE BANK 7TH6GLXDRUGQFU57RNEY7. |09/21/2016( 12/20/2021| ...........0 | ...... 4,400,000 TEVENT)| ......... (60,077) 0 33,367 (36,880) | ... 61,756 0 0 8,592 0 ... 4,400,000 | Teooovveverens | corereenrerceescnens
CDS: TARGET CORPORATION (TGT) REC 87612ED#0 - BOND WITH CREDIT DEFAULT 1.00%(CREDI|
1.00% SWAP B CITIBANK, NA.... E570DZWZ7FF32TWEFATS6...|07/11/2017 [ 12/20/2022f ............0 | ....10,000,000 TEVENT)[ oo 111,313 | e 0 ..75,833 86,356 287,734 0 0 | (15,350 | covvvvevvrreennd 0 1...10,000,000 | 1cccveveiere | worerererererererenene
CDS: MALAYSIA FEDERATION (MALAYS) REC | 930815A@4 - BOND WITH CREDIT DEFAULT JP MORGAN 1.00%(CREDI|
1.00% SWAP B CHASE BANK TH6GLXDRUGQFUS7RNEY7. | 10/16/2017 [ 12/20/2022] ............0 | ...... 1,000,000 TEVENT)| ..oooveeeee 17492 | coovvc 0 ......7583 ...14,262 v 10,458 0 0 (2,535) 0. 1,000,000 | 1o | v
PENDING - BOND WITH CREDIT DEFAULT GOLDMAN 1.00%(CREDI|
CDS: MORGAN STANLEY (MS) REC 1.00%...... swap B SACHS INTL W22LROWP2IHZNBB6K528... | 09/20/2018] 12/20/2023] ...........0 | ...... 4,000,000 REV/ZIN1D] [ (VN IO 88,261 | ...........1,111 ...87,794 86,540 0 0 | cee(467) | e 0. 4,000,000 | Tevervveverene | v
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Costof | Initial Cost of C Unrealized | Total Foreign|  Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of Item(s) Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number off ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| ~Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date | Expiration | Contracts|  Amount (Paid) Paid Paid Income Carrying Value | e|  Fair Value (Decrease) | BJ/AC.V. | )/Accretion ltems Exposure Entity | end (b
CDS: BANK OF AMERICA CORP (BAC) REC | PENDING - BOND WITH CREDIT DEFAULT GOLDMAN 1.00%(CREDI
1.00% swap B SACHS INTL W22LROWP2IHZNBB6K528... | 09/20/2018| 12/20/2023 ............. 0. 7,500,000 TEVENT)| oo (VN I 198,628 | ...........2,083 | ........... 197,577 | | 195,798 | oo 0 0 [ coriic(1,052) | oo 0f... 7,500,000 | 1o [ eevermrerercsriernns
PENDING - BOND WITH CREDIT DEFAULT 1.00%(CREDI
CDS: JP MORGAN CHASE (JPM) REC 1.00%... [ SwAP | B CITIBANK,N.A..... E570DZWZ7FF32TWEFAT6...[09/20/2018| 12/20/2023] ............. 0f... 8,500,000 TEVENT), 0 262,958 2,361 261,565 | ... | ..c246,816 | oo 0 0 [ oi(1,392) | o 0f... 8,500,000 | 1o [ v
PENDING - BOND WITH CREDIT DEFAULT 1.00%(CREDI
ICE: CDX.NA.IG.31 V1 REC 1.00% SWAP .1ICE 549300R4IG1TWPZT5U32...... [ 09/20/2018) 12/20/2023] .. ..137,000,000 TEVENT) 0 |...2,598,594 584,837 .2,640,050 0 0]....(13,756) 0 ]..137,000,000 | 2.
0989999. Total-Swaps-RepHCAtIONS-Credit DEFAUIL.......ciieiri i e s | il 42418 | .....3,148 440 179,360 |XX| 3,554 417 0 0 (22,198) 0 |..174,200,000 | XXX XXX
1029999, TOtal-SWAPS-REDICAHONS......ooss e L e | s 42418 | ...3148440 | ........ 185,553 | ....... 3,179,360 |XX] ........ 3,862,755 0 0 (22,198) 0 |.176,528140 | XXX XXX
1159999. Total-Swaps-Interest Rate. 0 0 ]..(17,050,522) | ...(408,421,894) |XX] ...(436,469,343) | (31,505,856) 0 0 0]..71255983 | XXX XXX
1169999, TOtal-SWAPS-Cradit DEfAUIR. ........oss e L i | s (184,495)] .....3,148440 | ....... (427151)] ........ 1,752,876 |XX] ........ 2,127,934 | ........ 22,775 0]....146496 0 |.198437828 | XXX XXX
1179999, Total-SWaPS-FOrBIGN EXCRANGE. ..ot 1 e s | o (10,500) 0 ...636,312 392,116 [XX] ......(7,906,287) 0 |..(1,043,091) 0 0. 1598928 | XXX XXX
1189999. Total-Swaps-Total Return 0 0]....34980 363,380 [XX] .........363,380 | ..... (186.713) 0 0 0 f 44312 | XXX XXX
1199999. Total-Swaps-Other. 0 0]...(6,903330)] ....... 1,702,258 |XX] ........ 1,702,258 | (13,124,336) 0 0 0 ]..72,041437 | XXX XXX
1209999, TOtAI- SWADS .. L e | s (194,995)] .....3,148.440 |..(23,709,711)| ...(404,211,265) | XX| ...(440,182,059) | (44,794,130)]...(1,043,091)] .......146,496 0 [..343378487 | XXX XXX
1399999. Total-Hedging Effective 0 (O (443130)] oo 463,733 |XX]......(36,190,456) 0 |..(1,051,591) 0 0 {..10,922,051 XXX XXX
1409999. Total-Hedging Other. L(237413)] ......... 265900 |..(23,452,134)| ...(427,912,319) |XX] ...(427,912,319) | (61,750,048) 8500 | .......168,694 0 |.155928297 | XXX XXX
1419999. Total-Replication .3,148 440 ..185,553 179,360 |XX| .3,862,755 0 0 (22,198) 0 |.176528140 | XXX XXX
1449999. TOTAL... ..3414.340 | .(23,709.711)] . (424,269.227) |XX] . (460,240.021)] (61,750048)..(1.043,001)] ... 146,496 | ............. 0 [.343378487 | XXX XXX
(a) Code Description of Hedged Risk(s)
A INTEREST
B CREDIT
c DURATION
D CURRENCY
E EQUITY INDEX
F CPI
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
0001 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.
0002 This derivative is part of a hedge program designed to adjust portfolio duration by either increasing or decreasing duration to approach a targeted level. For the nine months ended September 30, 2018, the hedge has been effective at achieving its objective.
0003 This derivative is part of the Company's macro program, which hedges against the statutory tail scenario risk arising from guaranteed minimum death benefit ("GMDB") and guaranteed minimum withdrawal benefit ("GMWB") liabilities on the Company's statutory
0003 (cont) surplus. For the nine months ended September 30, 2018, the hedge has been effective at achieving the enterprise economic objective.
0004 This derivative is part of the Company's variable annuity guaranteed minimum withdrawal benefit ("GMWB") rider hedge program. The objective of the hedge is to ensure that certain risk exposures related to the GMWB rider liability are contained within specified
0004 (cont) ranges. For the nine months ended September 30, 2018, the hedge has been effective at achieving its objective.




Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value | Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Short Futures
Hedging Other
VAGLB Hedge - GMWB
ESZ8......| ..cccc... 33 | 1,650 | S&P500 EMINIDEC 18.......... Derivatives N/A......... Eovviens 12/21/2018| CME GROUP INC. LCZ7XYGSLJUHFXXNXD88§ 09/20/2018]..2,914.9500 |..2,919.0000 | ............ 1,485 0 (V0 [T (U ISP (VI I (6,683) [ ..ooovvnes (6,683) ........ 198,000 | ovvevvvcirnnns 2 | s 50
ESZ8......|..... 1,150 | ..... 57,500 | S&P500 EMINI DEC 18.......... VAGLB Hedge - Macro Hedge | N/A......... Eovviens 12/21/2018 | CME GROUP INC. LCZ7XYGSLJUHFXXNXD8§ 09/20/2018]..2,914.9500 |..2,919.0000 | .......... 51,750 0 (VI [T (U ISP (V1 (232,875) | ......... (232,875)| ..... 6,900,000 | .cooovrirrirnnns 1| i 50
EMINI MSCI EAFE INDEX VAGLB Hedge - GMWB
MFSZ8... | ......... 65 | ... 3,250 |DEC 18 Derivatives N/A......... |- 12/21/2018| CME GROUP INC. LCZ7XYGSLJUHFXXNXD8§ 09/20/2018| ..1,988.6000 |..1,975.5000 | .......... 57,525 0 (V1 I (U T (VN I 42,575 | ..o 42,575 292,500 2 50
VAGLB Hedge - GMWB
NQZ8..... | oo 5 | e 100 | NASDAQ 100 E-MINI DEC 18 | Derivatives N/A......... |- 12/21/2018| CME GROUP INC. LCZ7XYGSLJUHFXXNXD8§ 09/24/2018|..7,531.8929 | ..7,655.2500 200 0 (VI I (11 I (VN IO (12,336) | .cvvvvvene (12,336) | ..oovenee 30,750 2 20
VAGLB Hedge - GMWB
USZ8..... | oo 20 | ... 20,000 |US LONG BOND DEC 18....... Derivatives N/A......... A 12/19/2018 | CBT.....covovrvrrrnnes 549300EX04Q2QBFQTQ27 |08/28/2018 .....143.7281 |..... 140.5000 3,125 0 (VI I (01 I (VN IO 64,563 | ............ 64,563 | .......... 46,000 | ..ooovvrrrrinnes 2 | s 1,000
US ULTRA 10YR NOTE DEC |VAGLB Hedge - GMWB
UXYZ8... | ..cceee. 84 |.. 84,000 |18 Derivatives N/A......... A 12/19/2018| CBT.....cvvviviecirs 549300EX04Q2QBFQTQ27 |08/28/2018] .....128.0547 |..... 126.0000 0 0 (V] [P 0 |0 [ 0 172/594 | 172,594 | e 113,400 | oo, 2 | s 1,000
13429999, TOtal-Short FUIUIES-HEAGING OthET. ... v eveiiiiiiiiitiiie etttk 08 £E4feEE e E L E L E L E bbbt | cosrnies 114,085 0 0 00 | 027,838 ] .0 27,838 | 7,580,650 XXX XXX
1389999, TOI-SNOM FULUTES. ...t tteutit ettt ere et sess e st fieeessees e ee et 8 EEeEE 8884884 E 48 ££EE £ 1 1£E 8L Ef£EEE L8 oLE4EEE4HEE£EE £EEEE4LE 8L 8 4EEE LR oL EHoEE 481 EEEE 4L E 48R EEeEE 1AL R bbbttt snt e | nniiaa 114,085 0 0 0 [0 | 027,838 | il 27,838 | 7,580,650 XXX XXX
1409999, TOAI-HEAGING OtNET...... oottt eis it oeht e ses s8R EEEE0E 1 eEEE koL EfEEE L E L E bbbt et | crirnes 114,085 0 0 0 [0 | 027,838 ] .o 27,838 | 7,580,650 XXX XXX
1449999, TOTAL....ouiveeiereeeieieeeeeitssess et es s ees s eeissebiee | faeeesseesseesseeeseee s b e R 8 eE 8oL 4 A8 b LR 4L 844 E84e b oL R e R 8o e b oL e s eeEbeeebees HEieebseeEseeE s eeEE oL R EeeEEeLE e AR LR LR E bR EE LR bR bbbt | nniia 114,085 0 0 0|0 | 027,838 | ... 27,838 | . 7,580,650 XXX XXX
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
BARCLAYS CAPITAL INC .....8,907,600 | .......... 625,205 | ..... 9,532,805
TOLBI NEE CASH DBPOSIES........ovesersseesersssresseessersess et sees s essees e 1188888840808 8EE 8488488 E 084884 EE 84488 oEE 8160 44E8EEE LA 8 4EEE4EEE LR HEEE LA LR 8 L8 £EEHEE 1R L84 EE4£EEoEE 1R 8 £EEf4EEE4EEE 0L 18 E 408484 E 80888 1EEEHHEE 4R 810 £ 14 4EEE44EE LR R 4L L L HEE 1 R84 EEE L L84 E bRttt | e 8,907,600 | ......... 625,205 | ..... 9,532,805
(a) Code Description of Hedged Risk(s)
A INTEREST
E EQUITY INDEX
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
1 This derivative is part of the Company's macro program, which hedges against the statutory tail scenario risk arising from guaranteed minimum death benefit ("GMDB") and guaranteed minimum withdrawal benefit ("GMWB") liabilities on the Company's statutory
1 (cont) |surplus. For the nine months ended September 30, 2018, the hedge has been effective at achieving the enterprise economic objective.
2 This derivative is part of the Company's variable annuity guaranteed minimum withdrawal benefit ("GMWB") rider hedge program. The objective of the hedge is to ensure that certain risk exposures related to the GMWB rider liability are contained within specified
2 (cont) |ranges. For the nine months ended September 30, 2018, the hedge has been effective at achieving its objective.




Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date
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1 2 3 4 Book Adjusted Carrying Value Fair Value 11 12
5 6 7 8 9 10
Credit
Master Support Contracts with Contracts with
Agreement Annex Fair Value of Acceptable Book/Adjusted Carrying Book/Adjusted Carrying Exposure Net Contracts with Contracts with Exposure Net Potential Off-Balance
Description of Exchange, Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Value >0 Value <0 of Collateral Fair Value > 0 Fair Value <0 of Collateral Exposure Sheet Exposure
Exch Traded Derivatives
0199999, Aggregate Sum of Exchange Traded........ccee [ oo [ oo | XXX ...9,532,805 | 0] 9,532,805 114,085 | 0].. 14,085 [ 7,580,650 ..7,580,650
NAIC 1 Desig
BARCLAYS BANK PLC . G5GSEF7VJP5I7T0UK5573... | Y. [ Y| o0 30,673,635 | ..coovernnne. (165,774,379) 0 30,698,989 | .....ccrvvene (174,609,889) | ....ovvvvvrrrerrrirereriennd0 | e 13,892,167
BANK OF AMERICA, NA B4ATYDEB6GKMZO031MB27 | Y Y| 0| 0 ...(14,631,781) 0 0. (14,631,781) ..7,191,954
BNP PARIBAS SA.......oooiieiniiiretiesisteeseessesesise s sssseesiesissenes ROMUWSFPUBMPROB8K5P8Y Y. [ Y| 0 0 ...(748,907) 0 (U I (748,907) 4,949
CITIBANK, N.A...... E570ODZWZTFF32TWEFAT6 | Y.. Yoo | v 0 | e 347,921 | ..(919,788) 0 470,636 (1,359,525) ...20,331,842
CREDIT SUISSE FB INT ... seessenenes E58DKGMJYYYJLN8C3868. | Y. Y. ) 0 526,409 (1,035,071) 0
DEUTSCHE BANK, AG TLTWFZYICNSX8D621K86.. | Y Y | 0 532 691 [ .o (61 646 489) 0 347,157 | .. (61,646,489) ..4,781,750
GOLDMAN SACHS BANK U............ KD3XUN7C6T14HNAYLUO2. | Y Y| 0 [ 0 ...(499,604) 0 0 | (499,604) ..1,543,306
GOLDMAN SACHS INTL.....outvrriiriirrieieiseirererieines W22LROWP2IHZNBB6K528 ) 0 1,048,095 | ...coovvvirinns (5,990,334) | o0 | 20,489,943
HSBC BANK USA 1IE8VN30JCEQV1H4R804... | Y. Y. ) 0 27,594,156 (9,604,271) ..1,283,156
JP MORGAN CHASE BANK............... TH6GLXDRUGQFUS7RNEI7| Y.......c...... Y ot | e 0 (174, 771 682) 0 83,076,800 | ......ccvene. (174,825,816) | ...coovvvevrrrrcririrerinreeend0 | i 90,080,020
MERRILL LYNCH CAP SV. GDWTXX03601TB7DW3U69 (9,412,969) 0 0 (9,412,969) 1,148,723
MERRILL LYNCH INTL. GGDZP1UYGU9STUHRDPA4 (1,895,956) 0 0 (1,895,956)
MORGAN STANLEY CAP. 17331LVCZKQKX5ET7XV54... 0 0 4,751,319 0
ROYAL BANK OF SCOTLA... RR3QWICWWIPCS8A4S074 [ Y...ooovvvveree | Yeronoriinins | vonrreinnscnsnnsennnenens0 | i 131,335 [ (2,658,550) 0 131,336 (2,658,549) ..2,422,255
0299999. Total NAIC 1 Designation.................. 42,279,547 | oo 162,337,518 | .o (449,589,781) 0 148,644,897 | ....cccovnnn (458,919,161) | .ovvvvvvrincrrinnniinnen0 | i 163,445,615 | ..covoviernnnns 36,968,131
0899999. Aggregate Sum of Central Clearinghouse. ..o XXX XXX XXX . ...2,667,451 27,429,539 ...(154,446,503) 0. 27,248,030 (177,213,787) | ... ..179,932,872 .50,248,457
0999999, GOSS TORAIS........rereessieeiiesieers e es skt f e SEk8 LR . 44,946,998 ...(604,036,284) .9,632,805 176,007,012 (636,132,948) ..350,959,137 .94,797,238
1. OFFSBE PEI SSAP INO. B4ttt ettt ettt ettt es et ee et esses et eeseesesseesesees et et asseesesse efeeseesessesessessetasseesetsesaeseeseE et eeEeeseEseEeeEeeseE et eeEeEseEeEeeseeseE e b enteE et aetenses et et entessetsntensansns | aebesiesssssstessesietintantesiees 0 0
2. Net after right Of OffSEt PEF SSAP INO. B4.........cueiiiereireieiseessissesssesesessssssesessesssseess s e esssebanss | fosesessaesasesasssessees e s eEseeE e 880818k 8 b e ettt en st en st s ententnsns | arsessasssensnes 189,299,862 [ ....ccovvrinans (604,036,284)
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)
Collateral Pledged by Reporting Entity
BANK OF AMERICA, N.A BATYDEBBGKMZO03TMB27.. | CASh.......vvuieuirincriseiseiseeissise s sesssssss st Cash 1,580,000 | ..ovvvrrrernnnne 1,580,000 | ...ovvrrrernnne 1,580,000 | ooverneerinins | e
BANK OF AMERICA, N.A B4ATYDEB6GKMZO031MB27.. | Treasury. 912810 RG 5 | TREASURY BOND.. 5,244,575 05/15/2044. | .
BANK OF AMERICA, N.A B4TYDEB6GKMZO031MB27.. | Treasury 912810 SA 7 | TREASURY BOND.. 6,406,847 02/15/2048.
BANK OF AMERICA, N.A B4ATYDEB6GKMZO031MB27.. | Treasury. 912810 SC 3 | TREASURY BOND.. 2,856,173 05/15/2048. | .
BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573...... | Treasury 912810 RD 2 | TREASURY BOND.. 85,476,709 77,081,000 11/15/2043. | .
BARCLAYS BANK PLC G5GSEF7VJP5I70UK5573...... | Treasury. 912810 RN 0 | TREASURY BOND.. 45,004,530 47,616,000 08/15/2045. | .
BARCLAYS BANK PLC G5GSEF7VJP5I7TOUK5573...... | Treasury 912810 RZ 3 | TREASURY BOND.. 22,106,774 ..23,882,000 11/15/2047. | .
BARCLAYS BANK PLC G5GSEF7VJP5I70UKS573...... | Treasury 912810 SC 3 | TREASURY BOND.. 362,388 | ... 363,000 05/15/2048. | .
BARCLAYS BANK PLC G5GSEF7VJP5I7OUK5573...... | Treasury. 912810  SD 1 | TREASURY BOND.......ocvorerrriirierierirerereeieniens 41,810,665 | .....cocovrnens 43,280,000 08/15/2048.
BARCLAYS CAPITAL INC....ccooorrvrrirrieiieeissisniinns AC28XWWIBWIBK2824319.... | CaSN......cuuiiiriiriiriiiniiesiie ettt Cash 9,532,805 9,532,805 | .oiviiierrnn9,532,805 | i,
BNP PARIBAS ROMUWSFPUSMPROBK5P83 | Treasury. 912810 RD 2 | TREASURY BOND.......ocvoierrriirierierirerereeienins 421,390 11/15/2043. | .
BNP PARIBAS ROMUWSFPUSMPROBK5P83 | Treasury 912810 RV 2 | TREASURY BOND.. 245,714 02/15/2047. | .
CITIBANK, NoA ..o E570DZWZT7FF32TWEFATS.. | Treasury 912810  RD 2 | TREASURY BOND........cvuuiririerieiiieiriesiesisses s sse sttt ssessesssesssnnes | seseesns 74,298 11/15/2043. | .
CITIBANK, NoA. ..o E570DZWZT7FF32TWEFATS.. | Treasury 912810  RY 6 | TREASURY BOND.......ccooririiiieireeissineiisnias 294,138 08/15/2047.
CITIBANK, NAA...... ... E5TODZWZTFF32TWEFAT6.. | Treasury 912810  RZ 3 | TREASURY BOND.......oiiiirirrimiiiiesiieiiesissise ittt enssesssnnes | sesnesns 96,269 11/15/2047. |.
CITIBANK, NA...... ... E57ODZWZTFF32TWEFAT6.. | Treasury. 912810  SC = 3 | TREASURY BOND.......ooutuiimiimireiiiesise ittt ss st | ceseenas 86,853 05/15/2048. | .
CME... v LCZTXYGSLJUHFXXNXDBB.. | CaSN......couveuiieiririiiircieissiissiesi st sssensenes CSN. ettt | st 134,008,259 ...134,008,259 | ...............134,008,259 | ........cccco.ue.
CME... .... LCZTXYGSLJUHFXXNXD88.. | Treasury. 912810 RD 2 | TREASURY BOND......covoierriniineeieeiseinseeseeians 80,840,312 | ... 72,900,000 11/15/2043. | .
CREDIT SUISSE INTERNATIONAL.......c.cvvvuerierirnns E58DKGMJYYYJLN8C3868... | Treasury 912828 4G 2 | TREASURY NOTE.. 559,331 | .o 560,000 04/15/2021.
DEUTSCHE BANK, AG.. ... TLTWFZYICNSX8D621K86.... | Loan-backed and StruCtured...............cveeeervererneerereneennenens 31410L  VC 3 | FNMA 30YR 2,951,697 ....3,189,000 01/01/2047. | .
DEUTSCHE BANK, AG.. ... TLTWFZYICNSX8D621K86.... | Treasury 912810 RD 2 | TREASURY BOND.......ocoorirriiirnerierierireiieiinns 63,073,186 | ... ..56,878,000 11/15/2043. | .
DEUTSCHE BANK, AG.. ... TLTWFZYICNSX8D621K88.... | Treasury. 912810 RZ 3 | TREASURY BOND.. 362,861 | ........ 392,000 11/15/2047. | .
DEUTSCHE BANK, AG.. ... TLTWFZYICNSX8D621K86.... | Treasury 912810 SD 1 | TREASURY BOND.. 616,340 08/15/2048. | .
GOLDMAN SACHS BANK USA........ocvererierreirneis KD3XUN7C6T14HNAYLUO2... | Treasury 912810  SA 7 | TREASURY BOND......oeveierriirierieriesissenssninns 543,886 02/15/2048.
GOLDMAN SACHS & CO INTERNATIONAL. ... W22LROWP2IHZNBB6K528.. | Treasury 912810 SC 3 | TREASURY BOND.. 1,497,469 05/15/2048. | .
GOLDMAN SACHS & CO INTERNATIONAL. ... W22LROWP2IHZNBB6K528.. | Treasury 912810  SD 1 | TREASURY BOND.......cuuuiiiriimeimrieetiessesis st ss bbb | seseenns 21,253 08/15/2048. | .
GOLDMAN SACHS & CO INTERNATIONAL. ... W22LROWP2IHZNBB6K528.. | Treasury. 912828 4D 9 | TREASURY NOTE.. 596,326 03/31/2023. | .
GOLDMAN SACHS & CO INTERNATIONAL. ... W22LROWP2IHZNBB6K528.. | Treasury 912828 V9 8 | TREASURY NOTE.. 430,482 02/15/2027. | .
HSBC BANK (USA), NATIONAL ASSOCIATION... ... 1IEBVN30JCEQV1H4R804..... | Treasury. 912810 SC 3 | TREASURY BOND.. 885,503 05/15/2048. | .
HSBC BANK (USA), NATIONAL ASSOCIATION ... 1IE8VN30JCEQV1H4R804..... | Treasury 912810 SD 1 | TREASURY BOND.. 2,195,833 2,273,000 08/15/2048.
JP MORGAN CHASE BANK NA ... TH6GLXDRUGQFUS57RNE7. | Loan-backed and Structured............ocvevvereererniinnerniieineenenns 3132yt UJ 5 | FHLMC GOLD 30YR... 1,602,256 ....1,547,000 08/01/2048. | .
JP MORGAN CHASE BANK NA.... ... THBGLXDRUGQFUS57RNE97. |Loan-backed and Structured...............oueeeeeenereereereneenneeinneenns 3138AS RZ 7 |FNMA 30YR 5,020,681 09/01/2041. | .
JP MORGAN CHASE BANK NA.... ... THBGLXDRUGQFUS57RNE9Y7. | Loan-backed and Structured............c.cooceevrivviievciieiinciireninniens 3138EL  5M 1 | FNMA 30YR 14,348,725 11/01/2043. | .
JP MORGAN CHASE BANK NA.... ... THBGLXDRUGQFUS57RNE97. |Loan-backed and Structured...............oueeeveenereererereneeseeinncenns 3138ER NP 1 | FNMA 30YR 3,695,864 10/01/2046. | .
JP MORGAN CHASE BANK NA ... THBGLXDRUGQFUS57RNE9Y7. | Loan-backed and Structured............c.cooceeriecviivciiniinciieninninns 3138W9  VJ 6 | FNMA30YR 878,678 10/01/2043.
JP MORGAN CHASE BANK NA.... ... THBGLXDRUGQFUS57RNE97. |Loan-backed and Structured..............ooceereenereereeeenneceeeinnennns 3138XB XY 5 | FNMA 30YR 3,347,855 12/01/2043. | .
JP MORGAN CHASE BANK NA.... ... TH6GLXDRUGQFU57RNE97. | Loan-backed and Structured............ccocvevveriereriniinsiiniicineinnns 31410L  VC 3 |FNMA 30YR 7,815,657 01/01/2047. | .
JP MORGAN CHASE BANK NA.... ... THBGLXDRUGQFUS57RNE97. | Treasury 912803 CK 7 | TREASURY STRIP (PRIN) 10,272,796 02/15/2031. | .
JP MORGAN CHASE BANK NA.... ... TH6GLXDRUGQFUS57RNE97. | Treasury. 912810 RD 2 | TREASURY BOND.. 50,386,025 45,437,000 11/15/2043. | .
JP MORGAN CHASE BANK NA ... THBGLXDRUGQFUS57RNE9Y7. | Treasury 912810 RV 2 | TREASURY BOND.. 30,925,155 ..31,968,000 02/15/2047.
JP MORGAN CHASE BANK NA.... ... THBGLXDRUGQFUS7RNE97. | Treasury. 912810 RX 8 | TREASURY BOND.. 12,349,170 05/15/2047. | .
JP MORGAN CHASE BANK NA.... ... THBGLXDRUGQFUS57RNE97. | Treasury 912810 RZ 3 | TREASURY BOND.. 2,054,980 11/15/2047. .
JP MORGAN CHASE BANK NA.... ... THBGLXDRUGQFUS7RNE97. | Treasury. 912810 SC 3 | TREASURY BOND.. 1,854,865 05/15/2048. | .
MERRILL LYNCH CAPITAL SERVICES, INC.... ... GDWTXX03601TB7DW3UB9. | Treasury 912803 EE 9 | TREASURY STRIP (PRIN) 898,752 11/15/2043. | .
MERRILL LYNCH CAPITAL SERVICES, INC . GDWTXX03601TB7DW3U69. | Treasury. 912810 RD 2 | TREASURY BOND.. 11,262,198 ..10,156,000 ..9,921,916 | 11/15/2043.
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)

MERRILL LYNCH CAPITAL SERVICES, INC.... ... GDWTXX03601TB7DW3UB9. | Treasury 912810 SA 7 | TREASURY BOND.....cooiiriiiiiiireiiiitisesieisisssi ettt ssssssssensnnss | ovenes 40,574 41,638 |02/15/2048. | .
MERRILL LYNCH INTERNATIONAL. ... GGDZP1UYGU9STUHRDP48 | Treasury 912810 RD 2 | TREASURY BOND.. 2,362,001 ..2,079,023 | 11/15/2043. | .
ROYAL BANK OF SCOTLAND, PLC......cocovimiiririniniirnes RR3QWICWWIPCS8A4S074.. | Cash Cash 2,458,000 2,458,000 2,458,000 | oo | e
0199999. Totals. 671,757,098 680,029,048 42,002,545 XXX XXX
Collateral Pledged to Reporting Entity
HSBC BANK (USA), NATIONAL ASSOCIATION... ... 1IEBVN30JCEQV1H4R804..... Cash Cash 37,230,000 ..37,230,000 XXX

.... 549300R4IG1TWPZT5U32..... Cash Cash 2,667,451 ....2,667,451 XXX
MORGAN STANLEY CAPITAL SERVICES LLC........c...... 17331LVCZKQKXET7XV54...... Cash Cash . 5,049,547 XXX | e |
0299999, TOMAIS........vvuriuiieaiiaiiiriicis e s bbb bbb 44 ieeb e s b keSS E b e E SR e b Ei e oLk i Le bbb | sieesi s nees 44,946,998 ..44,946,998 XXX XXX XXX




Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

1 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
Industrial & Mi (Unaffiliated) - Issuer Obli
02665W  CF 6 | AMERICAN HONDA FINANCE.......c.cotiiiiiieiiiitiesie sttt enisennssenes | aresessesinsenes 1 3,377,150 3,377,160 | 05/08/2019.......
06417G  S2 5 | BANK OF NOVA SCOTIA (HOUSTON).....crvuuiirmiimiireisssiseisssssses s sssessssssssss s s st st ssssssssssesssssssssssssssans 1 538,297 ...538,614 | 10/15/2019.......
17325F  AG 3 [CITIBANK NA. ...ttt bbb 1 469,825 ....469,955 |09/18/2019.......
21684B  3W 2 |COOPERATIEVE RABOBANK UA (NEW YORK).......covvvereririiernriarirninnns 1 3,985,826 3,985,049 | 11/02/2018.......
40433F LD 9 [HSBC BANKPLC 1 3,286,236 3,283,350 |02/22/2019.......
65590A SH 0 |NORDEA BANK AB (NEW YORK) 1 3,200,847 3,198,921 |02/08/2019.......
86958 C9 8 | SVENSKA HANDELSBANKEN AB (NEW YORK).......otueriiuieirirerieritiesisiesisisssssesesese s ssessenssesessens 1 393,645 ....393,802 | 10/21/2019.......
59217G  CJ 6 |METLIFE GLOB FUNDING I.............. 375,570 ...376,036 |09/19/2019.......
22549L LS 2 | CREDIT SUISSE AG (NEW YORK)......oetuuiriiieiumiirieieniiresiesitisesissisessesiessessssesessesssssesssssssssssssessessssssessesssssessnnns | sossesesnssenns | Tovsvernsisesiesnnes | seevesesesnssnenns 1,914,661 11,914,662 | 10/01/2019.......
780120 GD 1 |ROYAL BANK OF CANADA (NEW YORK)........cosvveureeerieriirrirenes ..1,031,809 .1,031,910 | 09/20/2019.......
89114M  DC 8 | TORONTO-DOMINION BANK (NEW YORK).........ovuirierieriiriisisissississssssesssssssssesssssssnsssssessssasssessesssssesssssssnssnsss | ssesiesiessenss | Toviosssssssiesonsss | aesiessossosssenees 1,439,039 .1,439,045 | 09/04/2019.......
3299999. Industrial & Miscellaneous (Unaffiliated) - IsSUET OBlIGAtoNS. ........cceveiiiriiiiissieissis e sneenes 20,012,905 20,008,504 XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated).............coereiirririiieiirisses st 20,012,905 20,008,504 XXX
6199999, Total - ISSUST OBIIGALIONS. ... . voueesiieiieeit ettt 20,012,905 20,008,504 XXX
6699999.  Subtotal - Bonds 20,012,905 20,008,504 XXX
Short-Term | 1 Assets (Schedule DA Type)
02665W  BR 1 | AMERICAN HONDA FINANCE.........cccoomvmiimriiirnrincierinnines 656,972 ....657,082 | 01/22/2019.......
06417G L6 3 | BANK OF NOVA SCOTIA (HOUSTON).......couririeurirrrrreseissesesssssesessesssssssssessasssessessesssssessssssssssssessssssessessssssensen 3,380,138 3,377,160 |02/21/2019.......
06417G XV 5 | BANK OF NOVA SCOTIA (HOUSTON).......couuiiirririeieieisesiesisesiessssse s s sss s 417,761 ...417,466 | 02/28/2019.......
166764 BB 5 |CHEVRON CORP.. 750,962 ....151,044 | 11/16/2018.......
17325F  AC 2 |CITIBANK NA 3,659,705 3,658,939 | 11/09/2018.......
20272A ZJ 8 | COMMONWEALTH BANK AUST. 3,660,200 3,658,592 | 12/07/2018.......
65590A F7 6 |NORDEA BANK AB (NEW YORK) bbbt snans | ensensenienses | sesensesessessieniens | sreesienserenis 1,013,322 | oo 1,013,142 | 04/01/2019.......
86958) JG 5 | SVENSKA HANDELSBANKEN AB (NEW YORK)........ccccevenee 452,758 ....452,827 |02/12/12019.......
86958 M5 5 | SVENSKA HANDELSBANKEN AB (NEW YORK)........cccvvenee 375,388 ....375,240 | 01/11/2019.......
86958) Q6 9 | SVENSKA HANDELSBANKEN AB (NEW YORK).......ceiiiireiiiireriiireineieisseiessessssssseessessssesesssssssssessesssssessessns | sreseessessones | soeverernssnseennnss | oesessessnsnenns 1,501,423 | .o 1,500,960 |02/07/2019.......
86958) Q7 7 | SVENSKA HANDELSBANKEN AB (NEW YORK)........cccotiimiiieiiiiiiiniisiesi et ssines 399,753 ...399,631 | 02/08/2019.......
86958) S2 6 | SVENSKA HANDELSBANKEN AB (NEW YORK).......oviiiirureiiirerieriieesisiesisisessesesee s sssessessseseeses 440,911 ....440,907 | 08/22/2019.......
86958) S6 7 | SVENSKA HANDELSBANKEN AB (NEW YORK)........cccvvenee 322,703 ...322,706 | 08/29/2019.......
89233A C2 3 |TOYOTA MOTOR CREDIT CORP. 2,786,915 2,786,157 | 10/31/2018.......
90331H NF 6 |US BANK NA CINCINNATI 2,299,132 2,299,705 |03/14/2019.......
94989R  E5 3 |WELLS FARGO BANK NA.......coiiieiirieriniitiesiet s nsenssenssnnssenes. | averessesinnees | avsessonssensnennssnnes | veresseessessees 1,219,614 | oo 1,219,543 | 10/05/2018.......
94989R XU 7 |WELLS FARGO BANK NA. 2,441,011 2,439,358 |01/24/2019.......
9612C4 ZN 4 |WESTPAC BANKING CORP.......cccoevvrnrireririrnns 937,968 ...938,100 | 09/13/2019.......
96121T  6X 1 |WESTPAC BANKING CORP (NEW YORK).......orvirriirrirririinsiiesiiesisssisssssssesssessssssss st ssns 2,910,373 2,908,110 |02/19/2019.......
59217G  CB 3 | MET LIFE GLOB FUNDING L.....cuiiuiiiireriniiniieiisisese et | sosesessssanes 2,910,596 2,911,236 | 12/19/2018.......
037833 AP 5 |APPLEINC 896,449 ....896,755 |05/06/2019.......
06370R EE 5 |BANK OF MONTREAL (CHICAGO) 750,803 ....150,480 | 01/24/2019.......
06371E  UF 2 |BANK OF MONTREAL (CHICAGO) 404,418 ....404,321 111/09/2018.......
06371E YK 7 | BANK OF MONTREAL (CHICAGO)........coivomeremrieeiieeeeeeissseessiessses s ssssssssssssssssss s ssssssssssssssssssssassassssnsss | cosessesssnssis | ossssesssesssisssnnss | sosesssssssisssos 1,560,133 | oo 1,562,341 |06/13/2019.......
19121B° MJ 5 | COCA-COLA COITHE. ...ttt sttt nnnnas | sbnssensnsanes 2,863,378 2,863,828 |12/18/2018.......
22549L  MZ 5 | CREDIT SUISSE AG (NEW YORK)......c.ceooiiieiieirieieissiessisessesssssssssesssssssssssssessesssessesssssssssssssssssssssssssssssessessssssessonss | sessisssesssnss | siesssssssssssiessosses | sesesssssssssesses 1,782,944 | ..o 1,782,390 |11/02/2018.......
3130AE  RU 6 |FEDERAL HOME LOAN BANK 3,385,439 3,386,541 | 08/07/2019.......
459206 MK 9 |IBM CORP bbbt | e 2,332,937 2,333,271 | 12/19/2018.......
478160  BW 3 [ JOHNSON & JOHNSON. ....ccoiiiuiieririireiiniseisesisisesessessss st sss st sssns s enssssssensnns | osssssansense | sosseseessossenssonsons | sonnssnssessansns 1,818,272 | oo 1,819,081 |03/01/2019.......
59157U LD 0 |METLIFE SHORT TERM FUNDING LLC.......cociiuiiriiiiiiiiererisceesissisee st ssssssesssnsssessssiesseses | seesessesinsees | evmssessessnennssnnes | revensiessessees 1,437,810 | oo 1,437,894 |11/13/2018.......
713448 DS 4 |PEPSICO INC.....ccoovvorrirrieirnericriseirseeieries 3,754,638 3,755,611 |05/02/2019.......
71708F MB 5 |PFIZERINC 3,828,367 3,829,130 | 12/11/2018.......
74800K LK 6 |PROVINCE OF QUEBEC........cccoomivererrrinirirerienes 3,833,159 3,833,860 | 11/19/2018.......
78012U DC 6 |ROYAL BANK OF CANADA (NEW YORK).......cocoevurriiererinrieriniinns 187,741 ... 187,759 | 04/18/2019.......
780120 DH 5 [ROYAL BANK OF CANADA (NEW YORK)........ccoeivimriemiiiesisesisesissssssssesssssssessssssssssssssssssssssssassssssssssssssssesssenssss | avsssssssesssons | sesssessssesssessssssses | sesssssssssssnns 1,248,409 | ..cocovvvvne 1,247,673 |04/18/2019.......
78012U  FV 2 |ROYAL BANK OF CANADA (NEW YORK).......c.coevurreriererinrieriniins 1,604,673 .1,604,151 | 08/02/2019.......
86565B KK 6 [SUMITOMO MITSUI BANKING CORP (NEWYORK)........cooiirriirriiiieriniiciesisiss e risssssssessssssessessssssenens | oevnssnnsenes | covsereessessensensons | coonesnssernnens 1,876,191 .1,876,200 | 02/06/2019.......
86565B KT 7 |SUMITOMO MITSUI BANKING CORP (NEWYORK).......couiirriiiiiriierisiceeiiseiee s 750,476 ....150,480 | 02/08/2019.......
87019V LG 0 |SWEDBANK AB (NEW YORK).......ccvviiiieiiiiiiiieeisieisssie sttt 2,480,799 2,479,398 | 01/22/2019.......
90333V YD 6 [US BANK NA CINCINNATL ...ttt | fonnsnnssneenes 2,064,154 2,063,820 | 05/13/2019.......
8999999  Total - Short-Term Invested Assets (Schedule DA TYPE).......coovvrrerierisrerieincenns 71,398,795 | oo 71,392,889 XXX
Cash Equivalents (Schedule E Part 2 Type)
69353R  FA 1 |PNCBANKNA.....cooiiiinreeeeesee e 938,705 ...938,816 | 12/07/2018.......
03785E KB 9 |APPLE INC 2,488,717 2,488,945 | 10/11/2018.......
159406 28 5 |CITIGROUP GLOBAL MARKETS INC REPO 39,499,305 39,499,305 |10/01/2018.......
159406 27 0 |[JP MORGAN SECURITIES LLC 6,336,894 6,336,894 | 10/01/2018.......
159406 28 2 |MERRILL LYNCH PIERCE FENNER & SMITH INC REPO........coiiiiiiiieiiiieiniinrieniserseissiesssisessesssesensenessnnes. | seeessessensnes | sveversssnssesnssnnes | coverersnseneens 41,348,197 | oo 41,348,197 | 10/01/2018.......
64951X  MA 7 |NEW YORK LIFE CAPITAL CORPORATION........cccosvurmiinrineiiericeieniens 653,667 ...653,794 | 12/10/2018.......
90477E LS 1 |UNILEVER CAPITAL CORP.......ctiiiiiitieriitestesersste e ens sttt 2,430,150 2,430,611 | 11/26/2018.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type).........cccouuvviinniiniicniienes 93,695,635 93,696,562 XXX
9999999. Totals..... 185,107,335 185,097,955 XXX
General Interrogatories:
1. The activity for the year.  Fair Value $.....(352,719,462)  Book/Adjusted Carrying Value $.....(352,748,801)
2. Average balance for the year:  Fair Value $.....310,837,482  Book/Adjusted Carrying Value $.....310,823,875
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
NAIC 1: §.....184,609,342 NAIC 2: §.......... ONAIC 3: §.......... 0 NAIC 4: §.......... ONAIC5: §.......... ONAIC6: §.......... 0
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
3 5

1 2 4 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
General Interrogatories:
1. The activity for the year.  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year: Fair Value §.......... 0 Book/Adjusted Carrying Value $.......... 0

NONE
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE INSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories
Bank of America N.A Hartford, CT ....0.000 0 0 583,810 269,270 50,707 | XXX
Bank of America N.A. (Hartford)...........ccccooeveverrirenenenn. - Springfield, MA. 0.000 0 0 1,136,697 1,193,923 1,847,612 | XXX
Bank of America N.A. (Hartford)... Springfield, MA. 0.000 0 0 200,000 469,682 200,000 [ XXX
JPMorgan Chase Bank, National Association............... New York City, NY. 0.000 0 0 193,584 66,171 352,838 | XXX
JPMorgan Chase Bank, National Association................ New York City, NY. 0.000 0 0 9,848,081 966 925,859 | XXX
JPMorgan Chase Bank, National Association................ New York City, NY. 0.000 0 0 49,727 879,779 226,239 | XXX
RBC Investor Services Limited Toronto, Canada 0.000 0 0 392,975 417,671 445545 | XXX
Royal Bank of Canada, Payment Center. Toronto, Canada 0.000 652 0 396,767 391,037 389,238 | XXX
0199998. Deposits in.....99 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositorie: XXX XXX (1) 0 268,923 457,340 362,705 | XXX
0199999. Total Open Depositorie: XXX XXX 651 (U 13,070,564 | ................ 4,145,839 | ..o 4,800,743 | XXX
0399999. Total Cash on Deposit XXX XXX 651 0 13,070,564 4,145,839 .4,800,743 | XXX
0599999. Total Cash XXX XXX 651 0 3,070,564 145,839 .4,800,743 [ XXX

QE12




Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

€130

1 3 7 8 9
Amount of Interest Due &
CUSIP Identification Code Book/Adjusted Carrying Value Accrued Amount Received During Year|
Bonds - U.S. Special R & Special A t Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligations
FHLMC ...ttt e st e st e e s e s s et s s ee s et e e e s e s e e et en s e e s et s e e s ee e e et en s e s s et ne s e e s e s e e s s s e e st st s aesen e et en e et et n e na s et ntnen 09/28/2018....... | ceovvererrrened 0.000 7,127,208 1,188
2599999. U.S. Special Revenue & Special Assessment Obligations - Issuer Obligations, 7,127,208 1,188
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed OblIGAtIONS. ... esbees st bbbt enes 7,127,208 1,188
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
AMERICAN ELECTRIC POWER COMPANY IN.... 6,988,567 2,382
AMERICAN HONDA FINANCE CORPORATION........couiiurimmnimiiiirisisisissis st 4,999,408 888
ANTHEM INC....coovvvviriiniieeeiseeeseeieeeiies 7,000,000 1,342
ASTRAZENECA PLC....... oL 2,301,490 | oovvvvereinrinnineeeensn8,362 [ s (97)
CITIBANK NA. s s | s | 00268/20180 | v, 2.570 | 11/092018. | 4,416,303 (149)
CONSOLIDATED EDISON COMPANY OF NEW. 6,999,588 0 7,420
COX ENTERPRISES 7,000,000 0 1,383
DIAGEQ CAPITAL PLC......coeeeeteieeeie et sse s ee st es a8 e85 2842842882828 421 b2 s e e e s e e s a et s e s e eesenns 6,999,553 0 2236
DOMINION RESOURCES INC.............. 6,992,232 0 5,483
DUKE ENERGY CORP.........ccotvimiririericesseisisssiesiesessessssssessensessssenns 8,098,238 0 2,350
EI DU PONT DE NEMOURS & CO. 6,993,793 0 15,230
EVERSOURCE ENERGY 6,998,250 0 2,625
FEDEX CORP... 6,996,280 0 24,153
HEWLETT PACKARD ENTERPRISE CO. ...10,000,409 (1,431)
HUNTINGTON NATIONAL BANK (THE).......ooiiviimiinriiissiisiisiss i sssssssssnssss nnsssssssnsssssssssssssssssssssssssssssssssssssnns s | 002820180 | 2,200 1 11/08/20180isnn | 6,098,353 0
HYUNDAI CAPITAL AMERICA... 6,993,471 0 14,097
HYUNDAI CAPITAL AMERICA... . 2,995,362 0 605
INTL PAPER CO.vvvrtttetsestmetereree iR s | o | 09120201810 | 0000 | 10/0320080wcrnn| 6,999,133 0 8,239
INTL PAPER CO . 6,998,699 0 5,203
KEWV 4 sninnsnssnsssnsssssssssssss | e | 00282018000 ] innns.0.0000 11001201080 10,000,000 0 1,767
LAM RESEARCH CORPORATION. . 6,999,148 0 8,001
LOCKHEED MARTIN CORPORATION.........ooovcvivrrtrissesisieensses s s s v [ | 092820180 [ iinrr..0.000 11000120180 | 7,000,000 0 1,371
MARRIOTT INTERNATIONAL INC.....ovvvumrirrireirerssrisesiessesisseessssssssssssenssessssenns 6,994,893 0 33,372
MCCORMICK & COMPANY INCORPORATED. 6,998,188 0 1,359
MEKESSON CORP.......co s o [, | 09124120181 | civiieierrrr12.0.000 - 110/10/20080ecec| 6,995,923 0 317
MEDTRONIC GLOBAL HOLDINGS SCA.... . 6,996,811 0 8,371
MONDELEZ INTERNATIONAL INC......oooiiiiminriisssiisiisne st sssssssnnnns s e | 00/28/2018 | i.0.000 112118120180 | 6,563,549 0 1,417
NATIONAL GRID USA.......oooooiiiviiiicsiiii s bbb ssssnnss nssssssssssssnsssssssssssssssssssssssssssnns s | 00102018 | viiiinee....0.000 | 10/03/20180eens | 9,998,750 0 13,125
NBCUNIVERSAL ENTERPRISE INC.......ccooremeiiimerieriesieesseeisessessesssesessenns ) 6,995,722 0 8.556
ONCOR ELECTRIC DELIVERY CO.......ovviiiiiiiimiiiriiiiiscssissis s ssssinss nsssssissssssssnsssssssssssssssssssssssssssssssssnns e | 002520180 | vieen..0.000 110002020180 | 5,499,656 0 2,063
ROCKWELL COLLINS INC......couieuitraetseiseissessessseeesesssssse s stk 0 2985
ROCKWELL COLLINS INC......ooooeiiete s 1,998,933 0 933
ROCKWELL AUTOMATION INC.....ooiviiiiiitiiiiisisssis s 8,295,850 0 3,113
SHELL INTERNATIONAL FINANCE BV .3,692,690 (336)
SUNCOR ENERGY INC.. 6,976,532 0 6,648
TYCO ELECTRONICS GRP.....ccoiuiiiiiiiiiiiiiii it 7,000,000 0 1,342
TYCO INTERNATIONAL HOLDING SARL............. 6,986,050 0 2,383
UNITED TECH CORP 6,972,265 0 2,015
WASTE MANAGEMENT INC.. 6,993,323 0 8,397
WISCONSIN PUBLIC SERVICE CORPORATL........coocvverriiariii 6,992,563 0 5,250
3299999. Industrial & MisCellaneous (UNAffiliEted) = ISSUBT ODIIGALIONS. ........ .. rrrrrrreersisi s8R 11111811 R8s sssssnnnnens | 265,718,994 | ..o 234,028 | i 206,648
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

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

CUSIP Identification Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year|
3899999, Total - INdustrial & MISCEIANEOUS (UNGMTIIAIEG).............uurerrereeess e 111118 1R ssssnnnnens | 265,718,994 | .oooovieiiinns 234,028 | oo 206,648
Total Bonds
7799999, SUDLOTAIS = ISSUET ODIGALIONS. ... rvvessiissiess e84 4 8 0L5 0841884000508 8481818811218 1818148118000 HE8 1818118188 ...272,846,202 234,028 v 207,836
8399999, SUDLOAIS = BONGS.......cvuveiriisisiiiiseries st b 1284881881888 E 1R R R R R R e R ees eekaeEaee R LR R AR R AR R R R R LR bR R en R e HLEAeE AR R LR R 272,846,202 234,028 | oo, 207,836
All Other Money Market Mutual Funds

481200 67 0 [JPMUS GOVT MM = CP..c..ocoeeeterereseesssaosessssesesesesesstseseostoss st seses oottt oo eses oot 09/27/2018....... 0.000 | ovovessssssesn | 18,099,522 0 0
8699999. Total - All Other Money Market Mutual FUNS.............c.ovierriirieeeseeiesceseei e 18,099,522 0 0
8899999. Total - Cash Equivalents .290,945724 | oo 234,028 | oo 207,836




