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Statement as of September 30, 2018 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY 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

T BONAS oottt | sesesseennea 4,903,576,077 | .ovovevereeerreerereereereeneens (1] I 4,903,576,077 | ..coovvvvnn 3,696,842,335
2. Stocks:

2.1 PrEferred SIOCKS. ...ttt et sssessntes | srestenenessessenens 2,395,787 | oo {1 I 2,395,787 | ovovverriinns 2,466,654

2.2 COMMON SEOCKS......vcurerrerrrreeisresseseseessssssseesesssssssssessassssssessssssssessessasssnssessansssssessassans | ssessssssessossans 78,240,504 | ...covvvene 2,679,135 | v 75,561,369 | ..ovvvririinne 71,372,294
3. Mortgage loans on real estate:

31 FIISEENS e e | ceeeiennennees 822,773,504 | ...oveeeeee {1 [ 822,773,504 | ...ooverenn 464,673,234

3.2 Other than fIrSEHENS.........cuuicicrrcrc bbb enes | feestesieeeneb s eneeees (0 RO [0 L0 0
4. Real estate:

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

ENCUIMDIANCES)..... e ereerereeeeeeseeseeesetsees et sssesent s e st ess e st st ssess et s essesssessessensnns | sesessasssssssssastssssessassnnens (0 [0 0 | oo 0
4.2 Properties held for the production of income (less §............ 0
ENCUIMDIANCES).. ... veecereereseeeeseesessse e tsees e sse st et b s s s b st st sbentes | sesessastssssessastseestessnens (0 [0 N L0 0

4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......vvoeeeereireeeieiseenseseesesenenees | eeeeeeesessesssessessesssssnsean [0 [0 N 0 | oo 0
5. Cash ($.....188,106,726), cash equivalents ($.....256,737,100)

and short-term investments ($.....68,938,480).........cc..covurreerieriereieeeeceeeseeereeeseeeesee s | eeveeeriensiinns 513,782,306 | ..oocvvecreveeeeeeeeieein {1 I 513,782,306 | .....cco........ 547,296,441
6. Contract loans (including §.......... 0 Premium NOLES)........cvvvererciereieresessie st | evessssessenns 102,906,220 | ...oovvevvrcrrierereiiinnns (1] 102,906,220 | ....cccvveve. 106,560,855
7o DEIIVALIVES......oooveeerereeiceise ettt enssnes | eeenseeetanees 148,561,130 | .ooovvercrrrerererriecein (VN I 148,561,130 | ...ovvvvrneen. 143,250,641
8. Other iNVESIEA @SSELS..........cviiiciiiiciiiii e | eesieeieniens 524,472,009 | ....covvienirrnn) (V18 O 524,472,099 | ..covvvirinene 34,979,277
9. ReCeiVaDIES fOr SECUMHIES. .......c.uurveuierriiriiriiieiieri et | sesiesisesiesinens 9,636,271 | ..ooovveeriririirinis (V18 RN 9,636,271 | cooovvvvrrinene 21,185,694
10.  Securities lending reinvested collateral @SSEtS..........cuviriuririeesieieeseese e sesienes | eveseensiennes 100,148,806 | ....covevvverrreriereiriineas (1] 100,148,806 | ....ccovvuve 119,613,212
11, Aggregate write-ins for iNVEStEd @SSELS.........cvueiiviieieicce e | erreressssenienas 22,607,393 | oo [L ) 22,607,393 | .o 16,646,258
12.  Subtotals, cash and invested assets (LINES 110 11)......c..rurrrrenerememineiinerneseieeriseeses | veeeeenees 7,229,100,096 | ....vvverrernnn 2,679,135 | oo 7,226,420,961 | ...ocvevnee 5,224,886,896
13. Title plants less §.......... 0 charged off (for Title iNSUETS ONIY)........ccveviueieeieieseieieeiseeieiees | e [0 N (0 R L0 RN 0
14.  Investment income due and 8CCTUEG............ccuuuiuurueiiniiiiiririsrseeeeeeseresesseies | coiriinisnees 245,304,489 | ...ccoovvviene 0

15.  Premiums and considerations:

15.1  Uncollected premiums and agents' balances in the course of collection............ccevevees | cerrerrerrisieiiennes 231,139 | e [0 [ 231,139 | o 157,488
15.2 Deferred premiums, agents' balances and installments booked but deferred

and not yet due (including §.......... 0 earned but unbilled PremiumS).........ccovvereerieies | corvervieiieiessenereneead [0 S (1 R L0 R 0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to

redetermination ($.......... [0) F—

16. Reinsurance:

16.1 Amounts recoverable from FBINSUIETS...........ccevevevereeerieeeeceeeeeeesssesssvesssesssesasseseees | ceesesssesesenns 31,405,164 | ..oveceeeereeeeea {1 [ 31,405,164 | ..o 8,863,400
16.2 Funds held by or deposited with reinsured COMPANIES............ccovuiveeviereiieieeieieeisieins | e [0 TN (0 R 0 | oo 0
16.3 Other amounts receivable under reinSUrance CONTACES............ccoceveveerireerieerereeeeesiee | ceverererenenns 16,395,913 | .oovvceceeeeeeen {1 [ 16,395,913 | ..coovvvne 43,104,127
17. Amounts receivable relating to UniNSUrEd PIANS............c.ccuvveieiiinieeicee e | cvereessiese st anes [0 IO 0 [ oo 0 | oo 0
18.1 Current federal and foreign income tax recoverable and interest thereon..............ccoeceeveveees | covvvevriiriiennns 29,156,771 | coooveveeeeeeeeeeen {1 IO 29,156,771 | v 197,125,732
18.2 Net deferred taX @SSEL...........rwririirerieries st esssssnsns | cessseesssnesens 242917721 | oo 116,489,174 | ..o 126,428,548 | ......cconee.n. 130,256,000
19.  Guaranty funds receivable or 0N AEPOSIL............ccocueiveiciciierieicee e | crreresissesies s 363,597 | oo [0 363,597 | o 363,597
20. Electronic data processing equipment and SOfWATE............cccovveiereiiieieieiesseseseissieseseies | cveirsiessese s ssesssenens [0 IO (0 TR 0 | oo 0
21, Furniture and equipment, including health care delivery assets ($.......... 0. | e [0 RN 0 [ oo L0 TR 0
22. Net adjustment in assets and liabilities due to foreign exchange rates...........occevcvieieveins | covveieieiesesieeenad [0 N (1 N L0 RN 0
23. Receivables from parent, subsidiaries and affiliates..........c.cccveririeieiiieeecee e | e [0 N (0 TR 0 | oo 0
24. Health care ($.......... 0) and other amounts reCeIVabIE..............cccveeiieieieeiseessieseiens | e 184 | e 0 [ o 184 | e 5,982
25.  Aggregate write-ins for other than invested @SSEtS..........cocivieieiirieieeieeesseseeines | ererisiesiennns 51,958,022 | .....ccoovernee. 16,410,844 | ...coocvvvnnn 35547178 | oo 35,466,907
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINeS 12 throUGh 25).........ccurermreereeesneemeeeneessneesssesessessssssssssssssssssssssssssses | seessssseenns 7,846,833,095 | ...oovvvennvn. 135,579,152 | cooovvvvvnnee 7,711,253,943 | ............. 5,861,084,649
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts...........ccccveeis | ceveinenes 29,222,313,408 | ...ovovverereeeea (1] 29,222,313,408 | ........... 30,517,487,239
28, Total (LINES 26 NG 27).......vvvrrerrererereseeeiseesseeiseesssesssessssesssssesssssssessssssssssssssssssssssssssssns | sesseveenns 37,069,146,504 | ................ 135,579,152 | ........... 36,933,567,351 | ........... 36,378,571,888
DETAILS OF WRITE-INS
1101, Collateral 0N AErVALIVES............ccevevieiieec ettt sas s senss s snantans | aevesaesssnsesns 22,607,393 | .o {1 [ 22,607,393 | ..covevrernne. 16,646,258
1102, oottt | eestees ettt (U IO 0
1103, ettt | eeeEe et (U RN (0 O (O RN 0
1198. Summary of remaining write-ins for Line 11 from OVErflow Page. ..o | ceereeeeseeneeseesesiessseeees [0 [0 N 0 | oo 0
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 :@bOVE)........cvrwerirrermmnirernerensecesemmssssnsnns | ceeesssresssneeans 22,607,393 | ..o 0 | e 22,607,393 | ..o 16,646,258
2501. Disbursements and items NOt allOCATEA............covvvireeeeeeeeeeeee ettt esesesnene | eereeesese s 51,958,022 | ..ooovvevnne 16,410,844 | .................. 35547178 | ..o 35,466,907
2502, oottt | reest et (U RN (1 RO (O RN 0
2503, oottt | reest ettt (U IO (0 OO (O N 0
2598. Summary of remaining write-ins for Ling 25 from overflow page.........ccccueuivieieeiereiieiiens | coveireisiesesssssiesse s (01 N (0 I R 0 | e 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 8DOVE).........ccweuirerirmueeressereseressensssssnsssenes | corensssseesens 51,958,022 | .....cccvverenne. 16,410,844 | .....ooocvenns 35,547,178 | oo 35,466,907




Statement as of September 30, 2018 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY INSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1
Current
Statement Date

2
December 31
Prior Year

10.

1.
12.
13.

14.
15.1
15.2

16.

18.
19.

21,
22.

24,

25.
26.

28.
29.

31,
32.
33.
34.
35.
36.

37.
38.
39.

Agaregate reserve for life contracts $.....5,138,806,687 less §......... 0

included in Line 6.3 (including $.....870,608,068 MOUCO RESEIVE)............ccvuvvrireriiesiesiesiesiesisss et
Aggregate reserve for accident and health contracts (including $
Liability for deposit-type contracts (including $
Contract claims:

41
42  Accident and health
Policyholders' dividends §.......... 0 and coupons $.....2,445 du€ and UNPAI..........cce.urreriemiierinsieeiee e
Provision for policyholders' dividends and coupons payable in following calendar year - estimated amounts:

6.1  Dividends apportioned for payment (including $.......... L0 To (o0 ) OSSR
6.2  Dividends not yet apportioned (including $
6.3 Coupons and similar benefits (including $..........

Contract liabilities not included elsewhere:

Surrender values 0N CaNCEIEA CONMIACES..........c..euurerurriuceeeeee ettt b sttt nen
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............cccoerinineireeinineneisineinee

9.1
9.2

9.3
9.4
Commissions to agents due or accrued - life and annuity contracts $.....25,277,654, accident and health $
and deposit-type contract funds §.......... 0neeeeeete e
Commissions and expense allowances payable on reinsurance assumed.
General eXPENSES QUE OF ACCTUBH...........c.ucvuivieeieeieteses ettt st bessebsebssa s st bens bbbt s bbb baen
Transfers to Separate Accounts due or accrued (net) (including $.....(66,415,130) accrued for expense

allowances recognized in reserves, net of reinSUred alIOWANCES)..........cucvcuieriieiieieiese ettt es
Taxes, licenses and fees due or accrued, excluding federal INCOME tAXES.........cviviveieicicieiee et
Current federal and foreign income taxes, including $
Net deferred tax liability............ccccoorerverenierciisiiennns
UNEArNEd INVESIMENT INCOME. ......uiuuririuieeieiee ettt bbb bbb bbb
Amounts withheld or retained by company as agent or trustee
Amounts held for agents' account, including $.....27,416 agents' credit balances...
Remittances and items NOL AIOCALEH. ..........c.euiiiieirie bbb bbbt
Net adjustment in assets and liabilities due to foreign exchange rates
Liability for benefits for employees and agents if not included above.
Borrowed money §......... 0 and interest thereon §......... O
Dividends to stockholders declared and UNPAIM.............cciueieieiiiniiiieicseee ettt nnes
Miscellaneous liabilities:
24,01 ASSEE VAIUBHON FESEIVE. ......euviucirieisiitieesiei ettt bbbt
24.02 Reinsurance in unauthorized and certified ($.......... 0) COMPANIES......ooveiiirireiiissieieise et ensns
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..........0) reinsurers
24,04 Payable to parent, subsidiaries and affliates..........cccovrieieiiiiiis e
24,05 Drafts OUESTANGING........euiiirieieiieiesieie ettt s sttt bbbt n
24,06 Liability for amounts held under uninsured plans.
24.07 FUNAS held UNGET COINSUIANCE. ........euuivuiueirrieiseisesistise sttt
24,08 DIEIIVALIVES. ....ceuvresieeeseiseesesieeesie bbb
24.09 Payable for securities
24,10 Payable for securities lending
2411 Capital notes §.......... 0 and interest thereon §.......... 0ttt ettt eren
Aggregate write-ins for liabilities
Total liabilities excluding Separate Accounts business (Lines 1 to 25)
From Separate Accounts statement
Total liabilities (Lines 26 and 27)
Common capital stock
Preferred capital stock
Aggregate write-ins for other-than-special surplus funds
SUIPIUS NOES.....veovvaeeiacesieis st ise st bs s ss sttt s s8££ 8888 bbb
Gross paid in and CONHDULBA SUMPIUS...........cveveveriieeeieieicie ettt ettt et sttt bt ss et st en s b st saen
Aggregate write-ins for special surplus funds..
UN@SSIGNEA FUNAS (SUMPIUS)...v.vevveveerisriseieesieiseisssts e sssse et ssses sttt sren
Less treasury stock, at cost:
36.1 .. 0.000 shares common (value included in Line 29 §.......... (1) OO
362 .. 0.000 shares preferred (value included in Line 30 §.......... 0) ettt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $
Totals of Lines 29, 30 and 37
Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3)

5,138,806,687
..16,272,590
....124,960,825

(76,447,004)
........ 8,389,246

....164,435,234
..16,037,751

264,694,147

3,444,599,142
..16,495,768
....513,032,575

34,842,754
338,479
................................... 2,359

............................... 348,934

43,678,211
20,387,011

28,397,299

12,310,734

......................... (89,645,622)
............................ 8,594,633

80,157,499
..34,588,779

.6,741,968,411

4,722,112,961

................ 29,222,313,408

30,517,487,239

35,964,281,819

35,239,600,200

....966,785,532

2,500,000

1,136,471,688

....969,285,532

.1,138,971,688

....36,933,567,351

...36,378,571,888

2501.
2502.
2503.
2598.
2599.

COlIAErAl ON AEMVALIVES.........cvvevecircrcees ettt sttt et s bbb es s s s s bt s b st n s seesas s st nes
Other liabilities - abandoned property unpaid funds
Miscellaneous liabilities
Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)

........................ 234,300,964
15,034,429
..14,211,659
1,147,095
....204,694,147

........................ 253,682,064
15,958,133
..16,052,995
4,373,425
....290,066,618

3101.
3102.
3103.
3198.
3199.

Gain on inforce reinsurance

Summary of remaining write-ins for Line 31 from overflow page
Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)

197,246,618

3401.
3402. .
3403.
3498.
3499.

Summary of remaining write-ins for Line 34 from overflow page
Totals (Lines 3401 thru 3403 plus 3498) (Line 34 above)

Qo3




Statement as of September 30, 2018 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY 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............cccccveeieireiresisieieesee s | v (1,648,411,225) | .......c...... 192,503,473 ....229,944,396
2. Considerations for supplementary contracts with life CONINGENCIES...........ccuieieiiicie e | et [0 O 0
3. NEEINVESIMENEINCOME. ...ttt bbb s bbb s bbb bbbt 249,458,509 | ............. 144,659,981
4. Amortization of Interest Maintenance Reserve (IMR).........ccocveviereneinienenennns .8,920,487 ..5,374,092
5. Separate Accounts net gain from operations excluding unrealized gains or losses.
6. Commissions and expense allowances On reiNSUrANCE CEAEBM. ..ot 80,896,692 | .....cccvuene 37,227,233 | oo 50,225,342
7. Reserve adjustments 0N reiNSUrANCE CEABM. ........c.vuiiueiriiiiiieieieisis et bbbt bbbttt ..(366,985,179) | ...c.cvueee (316,560,178) | .....cvvuve. (417,797,985)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
from SEPArate ACCOUNES.........covuiiieieieiieieess ettt ssesssnnsessesssssssessesssssnsessessnssnsensessns | sevnnnennennn 831,145,975 | i 446,661,198 ....603,735,208
8.2 Charges and fees for deposit-type CONTACES..........c.ceveiiiriieieicrieiee et ssssessesens | sssssensessesssssnsessesnsenses0 | erveriessssessesessssessesnend 0
8.3 Aggregate write-ins for MISCEIANEOUS INCOME...........cveiriiiiiieieieisseirese et ss st essessnsensens | srsessssassesans 59,208,484 | ................ 64,330,745 76,229,173
9. Totals (Lines 110 8.3).....cvererrercicireireierierireins ..574,196,543 739,714,729
10. Death benefits
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuity benefits
13. Disability benefits and benefits under accident and health CONtracts.............ccccevieeiiicreieeeses e
14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts ..2,713,802,497 .3,751,789,440
16, GrOUD CONVEISIONS......ocvuivivisiietiictetesesesssste sttt ssse st s s s s s sss bbb s s s s s b s besessese s ssesesessesessssesesssesessnsesessnsesessnsesensns | svesessssesessnsesessssesessesesQ | evesreressesesssssesssseressnsQ | veverssesesssssessssesessnnens 0
17. Interest and adjustments on contract or deposit-type CoNtract fUNdS.............ccovvvievevicreeerceeeees e 38,169,242 ....13,386,582 38,404,146
18. Payments on supplementary contracts with life contingencies 1,258,047 | .... 1,439,785 | .. ....1,895,437
19. Increase in aggregate reserves for life and accident and health CONracts.............ccceveeviicrceiccsicce s | e (1,566,278,218) | ............. (114,052,634)| ............. (162,421,037)
20. TotalS (LINES 1010 19)....ruiueeireiiieseieiiesisiesiesisess sttt s bbb .1,461,408,277 | .......... 2,984,984,178 | ........... 3,920,243,522
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). 121,310,509 ..128,523,898
22. Commissions and expense allowances on reinSurance assUMEd...........cceveevieveveeererssiesesseesesesesessnns 4,595,054 ..4,899,832
23, General iNSUraNCE EXPENSES.........cvreveererereesesssesssssesssssssessesenas ...55,074,996 ..106,381,755 | ..
24. Insurance taxes, licenses and fees, excluding federal income taxes.. 1,771,284 ....(676,364)| ..
25. Increase in loading on deferred and uncollected premiums............ ...9,639 | ... ..39,069 | ..
26. Net transfers to or (from) Separate Accounts net of reinsurance (2,705,733,264) | ..........(2,753,826,510) | ..
27. Aggregate write-ins for deductions..........cccoceeerrrireinienninn. ..(329,856,858) | .... ...(90,996,774) | ..
28. Totals (Lines 20 to 27)............ 1,391,420,363)| .... ..379,329,084
29. Net gain from operations before dividends to policyholders and federal income taxes ( .205,654,106 ..194,867,459
30. Dividends t0 POICYNOIAETS. .......cvueuuiririreiricirie ettt ensesesnesennens | fessssssssssssssnsnsns 61,909 | .o (32,881)
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29 minus Line 30) ..194,900,340 | ..
32. Federal and foreign income taxes incurred (excluding tax on capital gains)............ccereereerrermeenrereeernseneinenseneessesnessessnenes | sesreneeeeeene(36,688,131) [ ovvevnrens (45,563,869)
33. Net gain from operations after dividends to policyholders and federal income taxes and before realized
capital gains or (I0sses) (Line 31 MINUS LINE 32).........ccucveveieerriiieceeeeeee et sessssesssssssssessessssesesenses | onsenerensn 242,280,328 | oo 240,464,209 ....320,188,919
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains
tax of $.....(6,371,307) (excluding taxes of $.....52,629,617 transferred t0 the IMR)..........ccoc.oervverrverrvnseresiessessisssis (93,313,615) | ..oovenenee (145,433,956) | .....ovenvn. (149,376,830)
35. Netincome (Line 33 plus Line 34) .148,966,712 195,030,253 | .. 170,812,089
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DECEMDET 31, PHIOT YEAI........c.vueireireiierireiseisesrieeseisssessesesssssse s sssssssessessssstesesssssssessesssssssessessessnsessess | essssssens 1,138,971,688 | ........... 1,913,758,348 | ........... 1,913,758,348
37. Netincome (LiNe 35).......cuuiueieicieieseesee st .148,966,712 | .... ...95,030,253 | .. ...170,812,089
38. Change in net unrealized capital gains (losses) less capital gains tax of $.....10,456,271.........cccccoevveriververververvssriscnienins | eeeerreenenns(52,336,611) | oo (52,493,389) | ............. (109,722,809)
39. Change in net unrealized foreign exchange capital gain (I0SS)........ccccvuerrrririrerenninreensisseseessesseesssssessesssssssessessessssens | essessensennees 1,099,499 | i, (12,766,556) | ......ocvuve. (14,980,534)
40. Change in net deferred income tax. ....68,064,335 | .. ..(219,472,794)
41. Change in NONAdMIttEd @SSELS..........ccccvuiveiiericeece et ses st ssessssesesssssssssssesessnsessssnsesens | snnerennnennns 199,981,900 | v (83,880,223)| .......co.e.. 421,814,284
42. Change in liability for reinsurance in unauthorized and certified companies .0
43. Change in reserve on account of change in valuation basis, (increase) or decrease. L0
44, Change in asset VaAlULION MESEIVE...........cccuiueuicieieiee sttt bbb bbbt s bbb s s b naebenas 2,447,809)
45, Change iN trEASUNY STOCK.........coeiiiueiiicieiicce ettt bbb bbb st s s bbbt et n et nas
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate ACCOUNtS StALEMENL.............ccceviviviieereicteee e
48. Change in surplus notes

51.

. Cumulative effect of changes in accounting principles
50.

Capital changes:
50.1 Paidin
50.2 Transferred from surplus (Stock Dividend

50.3 TranSTEITEA 10 SUIMPIUS.......cvurvrieieeiciictese ettt et b st e bbb a sttt s e b b s e see s st nais

Surplus adjustment:

BT PAIG MM, R

51.2 Transferred to capital (StOCK DIVIENM)...........overererrieeriririseerieesese ettt nes

51.3 Transferred from capital

51.4 Change in surplus as a result of reinsurance G0
52. Dividends t0 STOCKNOIAETS..........c.ccueueiiieiriiescee ettt se s st s nsssessssnsessnsssenens | esesssssssssssesessnsesessnsessl | evveeresins (450,000,000) | .......... (1,000,000,000)
53. Aggregate write-ins for gains @and [0SSES IN SUMPIUS..........everurreriererriiinrere st ssssse st ess e essessssssessesssssssssasssenns 56,538,694 | ....ccccoevnnn (19,192,892) | ...cvovvenvene (25,590,524)
54. Net change in capital and surplus (Lines 37 through 53).... 169,686,156) | .... .(457,094,073) | .. ...(774,786,660)
55. Capital and surplus as of statement date (LINES 36 + 54).........c.vvrrrrueuririerieeceese ettt 969,285,532 | ........... 1,456,664,275 | ........... 1,138,971,688
DETAILS OF WRITE-INS
08.301.  Other investment MaNAGEMENL fEES..........cviiiiiiirieicee ettt nsesnns | esssessessesns 57,109,042 | ....... 235,996,956 | ....coovvenn 48,267,194
08.302. Separate Account loads................ 1,228,674 ..(7,601,982)
08.303.  Miscellaneous iNCOME...........cccrvurreerreiereeniereississeeseesseessenns 870,768 ..35,563,961
08.398. Summary of remaining write-ins for Line 8.3 from OVEMIOW PAGE........cccveuiiriieiiereeeie et ssssnns | eressessessssssesseesnsessenas 0 | o0 | e 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... ...59,208,484 ..76,229,173
2701, Miscellaneous deductions...........ccccevveeerererreenienerssnneieens 328,071 . ..(2,720,184)
2702.  MODCO adjustment...........cccoveverererrennnns 89,606,013) ...(88,467,894) | .. ...(116,528,553)
2703.  IMR adjustment on reinsurance transaction..............cccccvvevnnes 241,578,915) 0 | 0
2798.  Summary of remaining write-ins for Line 27 from oVErfloW PAGE...........ccoiueieiieiiee et ensiens | sbevissesesssssesissesesssenes 01.. 0 | 0
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above)......... 329,856,858)| ... ...(90,996,774) | .. ...(119,248,737)
5301.  Gain on inforce reinSUrancCe............ocovveevrvecveveeeennnnns ...56,538,694 ..(19,192,892)] .. .(25,590,524)
D302, Rttt | ehieb ettt 0 w0 [ 0
5303, e .0 0 .0
5398.  Summary of remaining write-ins for Line 53 from oVErflow PAgE............coevirireiiicieiiceiees e sines | ereresisesss s 0 0 | 0
5399.  Totals (Lines 5301 thru 5303 plus 5398) (Line 53 above) 56,538,694 | ... (19,192,892) ] ...covvvvnnce. (25,590,524)
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Statement as of September 30, 2018 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY 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 reinsurance ....152,483,698 | ............... 192,874,409 | ..o 231,198,846
2. Netinvestment income... 253,424,465 ...145,253,972 .199,571,411
3. MISCEIIANEOUS INCOME.........ouiiiiieeiscictsie ettt sttt bbbt bbbt ....353,804,667 | ............... 210,766,145 | ............... 286,801,214
4. Total (LINES T HIOUGN 3)...eoeeierieieieseie ettt sttt sentnen | snesessessnnens 759,712,829 | ..o 548,894,527 | ....cocvvene. 717,571,472
5. Benefit and 10SS related PAYMENLS.........cciiiieieiiieie ettt sensenas | sressesneas 3,119,071,788 | ............ 3,073,936,906 | ............ 4,300,016,692
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS..........ccvevcveeieevecvrerrieriens | cvereians (2,718,931,881) | ........... (2,779,988,699) | ........... (3,659,424,090)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS..........ccoveveiirinieesseie e | seeeensiennes 360,426,137 | .covvevrrnn 104,293,663 | ....ccovvneee 226,022,378
8.  Dividends paid t0 POICYNOIAETS. ........cueerereireirireieireie ettt st esennes | eretessessessenssessnes 35,044 | s 36,383 | .o 43,106
9.  Federal and foreign income taxes paid (recovered) net of $..........0 tax on capital gains (losses).. ...(121,265,842) | .... ....(38,872,907) ...(59,115,506)
10, Total (LINES 5 throUGN 9).........reueecereiiirereie ettt sttt sttt s s ss st ssnssantns | seesssssasenn 639,335,246 | ............... 359,405,346 | ............... 807,542,579
11.  Net cash from operations (Line 4 MiNUS LINE 10).........cccueviviiriieiiieiiceeiee et esae s ssnnaens | evesisessesens 120,377,583 | ............... 189,489,180 | .....cccoee.... (89,971,108)
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS. ..ottt ettt | sesesbineeas 1,283,347,505 | ............ 1,674,425230 | ............ 2,807,162,298
12.2 Stocks 25,679,107 32,810,623 | ..ooovvrirenne 32,840,796
12.3 Mortgage loans 75,019,230 72,742,446 | ................. 85,176,014
12,4 REAIESIALE. ... .ottt ns et ntes | essebntensesesssentensesnta [0 [0 0
12.5  Other iNVESIEA @SSELS........cuiviieicicieie ettt nben e bnns | evsesnsensns 151,073,160 | .ovovvevrerree. 1,553,508 | ...coovverrnnnnd 6,874,668
12.6 Net gains or (losses) on cash, cash equivalents and short-term inVestments............ccoccevvevveeevcveeevceeeseei | eeeeeiieveeens 1,176,858 | ....coovvevnee. 10,656,526 | .........c....... 14,551,692
12.7  MISCEIIANEOUS PrOCEEAS. .......cvcvviveiiiieiciii ittt se st st es s s s s snsensens | dessesssssssensa 30,791,250 | ..o 49,334,736 | .o 35,378,523
12.8  Total investment proceeds (LINES 12.1 10 12.7)......cvucviuieeieiereeee ettt ssssessessssenes | evessensns 1,567,087,110 | ............ 1,841,523,069 | ............ 2,981,983,990
13.  Cost of investments acquired (long-term only):
1301 BONAS ..ttt Rttt n s s st | sesessesteneans 964,357,525 | ......o..... 1,368,652,055 | ............ 1,819,659,091
13,2 SHOCKS....cevecieieecteie ettt sttt bbb bbbttt stentnns | sbenseseesaenias 32,055,677 | .covvvrrrnne 54,454,041 | .ocovernnn. 55,937,647
13,3 MOMQGAGE I0BNS.....uereeriririiesisiseesstsee sttt sttt sttt en s en e sssssantnsanes | sesessessossans 168,447,201 | cooovvvrrvenes 45,365,000 | ...oovvrenennn 61,365,000
134 REAIESIALE.......ceueiciece bbbttt nnes | ebsebentensenses st st s st [0 T [0 0
13.5  Other iNVESIEA @SSELS........cvucvivieeictcece ettt sttt es s senses s snns | evaesssssssesans 97871717 | oo 25,833 | e 4,021,693
13.6  MiSCElIANEOUS @PPIICALIONS. .......cvveiriirieiieiciiieie sttt es s tensesebnts | deressnsassans 124,546,944 | ... 323,377,566 | ...cocounee. 247,081,156
13.7 Total investments acquired (Lines 13.1 to 13.6)... .1,387,279,064 1,791,874,496 ...2,188,064,587
14.  Netincrease or (decrease) in contract 0ans and PremiUm NOLES..........cvieieiiinieieeissse e ssssssenses | sesessesessssenns (3,654,635) | ...ovveverrrnn (4,374,533) | .ovverernnn (5,719,439)
15.  Net cash from investments (Line 12.8 minus Line 13.7 and LiN€ 14).........ccooruiurieieieriieieieeeesie e ssvesesessnns | cevessssennns 183,462,682 | ................. 54,023,106 | ............... 799,638,843
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOES.......euceueeieecerire ettt ettt bbbttt nssents | Sbeetebsessasbssses st ansenes (0 0 | oo 0
16.2 Capital and paid in SUrpIUS, 1ESS trEASUNY SLOCK...........cceiiiieiicieecceiree st eae s esens | eeaebesnsenes (271,876,214) | ...voveveeeeeeee e 0 [ e 0
16.3 BOMOWEA fUNGS......coceiicvcieie ittt sttt s bt nse s ssnsenas | ebssbassessessesssassessessnso 0 | oo 0 | oo 0
16.4 Net deposits on deposit-type contracts and other insurance liabilities..............c.cooeeviveeieieeniieesieeeeeieieens | cevreeernnnnnnn34,996,610 | oo [0 N (4,083,948)
16.5 Dividends t0 STOCKNOIAETS..........c.cvoveiveieceeicecte ettt ssseses st ssaetesnaesssensssensssesns | senieresensessssnsssenensesensesaQ) | cvevessesernns 450,000,000 | ............ 1,000,000,000
16.6  Other cash Provided (APPHEA).......vrveerrreririsririeiresisee st ssss st sssssessessssssessenssnssessens | ssssessassnes (100,474,796) | ...ovovvernenns 146,128,872 | ...ocvoevenee. 143,115,529
17. Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Ling 16.6).......... | c.ccccouueeeee (337,354,400) | .............. (303,871,129) | .............. (860,968,419)
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).......ccovvevvrrns | vovvvirerinninns (33,514,135) | c.oovvvvenne (60,358,842) | .............. (151,300,684)
19. Cash, cash equivalents and short-term investments:
19,1 BEGINNING Of YT ... vvurerrereireririe et sesssesse sttt ettt ens st ss s ans et ssensenssessessnssnsss | sesessessossane 547,296,441 | .....covunvnn 698,597,125 | ..ccvvenvne 698,597,125
19.2 End of period (Ling 18 PIUS LINE 19.1)......c.iiuieeieieeeeeieieisete ettt et essss s ssessnnas | svessessessans 513,782,306 | ............... 638,238,283 | ............... 547,296,441
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Non-cash proceeds from invested asset exchanges - bonds and other invested assets..........covvrrerreneenrrnes | vevveerriennins (21,183,829) | ...vvvveenne (23,736,444) | ... (24,411,592)
20.0002  Non-cash acquisitions from invested asset exchanges - bonds and other invested assets..........coovvrrerenrrnees | vevvrervienninns (21,183,829) | ...vvvverenne (23,736,444) | ..o (24,411,592)
20.0003  Capital contribution from parent to settle intercompany balances related to stock compensation............cccceee. | vevevvrvevennne. (2,578,327) | w.oovverererrans (592,209) | ...ovveverenee. (1,235,984)
20.0004  Non-cash impacts of DTA adjustment not yet settled........... 2,160,604 | ....ooovvvverereriinend0 [ (2,160,604)
20.0005 Non-cash impacts of Tax Reform - tax receivable.... LA7,602,941 | 0 | .(173,530,179)
20.0006  Non-cash impacts of Tax Reform and DTA adjustment not yet settled - deferred income tax surplus. 19,763,545 | el | .(175,690,783)
20.0007  Non-cash transfer of bonds acquired for assUMPLioN rEINSUIANCE............cccveveviiiecieieseeeeieee e sissienes | cveveiieans 3,503,409,658
20.0008  Non-cash transfer of mortgage loans acquired for assumption reinsurance ....649,122,178
20.0009  Non-cash transfer of other invested assets acquired for assumption reinsurance ....503,085,441 | ....
20.0010  Non-cash transfer of reserves for assUMPLiON FEINSUFANCE............c.ccuvueveveirieeieeieieeiese e ssssssesaens | everaenans (3,259,322,631)
20.0011  Non-cash transfer of deposit liability for assuMption reiNSUFANCE. ...........ccovurvereerrirrinireeeeseseee e eeesssenees | ceereeneees (1,276,223,336)
20.0012  Non-cash transfer of IMR liability for assumption reinsurance ..(110,419,414) | ....
20.0013  Non-cash transfer of other for asSUMPLION FEINSUTANCE...........euveererrirrieecireireseeseiseeseeeseese s es s eeeeeessenens | seeseesessessneens (9,651,896)
20.0014  Non-cash transfer of bonds SOId fOr FEINSUFANCE............cvururerieriereieiiecieeeeeeeeseese et sess s sesans | seeeeseees (2,220,227,957)
20.0015  Non-cash transfer of mortgage loans sold for reinsurance ..(392,591,994) | ....
20.0016  Non-cash transfer of premium for reinsurance...... .1,801,211,602
20.0017  Non-cash transfer of deposit liability for reinsurance .1,039,068,007 | ....
20.0018  Non-cash transfer of IMR liability fOr FEINSUFANCE...........ccccveuiirieeicieeee et ssssanns | evessssnans (241,578,915)
20.0019  Non-cash transfer of Other for FEINSUFANCE..............cooeeeeeeeeeeeeeeeeeeeteeeeeeeeeeeeeee e eeesee e e e s s s s s s sssesessesnenanan | eeeeieieiesens 14,119,257
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE AND ANNU'TY INSURANCE COMPANY
EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer:t Year PriorZYear Prior3 Year
To Date To Date Ended December 31
1o INAUSHIAL . veorererrereei ettt sttt snssents | sressesssssessessanssessassensnssessensnnssens (0 USRI 0 | e 0
2. Ordinary life INSUFANCE.........cvveurverereicrieriseei it ent s sensiens | essssessssessssessesesens 623,766,833 | ......ovvercrirrrierinnne 654,401,880 | ....ooovverrirrrrierennns 862,059,298
3. Ordinary individUal @NNUIIES...........vererieeiereieieeeseieisieeiseess e ssssesessssssssessenes | sesesssssssssessssssessessnes 144,590,990 | ..ooovveerrereieeene 208,982,851 | ..o 253,456,693
4. Credit life (Group and iNAIVIAUAI)...........ccvrireireiiirieiesssee s sssssssesses | essessesssssssessessssssessesssssssassessesnns (0 RO (O U URRTRRN 0
5. Group life INSUMANCE. .......c.cveieiecieeeseee ettt ettt ss e sess s snsenes | sessessessessssssssassssssnsanens 1,245,080 | ..coveceeecesee e 807,978 | .o 2,569,432
6. GrOUD GNNUILIES. ....vvvecieriiieiciiiesieieiss ettt essensesns | fessessesssssssessesesansessessssensassessnsned [0 RO 0 | oo 0
7o AH = GrOUD.....ceeeeecc ettt sttt bbb bbbt nsa | saessesses st ess et e bbb ns st 0 | oo 0 | oo 0
8. A&H - credit (Group and iNIVIAUA)...........c..ceuivreiiieisiceeeee e sssesene | eviesesssessesessesessssssessssesesssesesanad 0 [ oo s 0 [ oo 0
0. ABH = OlNBI ..ot | st 198,302 | ..o 69,383 | oo 133,828
10.  Aggregate of all other iNES Of DUSINESS........c.ccviuciiicieice e sseiens | cresssssresesseaesssssessnseressnsesessnaesened 0 | oot 0 | oo 0
11, SUBLOTAL ...ttt | aees ettt 769,801,204 | ....coovnvverrrrrcrirenens 864,262,092 | ....oovvvverrirrinns 1,118,219,251
12, DepPOSIt-tyPE COMIACES.........cviveiveiiieisicte et eaens | eaebssssesessssessssssebenssrenas 3,874,638 | ..o 0 ] oo 0
13, TOMAL .ttt enen | aeeieenn e 773,675,842 | .oovvrveerrrecrncnens 864,262,092 | .....ooccoovvrrreirins 1,118,219,251

1003.

1098.

1099.

Summary of remaining write-ins for Line 10 from overflow page..........ccccovovvevvririeereennns

Total (Lines 1001 thru 1003 plus 1098) (Line 10 @DOVE)......oreierurnrrnresrsissseseessrsseeseesenseens
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Statement as of Septernber 30, 2018 ofthe 1 ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

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

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

| SSAP # | FIS Page | F/S Line # | 2018 2017
Net Income
1. TLA state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX $ 148,966,712 $ 170,812,089
2. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 4 19 18,491,724 2,328,071
18,491,724 2,328,071
3. State permitted practices that are an (increase)/decrease from NAIC SAP — —
4. NAIC SAP (1-2-3=4) XXX XXX XXX $ 130,474,988 $ 168,484,018
Surplus
5. TLA state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 969,285,532|$  1,138,971,688
6. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 3 1 140,501,341 122,009,617
140,501,341 122,009,617
7. State permitted practices that are an (increase)/decrease NAIC SAP — —
8. NAIC SAP (5-6-7=8) XXX XXX XXX $ 828,784,191|$  1,016,962,071

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

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

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

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D.

Loan-Backed Securities

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

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

3. The Company has no other-than-temporary impairments ("OTTI") recognized on loan-backed securities.
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 $
2. 12 Months or Longer $

10,018,321
8,759,412

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

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

$ 561,117,954
$ 160,422,561
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Statement as of Septernber 30, 2018 ofthe 1 ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

As of September 30, 2018 loan-backed securities in an unrealized loss position comprised 290 securities, primarily related to commercial mortgage-backed securities
(“CMBS”), and government asset-backed securities ("ABS"), which were primarily depressed due to an increase in interest rates and/or widening of credit spreads
since the securities were purchased. The Company does not intend to sell the securities outlined above. Furthermore, based upon the Company’s cash flow
modeling and the expected continuation of contractually required principal and interest payments, the Company has deemed these securities to be temporarily

impaired as of 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 was $100,150,611 as of September 30, 2018.

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

Company Policy or Strategies for Engaging in Repo Programs

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

receivable for reverse repurchase agreements is included within short term investments.

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. > monthto 3
months — — — — — — —
f. >3 months to 1 year - - — - - - -
g. > 1year - - — - - - -
Third Quarter Fourth Quarter
9 10 11 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open - No Maturity —1$ —|$ —1$ — —|$ —|$ —
b. Overnight — — — — — — —
c. 2 days to 1 week — — — — — — —
d. >1 week to 1 month — — — — — — —
e. > monthto 3
months — — — — — — —
f. >3 months to 1 year — 7,970,253 942,311 6,890,923 — — —
g. >1year — — — — — — —

Counterparty, Jurisdiction and Fair Value (FV)

None
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Statement as of Septernber 30, 2018 ofthe 1 ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

5.

8.

10.

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
—|s —|s —|s —|s —|s —|s —|s —
Third Quarter Fourth Quarter
9 10 " 12 13 14 15 16
Average Daily Average Daily
Minimum Maximum Balance Ending Balance Minimum Maximum Balance Ending Balance
—|$ 9,447,925 $ 1,124,724 $ 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
Bonds-FV  |$ —|s —|s —|s —|s —|s —|s —|s —
LB&SS-FV — — — — 9,307,856 — —
Preferred stock -
Common stock — — — — — — — —
Mortgage loans -
Fv — — — — — — — —
Real estate - FV — — — — — — — —
Derivatives - FV — — — — — — — —
Other invested
assets - FV — — — — — — — 26,920
Total assets - FV | § —|$ —|$ —|$ —1$ —|$ 9,307,856| $ —|$ 26,920
Collateral Pledged - Secured Borrowing
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
Cash $ —|$ —|$ —|$ — —|$ —|$ —|$ —
Securities (FV) — — — — — — — —
Securities (BACV) XXX XXX XXX — XXX XXX XXX —
Nonadmitted subset
(BACV) XXX XXX XXX — XXX XXX XXX —
Third Quarter Fourth Quarter
9 10 1" 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
Cash $ —|$ 7,970,253|$ 942,311|$ 6,890,923 —|$ —|$ —|$ —
Securities (FV) — — — — — — — —
Securities (BACV) XXX XXX XXX — XXX XXX XXX —
Nonadmitted subset
(BACV) XXX XXX XXX — XXX XXX XXX —

Amortized Cost Fair Value
Overnight and
Continuous $ —1$ —
30 days or less — —
3110 90 days — —
>90 days 6,890,923 6,890,923

None

None

Recognized Receivable for Return of Collateral - Secured Borrowing

Recognized Liability to Return Collateral - Secured Borrowing (Total)

H.  Repurchase Agreements Transactions Accounted for as a Sale

Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

The Company had no reverse repurchase agreements transactions accounted for as secured borrowing transactions.
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Statement as of Septernber 30, 2018 ofthe 1 ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

. 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), TLA's balance sheet included $379 million of deferred tax assets related to net operating losses (“NOLs") and $14 million
of deferred tax assets related to foreign tax credit carryovers (‘FTC"). In connection with Talcott Resolution sale, TLA has forgone $254 million of the deferred tax assets

associated with NOLs and all of the deferred tax assets associated with 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 30, 2018, TL contributed capital to TLA totaling $37,640,980.
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.
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Statement as of Septernber 30, 2018 ofthe 1 ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
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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

The Company has no Federal Home Loan Bank agreements.

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 $1,414,203 and $2,333,035 ,
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.

For the 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 $226,596 and $31,432,689, 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 TL 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).
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Statement as of Septernber 30, 2018 ofthe 1 ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

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 $309,517,194
from TLAto TL. TLA paid the return of capital on May 25, 2018.

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 POt%r}tEm?;oum
Circumstances of Statement Pavments
Guarantee and Key Impact if Action the Cguarantor 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?ake Guarantee
Effective February 1, 2018, TLA guaranteed the obligations Increase in Tr:ﬁa?#giﬂgtgﬁ? ﬁlfglgﬁte
of Talcott Resolution Comprehensive Employee Benefit Investments in addition to poli f holder
Service Company ("TCB"), a wholly-owned subsidiary, with SCA, Dividends to reserves Th% ayment or
respect to certain structured settlement liability obligations to | $ — stockholders Unlimited (1) erformance ﬁsg of this
provide an increased level of security to claimants under (capital puarantee is low as It is
such structured settlements; these obligations were contribution), urglikely that this guarantee
assumed from TL on February 1, 2018. Expense, or Other will be triggered.
Total $ — Unlimited

(1) There is no limit on the Company's guarantee to pay policyholder obligations on behalf of the affiliate for the contracts covered in the guarantee agreement.
B. Assessments
No significant change.
C.  Gain Contingencies
No significant change.
D. Claims related extra contractual obligations and bad faith losses stemming from lawsuits
No significant change.
E.  Joint and Several Liabilities
No significant change.
F.  All Other Contingencies

The Company is or may become involved in various legal actions, some of which assert claims for substantial amounts. Management expects that the ultimate liability, if any, with respect
to such lawsuits, after consideration of provisions made for estimated losses and costs of defense, will not be material to the financial condition of the Company.

For additional information, please refer to the current and periodic reports filed by TL with the United States Securities and Exchange Commission.
Note 15 - Leases
No significant change.

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

No significant change.

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

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

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:

- o Number of Book Value of Cost of Securities .
Description NAIC Designation Transactions Securities Sold Repurchased Gain/(Loss)
Bonds 3 3 $ 113,634| $ 112,413| $ 1,061

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

No significant change.

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

No significant change.
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Note 20 - Fair Value Measurements

A

Fair Value Measurements

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

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

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

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

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

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

September 30, 2018
Quoted Prices in
Active Markets Significant Significant
for Identical Observable Unobservable
Assets Inputs Inputs
(Amounts in thousands) (Level 1) (Level 2) (Level 3) Total
a. Assets accounted for at fair value
All other corporate bonds — asset-backed $ —1$ —1$ 56| $ 56
Common stocks - unaffiliated 68,209 — — 68,209
Total bonds and stocks 68,209 — 56 68,265
Derivative assets
Credit derivatives — 1,783 — 1,783
Interest rate derivatives — 1,258 — 1,258
Foreign exchange derivatives — 135 — 135
GMWB hedging instruments — 45,473 24,166 69,639
Macro hedge program — — 75,746 75,746
Total derivative assets — 48,649 99,912 148,561
Separate Account assets [1] 29,209,718 — — 29,209,718
Total assets accounted for at fair value $ 29,277,927 $ 48,649| $ 99,968|$ 29,426,544
b. Liabilities accounted for at fair value
Derivative liabilities
Credit derivatives $ —1$ (38) $ —1$ (38)
Foreign exchange derivatives — (890 — (890)
Interest rate derivatives — (12,535 — (12,535)
GMWB hedging instruments — (33,991 (22,701 (56,692)
Macro hedge program — — (94,280 (94,280)
Total liabilities accounted for at fair value $ —1$ (47,454) § (116,981) $ (164,435)

[11  Excludes approximately $12.6 million of investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 (Fair Value
Measurements).

Valuation Techniques, Procedures and Controls

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

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

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

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

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

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

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

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

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

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

Derivative Instruments

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

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

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

Valuation Inputs for Investments

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

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

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

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

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. Such estimates are derived based on the characteristics of the underlying structure and prepayment speeds previously experienced at
the interest rate levels projected for the underlying collateral.

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

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

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

Level 3

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

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

Separate Account assets

Separate Account assets are primarily invested in mutual funds but also have investments in bonds and stocks. Separate Account investments are valued in the same
manner, and using the same pricing sources and inputs, as the bonds and stocks held in the General Account of the Company.

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

2. Thetable below provides a roll-forward of financial instruments measured at fair value using significant unobservable inputs (Level 3) for the quarter ended September

30, 2018:
Total Gains and
Beginning | Transfers | Transfers | (Losses) Included in: Ending
Balance into out of Net Balance
As of Prior Level3 | Level3 | Income | Surplus As of Current

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

All other corporate bonds — asset-backed | $ 9§ —19 —|$ —|$ 20($ —19 —1$ (551 $ 56
Total bonds and stocks 91 — — — 20 — — (55 56
Derivatives

GMWB hedging instruments 8,913 — — — (7,448 — — — 1,465

Macro hedge program 10,874 — — —| (70,276 — 40,868 (18,534
Total derivatives [3] 19,787 — — —| (77,724 — — 40,868 (17,069
Total assets $ 19,878| $ —|$ —|9$ —|$ (77,704) $ —|$ —|$ 40,813]$ (17,013
[11  Allamounts in this column are reported in net realized capital gains (losses). All amounts are before income taxes.
[2]  Transfers in and/or (out) of Level 3 are primarily attributable to changes in the availability of market observable information and changes to the bond and stock carrying

value based on the lower of cost and market requirement.
[3] Derivative instruments are reported in this table on a net basis for asset/(liability) positions.
B.  Other Fair Value Disclosures
Not applicable.
C.  Fair Values for All Financial Instruments by Levels 1,2 and 3

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

(Amounts in thousands)

September 30, 2018

Not
Practicable
Aggregate Admitted (Carrying
Type of Financial Instrument Fair Value Value (Level 1) (Level 2) (Level 3) Value)
Assets
Bonds - unaffiliated $ 5,090,536]$% 4,903,576]$ 34,646|$ 4,895,129 $ 160,761 $ —
Preferred stocks - unaffiliated 2,403 2,396 — 2,403 — —
Common stocks - unaffiliated 68,209 68,209 68,209 — — —
Mortgage loans 814,852 822,774 — — 814,852 —
Cash, cash equivalents and short-term
investments - unaffiliated 513,747 513,782 248,436 265,311 — —
Derivative related assets (30,999 148,561 — (130,911 99,912 —
Contract loans 102,906 102,906 — — 102,906 —
Surplus debentures 43,358 36,572 — 43,358 — —
Low-income housing tax credits 460 460 — — 460 —
Securities lending reinvested collateral assets 100,151 100,149 — 100,151 — —
Separate Account assets [1] 29,209,718 29,209,718 29,209,718 — — —
Total assets $ 35915341($ 35909,103|$ 29,561,009|$ 5,175441|$ 1,178,891|$ —
Liabilities
Liability for deposit-type contracts $  (724961)%  (724,961) $ —1$ —|$ (724,961 $ —
Derivative related liabilities (164,975 (164,435 — (47,994 (116,981 —
Separate Account liabilities (29,209,718 (29,209,718} (29,209,718 — — —
Total liabilities $ (30,099,654) $ (30,099,114) $ (29,209,718) $ (47,994 $  (841,942) $ —
[11 Excludes approximately $12.6 million, at September 30, 2018, of investment sales receivable net of investment purchases payable that are not subject to

SSAP No. 100.

Q07.8




Statement as of Septernber 30, 2018 ofthe 1 ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

D.

(Amounts in thousands) December 31, 2017
Not
Practicable
Aggregate Admitted (Carrying
Type of Financial Instrument Fair Value Value (Level 1) (Level 2) (Level 3) Value)
Assets
Bonds - unaffiliated $ 3892897|$ 3,696842($% 51,592|$ 3,643,186 $ 198,119 —
Preferred stocks - unaffiliated 2,543 2,467 — 2,543 — —
Common stocks - unaffiliated 71,372 71,372 71,372 — — —
Mortgage loans 474,340 464,673 — — 474,340 —
Cash, cash equivalents and short-term
investments - unaffiliated 547,291 547,296 424,597 122,694 — —
Derivative related assets (26,055 143,251 — (112,336 86,281 —
Contract loans 106,561 106,561 — — 106,561 —
Surplus debentures 16,454 13,710 — 16,454 — —
Low-income housing tax credits 564 564 — — 564 —
Securities lending reinvested collateral assets 119,609 119,613 — 119,609 — —
Separate Account assets [1] 30,502,251 30,502,251 30,502,251 — — —
Total assets $ 35707,827|$ 350668,600|% 31,049,812|$ 3,792,150| % 865,865 —
Liabilities
Liability for deposit-type contracts $§ (513,033)$  (513,033) $ —1$ —|$ (513,033 -
Derivative related liabilities (80,350 (80,159 — (38,764 (41,586 —
Separate Account liabilities (30,502,251} (30,502,251} (30,502,251 — — —
Total liabilities $ (31,095,634) § (31,095,443) $ (30,502,251) $ (38,764)$ (554,619 —

[11  Excludes approximately $15.2 million, at December 31, 2017, of investment sales receivable net of investment purchases payable that are not subject to SSAP
No. 100.

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

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

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

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

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

Note 21 - Other Iltems

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
TL and the Company. As part of the transaction, the Company has a new indirect parent company.

The Company funded a pre-closing return of capital to TL totaling $309.5 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. In addition, as part of the
agreement, HHI reimbursed the Company for leakage as defined in the agreement by contributing capital totaling $37.6 million to the Company before closing.

Immediately following the close of the transaction, the Company and TL entered into reinsurance agreements with Commonwealth Annuity and Life Insurance
Company, a subsidiary of Global Atlantic Financial Group. Pursuant to the reinsurance agreements, the Company ceded on an 85% quota share basis the Company's
variable and fixed payout annuity contracts and period certain structured settlement contracts, along with a 75% quota share of standard lives structured settlement
contracts. 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 $2.5 billion, offset by cash and invested assets totaling $2.7 billion at market value. The Company realized gains of $258
million and received a ceding commission of $141 million, before tax. The net gain totaling $73 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.

In April 2018, the Company's direct parent, Hartford Life International Holding Company, was dissolved and the Company became a direct subsidiary 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
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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 $140,501,341 and $122,009,617, respectively.

b.  Forthe periods ended September 30, 2018 and December 31, 2017, the total amount of reinsurance credit taken for this agreement was $177,849,799 and
$187,707,103, respectively.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

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

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2017 were $5.1 million. As of September 30, 2018, $0.3 million has been paid for incurred claims and claim adjustment expenses attributable
to insured events of prior years. Reserves remaining for prior years are now $4.8 million as a result of re-estimation of unpaid claims and claim adjustment expenses
principally on Accident and Health lines of insurance. As a result, there has been a $0 million prior-year development from December 31, 2017 to September 30, 2018.
The change is generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or decreased, as additional information becomes
known regarding individual claims.

Note 26 - Intercompany Pooling Arrangements

No significant change.

Note 27 - Structured Settlements

No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

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

No significant change.

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

No significant change.

Note 33 - Premium and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 - Separate Accounts

No significant change.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

12
2.1

22
3.1

3.2
3.3

34

35

4.1
42

6.4

6.5

6.6
71

72

8.1
8.2

8.3
84

9.1

9.11

9.2
9.21

9.3

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] Nol[ ]
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] Nol[ ]
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] NoJ[ ]
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] NAJ]
6.1 State as of what date the latest financial examination of the reporting entity was made or is being made. 1213112017
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[ ] NAT]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated 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 OCC | 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] No[ ]
(@) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional relationships;
(b)  Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c)  Compliance with applicable governmental laws, rules and regulations;
(d)  The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e)  Accountability for adherence to the code.
If the response to 9.1 is No, please explain:
Has the code of ethics for senior managers been 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?
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9.31

10.1
10.2

1.1

1.2

13.
14.1

15.1
15.2

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

If yes, give full and complete information relating thereto:
The Company has $321,986,066 of cash and bonds pledged as collateral for derivative activity; and $6.890,923 of short term investments subject to reverse repurchase agreements.

Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 23,021,286
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] Nol[ ]
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 0 10,031,421
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 14,630,628 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 14,630,628 $ 10,031,421
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] NoJ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 100,150,611
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 100,148,806
Total payable for securities lending reported on the liability page: $ 100,148,806
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
The Bank of New York Mellon 101 Barclay Street, 8 West, New York, NY 10286
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
PGIM, Inc. U
17,5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[X] Nol[ ]

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 Registered Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) With Agreement (IMA) Filed
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

106699 Hartford Investment Management Company FEOBULMG7PY8G4MG7C65 SEC DS
105676 PGIM, Inc. 5439009SX8QJBZYIGB87 SEC DS
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:

19. By self-designating 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 or obligor is current on all contracted interest and principal payments.
c.  Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 5*Gl securities? Yes[X] NoJ[ ]
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3.1
32
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

101 FAIM MOMGAGES. .vovvvvvivreeirsiseise it itess sttt 8888818818888 8 88888t e 0
1.12  Residential mortgages G 36,253,472
1.13  Commercial mortgages B, 786,520,032
114 Total MOrtgages in OO SEANGING..........eueiiuiiieieieiieeieseise ettt s st s s bR s ee s s s skt R bbbttt B, 822,773,504
Long-term mortgages in good standing with restructured terms

1.21  Total mortgages in good standing With FESIUCIUIE TEIMS ..ottt G 0
Long-term mortgage loans upon which interest is overdue more than three months

1,31 FAIM MOMGAQES. .....oveecveecieeitciie st s 244 s b s b s s e e s st s bbbt G 0
1,32 RESIAENEAI MOMGAGES. .......vveieeierieeeieeiee ettt s sttt 8888888888888 8588 e 0
1,33 COMMEICIAl MOMIAGES. ... .. cvivivcteicteieiieie sttt b e s et bbb st s s b b s et bR b s s et b s R b b s b s a b b st bbbt s bbb s b bbb s R b e b bbb e ae b bbb e s s st bnnebnas B e 0
1.34  Total mortgages with interest overdue more than thre MONENS. ...ttt bbb s st en e 0

Long-term mortgage loans in process of foreclosure
141 FAIM MOMGAQES. .ve.evecveeeieeeieeeeeeeeeeeseeeeseeseeesseessees e st ees s e s e e se s s e s s s s st st st s st s s s s e s e s e s s e s s s s e st s st es st en s es e et e s st s e s s e s s s sen e e 0

142 Residential mortgages G e 0
1.43  Commercial mortgages 3OO 0
144 Total MOrtgages iN ProCESS O fOrECIOSUE............cvuieiieeicriites ettt bbbt b bt s e ee b s s sttt s bt s st ae s sa st en et banen G e 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1 4 3.2) ..ottt bbbt s G, 822,773,504
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

1.61 Farm mortgages G 0
1.62  Residential mortgages... G 0
1.63  COMMEICIAl MOMGAGES. ... .cvuivuiviseisitsieiete ettt ss et b bbb bbb b8t es sk s s b s 48 s A8 s AR s bbb bbbttt B 0
1.64  Total mortgages foreclosed and tranSfErred t0 FEAI ESTAE. ... .. . vttt s sttt e 0
Operating Percentages:

2.1 ABH LSS PEICENE.......ceererieececireiseeee et ese et ee st asess s asee st s s es e b e84 8 eS8 S 8RR S E e eS8 28R 8RR R E SRR R AR e R n e nEeee AeEieEEesEsEiestestessesiestantneenes 0.0
2.2 A&H COSt CONTAINMENT PEICENL........oueiritiiiieeiieiscissieeseise ittt b bbb bbb s b £ s b s8R se £ s £ ee b e R8s n s b s s b e b s bbb be | 4hebastessasses et anten et et antenanaes 0.0
2.3 A8H expense percent eXCluding COSt CONLAINMENT EXPENSES...........vurerrurrerreereesreseeeeseesesseseseesessesesessessesssssessessssssessessasssessessssssssessasssessessesssssnssessassnssassasss  sesssssossasssesssssasssessassasssssseses 0.0

B 0
Yes[ ] No[X]
B 0

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
OF e TEPOTHING BNEEY?.......eeceeeece ettt bbbt b b s b b s s s b4 b st s e s s s bbb s bbb et s st b et bbbt ns Yes[ ] No[ ]
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SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 4 5 6 7 8 9
Effective Date
NAIC Type of Certified of Certified
Company Domiciliary | Reinsurance Type of Reinsurer Rating|  Reinsurer
Code Name of Reinsurer Jurisdiction|  Ceded Reinsurer (1 through 6) Rating
Life & Annuity - Non-Affiliates
84824....... Commonwealth Annuity and Life Insurance Company Authorized.......
84824....... Commonwealth Annuity and Life Insurance Company Authorized........
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Statement as of September 30, 2018 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY 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 Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations | and Other Fees| Considerations through 5 Contracts
1. AlADAMA. ... siessss s AL i L [ 00000000.5,912,025 | ..............645,122 | .. 634 [ 243,931 |l 6,801,713
2. AIASKAL..c.cesesssss s AK e L [ 827,314 | 31,359 [ 118 85,908 944,697
3. Arizona.... 15,579,212
4. Arkansas. 7,864,845
5. California. 90,692,435
6. Colorado..... 15,913,566
7. CONNECHCUL......ccocvereerereierreseesesseessssesesssssesssssesseeseneensOT [ wvnenlens [ 000000 10,645,405 |...........(2,561,919) [ ... 89 420,889 | 8,504,464
8. DelaWware.......ccooeveerevereieiieeeeseee e DE [ el | 1000000000 2,210,645 | vl 77,615 |0 | 28,327 | 2,316,587
9.  District of Columbia. ...2,470,360
10, FIOMAA. c.vooveveriieiieireieeiesieeiesieseesissesssessssssssssssssssssssssssssens P [ el | oo 52,673,492 | ... 166,495,613
11.  Georgia... 15,996,949 | ... .18,225,928
12, HAWAi...oooceeeeceeceeeeeee e seesssssessesssssensesssen A el [ 0000000 2,427,756 | ............1,064,457 | ..................801 | ........... 110,035 | ............. 3,603,049
13, 1dAN0....cicerseceeeese s ssesssssssennenedD | el [ 00000.2,535,827 ] ................807,066 | ................1,037 | ............101,637 |............. 3,445,568
14.  lllincis.. 140,924,460
15.  Indiana .11,987,856
16. lowa..... ...9,707,569
17.  Kansas ...8,526,793
18.  Kentucky. ...8,545,786
19.  Louisiana. .16,830,333
20. Maine...... ...1,525,493
21.  Maryland..... 25,187,968
22. Massachusetts 12,987,916
23.  Michigan...... .18,689,776
24.  Minnesota .21,846,426
25.  Mississipp! ...4,952 107
26. Missouri.. .19,091,904
27. Montana.. 4,114,618
28. Nebraska ...6,377,127
29. Nevada........ ....6,085,052
30. New Hampshire.. ....3,033,378
31, NEW JBISEY.....oecveveeeeete ettt 18,899,003
32, NeW MEXICO......cocvevrrereierrieieessssenessissensesssssssessessssnsenneed NM | L | 02,671,740 | ... 622,755 | il 356 il 257,100 3,551,951
33, New York..... ...8,391,252
34.  North Carolina. .32,671,068
35.  North Dakota... ....5,004,390
36, ON0...ucececicecce st 21,306,541
37, OKIANOMA........ceeceeeececee et 10,329,551
38.  Oregon........ ...6,777,680
39. Pennsylvania... .35,635,538
40. Rhode Island... ...1,845,233
41, South Carolina.... ...9,879,280
42.  South Dakota.. ..5,516,778
43.  Tennessee.. . 12,107,012 | ... 14,454,779
44, Texas...... JIX [ [ 46,854,334 | ... 59,737,769
45, UtaN.ccssessssssessssessssssssssenee T e L [ e ...3,795,132
46.  Vermont.. VTl [ ,168, ...1,545437
A7, VITGINIB. oottt VAJ..... [ S 17,434,315 | ... 22,580,942
48, WaShINGION......coevieceereicecese e WAI...... [ IO 12,034,114 | ... 17,920,247
49.  West Virginia... . ....5,288,471
50, WISCONSIN......cveirririireresiesie e siesssssse sttt ssessnsans WI...... L. 17,876,491
51, WYOMING. ..ottt WY ...... L.
52.  American Samoa. LAS ... N...
53.  Guam.............. GU]...... N...
54. Puerto Rico...... .PR].... L.
55, US Virgin ISIands...........ccovvuiurereieiieeiieiesssise e sens VI...... L.
56.  Northern Mariana ISIands..........cccoveverernereinrnensenesssesseneens MP{...... N...
57. Canada.......ccccoourmirvernne
58.  Aggregate Other Alien
59.  SUBOtAL.....eceeeecce s | XXX
90. Reporting entity contributions for employee benefit plans.............. L XXX..
91.  Dividends or refunds applied to purchase paid-up
additions and aNNUILIES..........ccceveveerereieieeeee e XXX | e 1723 | oo (0] I (01 (1] I 1,723 | oo, 0
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMOQ.........wererurrrrererresresnsssseeesesessessssessessessnenns I, 0.0, I (U] IS (01 I (V1 (0] I (V1 0
93.  Premium or annuity considerations waived under disability
or other contract ProviSIONS..........c..c.cveuiveveiierereeeeese e XXX e 1,355,278 | oo 3,839 | i 11678 | 0 | 1,370,795
94.  Aggregate other amounts not allocable by State. e L XXX [ 0 i) [0 | 0 | i, 0
95.  Totals (Direct BUSINESS)........cccovvrveererirereirinns XXX 626,419,498 |.......115,920,910 | ............198,302 |.......28,670,080 | ..... 771,208,789
96. Plus Reinsurance Assumed XXX ] e 59,891,444 . 69,044,936 | .
97.  Totals (All Business)........ XXX 686,310,942 |......121,161,446 | ...........198,302 | .......32,583,036 |......... 840,253,726 | ......... 3,874,638
98. Less Reinsurance Ceded..........c.ccoververerrrennns XXX ] 685,924,026 |...1,775,384,752 | ......cccooevvn.nn0 | .....27,663,133 | ... 2,488,971,911 [ .1,039,068,007
99. Totals (All Business) less Reinsurance Ceded.............ccoccnvrrrrnnnes XXX s 386,916 | ..(1,654,223,306)| ............198,302 | ......... 4,919,903 | ....(1,648,718,186)| (1,035,193,369)
DETAILS OF WRITE-INS
58001, ZZZ Other AlIBN........cvvrvrereieriesise et ssesans XXX i 1,596,849
58998. Summary of remaining write-ins for line 58 from overflow page.....| . XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)... XXX..
9498. Summary of remaining write-ins for line 94 from overflow page.....| .XXX..
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ XXX..
(@)  Active Status Count

L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG,
E - Eligible - Reporting entities eligible or approved to write surplus lines

in the state

Q11

R - Registered - Non-domiciled RRGs

Q - Qualified - Qualified or accredited reinsurer...
N - None of the above - Not allowed to write business in the state




Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE 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 ap

100%
| |

AMC MGP GP Ltd. Cornell Capital GP 11l GP LLC
(Crm) GP (Crn) 5P
|| 1
Cornell Capital GP 111 LP

&P of Cornell Capital Partrers Il LP

44% of Hopreadow Cayman GP LLC
|' (CYM)

AMCFund GP LP

GP of Atlas Merchant Capital Fund LP
25% of Hoprneadow Cayman GP LLC

AMC Fund MGP LP
(YA GP

[4%9)

{Crna)

Hopmeadow Cayman LP

Hopmeadow UK Holdings Ltd.
(GBR) 85%

Hopmeadow Holdings GP LLC
100% of Hopmeadow Holdings LP

5P of Hoprmeadow Holdings || LP
(DE) 82-3950273

Hopmeadow Holdings LP

(DE) 82-3930622 100%

H

Hopmeadow Acguisition, Inc.
82-3950446 100%

(DE]

H

Talcott Resolution Life, Inc.
06-1470915 100%

(DE]

Talcott Resolution Life Insurance

Company
06-0974148

{CT) 100%

(CYI1)
1
[ ]
Atlas Merchant Capital Fund LP Hopmeadow Cayman GP LLC .
(YT GP of Hoprieadow Cayrnan LP Cornell Capital Partners 11 LP
100% of Hopmeadow UK Holdings Ltd. ( Criv)
(CY)

Hopmeadow Holdings 11 LP
(DE)  82-3965481

1

[
Talcott Resolution Life and Annuity

Insurance Company
39-10525598

(CT) 100%

|
Ametrican Maturity Life

(1)

Insurance Company
06-1422508

Beassurance Corporation
06-1207332

(<T)

[
Talcott Resolution Distribution

1
Talcott Resolution Comprehensive Employee Benefit

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

Talcott Resolution International Life

The Hartford International Asset

Management Company Limited
[IRL)

(DE]

Lanidex, R, LLC
47-4913154




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

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

€10

1 2 3 4 5 6 7 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Is an
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) (Y/N) *
Members
David Schamis/Robert E.
4926 | Hopmeadow Holdings Grp........... 00000... |82-3930622.. | ....coveve] ceeereierienis [ Hopmeadow Holdings, LP Hopmeadow Holdings, GP LLC . | Ownership......... ...100.000 |Diamond/Henry Cornell | ... [\ [ S
David Schamis/Robert E.
4926 | Hopmeadow Holdings Grp........... 00000... |82-3950446.. | ......ccoe| coreriririiies e Hopmeadow Acquisition, INC............ccueeermreneicreiniieieenninee DE.....ccce. UlP......... Hopmeadow Holdings, LP...........cccccevvivrenec. Ownership......... ..100.000 |Diamond/Henry Cornell ~ |..... N [
David Schamis/Robert E.
4926 | Hopmeadow Holdings Grp........... 00000... | 06-1470915.. | ...ccvvevere] conee 1032204 | ..o Talcott Resolution Life, INC..........ceuiereeeneeririrriseereiseeeene DE.....c..... UIP......... Hopmeadow Acquisition, INC...........ccoereureenc. Ownership......... ..100.000 |Diamond/Henry Cornell | ... N [
David Schamis/Robert E.
4926 | Hopmeadow Holdings Grp........... 88072... |06-0974148.. | .....ocoovt] o A5947 | .o Talcott Resolution Life Insurance Company...........cccceveveeenee. CToies UDP....... Talcott Resolution Life, INC.....c.covvvvverirninnnn. Ownership......... ..100.000 |Diamond/Henry Cornell | ... N...... [ S
David Schamis/Robert E.
4926 | Hopmeadow Holdings Grp........... 00000... |47-4913154.. | ..ooovvvvr] e e LanideX R, LLC......uoviieieeieieseise e DE............ NIA......... Talcott Resolution Life Insurance Company.... | Ownership......... ...100.000 |Diamond/Henry Cornell | ... N [
David Schamis/Robert E.
4926 | Hopmeadow Holdings Grp........... 81213... | 06-1422508.. | ......ooov] cveireieiienis [ American Maturity Life Insurance Company A Talcott Resolution Life Insurance Company.... | Ownership......... ...100.000 |Diamond/Henry Cornell | ... N [
David Schamis/Robert E.
4926 | Hopmeadow Holdings Grp........... 93505... | 06-1207332.. | ..eeovvevee] eereeeiieiienis v Talcott Resolution International Life Reassurance Corporation |CT............ A Talcott Resolution Life Insurance Company.... | Ownership......... ..100.000 |Diamond/Henry Cornell | ... [\ [
The Hartford International Asset Management Company David Schamis/Robert E.
4926 | Hopmeadow Holdings Grp........... 00000... | eveverrrerrrreees | eerrieenis] cerreerie e e Limited IRL....cc.cene. NIA......... Talcott Resolution Life Insurance Company.... | Ownership......... ..100.000 |Diamond/Henry Cornell | ... N (I
David Schamis/Robert E.
4926 | Hopmeadow Holdings Grp........... 71153... [ 39-1052598.. | ...vvvevis] correeiieeiiein e Talcott Resolution Life and Annuity Insurance Company.......... CToiis RE.......... 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 Holdings Grp........... 00000... |06-1120503.. | ...ccvevr] eerieerierienis [ Company CToeen DS......... Company Ownership......... ...100.000 |Diamond/Henry Cornell | ... Y. [
Talcott Resolution Life and Annuity Insurance David Schamis/Robert E.
4926 | Hopmeadow Holdings Grp........... 00000... |06-1408044.. | ............| cevenee. 940622 | ..o Talcott Resolution Distribution Company. CTeie DS......... Company Ownership......... ..100.000 |Diamond/Henry Cornell | ... Yoo [




Statement as of September 30, 2018 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY 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. Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically

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

and electronically with the NAIC? YES
5. Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXX VI 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 kR wbd

Bar Code:

* 7115320184 9000O0O0 3 = * 7115 32018447000 O0 3
* 7115 320183 65 0000 3 =* * 7115 320184480000 3 =
* 711532018 44520000 3 =

Q14



Statement as of September 30, 2018 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY INSURANCE COMPANY
Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year

2504. Provision for future dividends 909,089
2505. Accrued interest on derivatives in a liability position 3,407,436
2506. Payable 0N iNVESIMENT PUICRASES..........cviiiiieieicieie et bbb bbbt sns
2507. Interest on policy or contract funds due or accrued
2597. Summary of remaining write-ins for Line 25

Q15



Statement as of September 30, 2018 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY INSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 OF PHOT YEAT.......c.iviieieieiie ettt sensens | ebsebssessessesssssse st s st es b s s s st naens 0 | oo 0
2. Cost of acquired:
2.1 Actual cost at time of aCQUISItION.............ccoeveiveiercirisecese e .0
2.2 Additional investment made after acquisition. 0
3. Current year change in encumbrances............. 0
4. Total gain (loss) on disposals............ 0
5. Deduct amounts received on disposals............cccerrrrrererrennn. 0
6. Total foreign exchange change in book/adjusted carrying value ...0
7. Deduct current year's other-than-temporary impairment recognized .0
8. Deduct current year's depreciation ...0
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8) .0
10. Deduct total nonadmitted amounts .0
11. Statement value at end of current period (Lin 9 MINUS LINE 10)..........ccciiiriiiiieiiicieiictesiiesecte et ssresesessesssssesens | ctessssesessssesssssesessesessssssessssesessssenes 0 | oot 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PriOr YEaI...........c.ccuvveieeieiivriieiie e eieeiens | eveieiesisie e 464,659,032 | ..o 488,470,046
2. Cost of acquired:
2.1 Actual cost at time of acquisition ....61,365,000
2.2 Additional investment made after acquisition
3. Capitalized deferred interest and other. .0
4. Accrual of discount ]
5. Unrealized valuation increase (decrease) ...0
6. Total gain (loss) on disposals. 8,893,521 .0
7. Deduct amounts received on disposals 467,611,224 ....85,176,014
8. Deduct amortization of premium and mortgage interest points and commitment fees.............. 11,295
9. Total foreign exchange change in book value/recorded investment excluding accrued interest... .0
10. Deduct current year's other-than-temporary impairment reCognized.............couvveurereerennneneeneseeneens .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)... 823,540,334 | ...
12, TOtal VaAlUGHION GIOWEANCE. ......c..cveirieicieieieise et ettt s et setnns | astessesssssssessenssesnsanssnssentas (766,831)] ...
13. Subtotal (Line 11 plus Line 12).. 822,773,503
14.  Deduct total NONAAMILEA AMOUNES............cveiieieieiccece ettt ettt b s s s s s ssesets | ebsesssssssesssssssanses st snssssessssntenaenas 0
15. Statement value at end of current period (Line 13 minus Line 14)
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying valug, DECEMDET 31 Of PHION YEAT.........ccieiiciiiereieeete et se st be s s s snaes | sebessssesssnsesessesesssesasanes 38,241,868 | ...cocvevieeeereies 40,892,513
2. Cost of acquired:
2.1 Actual cost at time of acquisition 521,975,591
2.2 Additional investment made after acquisition 78,981,567
3. Capitalized deferred interest and other.
4. Accrual of discount
5. Unrealized valuation increase (decrease) ...35,365,076
6. Total gain (loss) on disposals 7,069,987
7. Deduct amounts received on disposals 151,073,160
8. Deduct amortization of premium and depreciation 223,191
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other-than-temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ....38,241,868
12. Deduct total NONadMItted AMOUNES..........c.cveviieiieiciciee ettt s s ss s snsensesens | ansesssssssessessssensessanssssnsensessessnsensesseld | toriesssssssesssssssansessesssnsns 3,262,595
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......ciiuiviiiiiiieieieiciisiiescsesssstese s sssssssssessssssesssssssessess | svsessssssessesssssnssssassesans 524472,004 | ...ooevvveveeerrn, 34,979,273
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 3,770,681,245 4,734,543,240
2. Cost of bonds and StOCKS ACUITEM...........c.ccueireiiciiiieeiiesee ettt bbb nes 4,521,006,691 1,900,008,330
3. Accrual of discount 5,497,566 6,621,146
4. Unrealized valuation increase (decrease) (252,622) 3,589,594
5. Total gain (loss) on disposals 251,227,416 13,873,441
6. Deduct consideration for bonds and stocks disposed of. 3,550,438,398 ...2,864,414,685
7. Deduct amortization of premium 14,245,083 ....25,014,901
8. Total foreign exchange change in book/adjusted carrying value... (629,703) ..1,662,937
9. Deduct current year's other-than-temporary impairment recognized.... .0 187,856
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees. 1,365,257 | o 0
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)... ..4,984,212,369 3,770,681,245
12. Deduct total NONAAMItEd AMOUNES..........c.cviviieieicicecie ettt b e bbb sses e | sbastessessssasssssesses st st ensenas 2,679,135 | v 0
13. Statement value at end of current period (Ling 11 MINUS LINE 12)......c.cuiuiiuiiircriiiiieiesesissresesesiesissessesssssssssssessssessessssssenes | sossesisssssessesssssssssns 4,981,533,234 | .ovvvveeeerans 3,770,681,245




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

NAIC 1 (8):vvrevermeerrermseeesssesseesesseeesseesssesessessssss s sssssenssssesssssssessasssns | sasessesssssssssssenns 3,276,915,753 | ..o 1,273,043,092 | ..oooveoiriciinnes 1,257,630,763 | ..ooovvvrrerirceinenns (25,774,032) | ..oovvererirccenn 4,692,962,739 | ovoovvrrceirens 3,276,915,753 | ..o 3,266,554,049 | .....ovvvvivrrinn 2,618,773,259
20 NAIC 2 (@)..nveverercerneriesie i sss et | e 1,805,725,599 | ...oovvvvrerirerrirninne 96,818,642 | .ooovvercrririins 170,971,618 | oo 28,775,637 | coovvevrericiinens 2,508,783,384 | ....ovvrrrrirene 1,805,725,599 | ....cooovvririinenns 1,760,348,261 | ....ccvovcrircrennee 1,084,871,077
3. NAIC 3 (@) i ensseenene | oessisensssesnsessienes 120,159,393 | ... 18,243,126 | ..oovvvcvrererii 25,303,802 | ..ooverrircrirririenens (5,531,247) | covoovvvrerieirinnns 173,395,302 | ..o 120,159,393 | oo 107,567,471 | ..o 74,544,491

NAIC 4 (8)-v.vvvverererereseeeseesseessseessessssessssssssssssssssssssssesssessssssssassssssssns | oessssessssesssssssssneens L I 667,803 | oo 6,531,164 | ..o 282,780 | coeorveererreeriinn 30,555,443 | ..o 27,898,461 | .ovooovererieeenens 22,317,880 | covvorveerrrireeerrnenns 37,205,915

NAIC 5 (8)-vvveevereeeraerereeesseesseessssessseesssseessesessssssssesssssssssssssesssssssssssssssssns | coomesssmssssssssnessssenns 5,214,498 | ..o (U 619,408 | ...oceorrereeerreeeeeeeenne (8,492) [ vveorereererieren 9,029,986 | ...ovvvnrernrrieeereeens 5,214,498 | ..ooovveoeeecens 4,586,600 | ...ooooeernirrienennne 3,855,733

NAIC B (8)-v.vveverererererceesaeesseeesseeeseessssesseessssessssessessssessasssssssssssessesnssns | fsessssssssssssssssssnens 12,548,482 | ... 0 | s 0 i 0 | i 291,470 | oo 12,548,482 | ...ovvvivvciriis 12,548,482 | ..o 291,470

TOtAl BONGS. ... s sssnssenesseneenes | eosesnesnsnesssesencs 5,248,462,186 | .....ccocoorerirnnnns 1,388,772,664 | ....coooovvrruriis 1,461,056,753 | ...ovovvvceniriririinnnens (2,255,354) | ..oovvveeiriiiiis 7,415,018,323 | ..o 5,248,462,186 | .....ccoooririenines 5,173,922,743 | .coovvvvrnvinnnns 3,819,541,945

20IsO

NAIC 2. | eriene e 2,419,572 | oo (O RO (U N (23,785) | ..o 2,443,028 | ..o 2,419,572 | oo 2,395,787 | ..o 2,466,654
10, NAIC 3.t | s bbb s 0 [ 0 [ 0 [ 0 [ 0 [ (O N 0 [ 0
110 NAIC A | e 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0 [ 0
12, NAIC 5.t | eresen b 0 [ oo 0 [ e (OO 0 [ oo 0 [ e (O OO 0 [ 0
130 NAIC Bt | et 0 [ 0 | 0 [ 0 | 0 | 0 [ 0 | 0
14, Total Preferred SOCK..........coouiuriiniiiiciciscirisrscessscsseienes | risniisn s 2,419,572 | .o 0 [ 0 [ (23,785) | ..ovvciiciciia 2,443,028 | ..o 2,419,572 | oo 2,395,787 | oo 2,466,654
15.  Total Bonds and Preferred StocK.........iiiiininiiniiniisisnsnisnisnins | coneesiieneseneenenas 5,250,881,758 | .......ccooouviininas 1,388,772,664 | .....occovcvvinne 1,461,056,753 | ....ccoovvviriiiiiininns (2,279,139) | ..o, 7417,461,351 | oo, 5,250,881,758 | .....ccccovuniininas 5,176,318,530 | ...oocvcvvviniininas 3,822,008,599

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§.....265,345,559; NAIC2$.....5,001,107; NAIC3S§............ 0; NAIC4S...... 0; NAIC5S.......... 0; NAIC6S....... 0.




Statement as of September 30, 2018 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Ac?ual Interest ?)ollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999.......ooirireririernerienes | s 68,938,483 | ..o 0,3, SN O 68,970,276 |......ocvvvvererrrrireriinnn 2,127,253 | oo 56,833
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 OF PHIOT YEAI.........vururirererrieieceneieieesste sttt ssesssssssssssssnses | stsessessesssssssssessassssssessnes 122,315,648 | ..ovovveveereeeee 346,727,727
2. Cost of short-term iNVEStMENS ACUITEA. .........c.cviviviiriice ettt senseaens | ebesssssesssssbessssssesssaesesans 975,960,048 | ...cveveeieieeeeens 995,071,689
3. ACCTUAL OF QISCOUNL. ...ttt ettt ettt et s s s e s e s e s et ete e et e e e s et es et et e e et sesesesesesssess st sssssnsnsnenennnsnenenenenenenenens | seesessssssssesssssssssssssssnenenenenennens 37,055 | oo 13,205
4. Unrealized valuation INCrEASE (ECIEASE)........cucvuevreiieeieeieisetes ettt sttt s sss s saessss st ssaessesstessesansans | sesbissesssssssssssssesssssssesses e sassessesessensand 0 [ e 0
5. Total gain (I0SS) ON QISPOSAIS........cvuevuiviiiiriiiciiisiie ettt b st bbbt s bbb s s st s s s bsbenss | sebessessessssastesses st esses e b s b s s sser s 1572 | e e (98)
6. Deduct consideration reCeived ON QISPOSAS..........cucviviucreiirieeiiesie et s st ssse bbb s s s s s senseses | sessssesessssesesssessssnsesanns 1,029,319,009 | ..coovvverviieeeees 1,219,484,632
7. Deduct amortization Of PrEMIUM.........c.cuiiiueiieie ettt b bbb b s snsessesaes | setessesssssnsasses et st esses bt es s saees 56,830 [ .oveveeieirieieieieee e 12,244
8. Total foreign exchange change in book/adjusted CaITYiNG VAIUE.............curiverrerirniierieieesssissiesssssssesessessssssessesssssssssnsss | sssssssesssssssssssessessssssessasssssessassnssnses 0 | oo 0
9. Deduct current year's other-than-temporary impairment FECOGNIZEA..........c.cuiveireieiiirieieieisee et ssbenes | ersesssssssessssssesses bt essessessnssnsensessnean 0 ] e 0
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-8-T+8-9)........ccvruerrriernrrrirrinsnsnesnsessnnies | ceeressessssssseessssssssssessenens 68,938,483 | ..o 122,315,648
11. Deduct total nONadMItIEd @MOUNTS...........ccuriiieiiiie bbb | fbitib bbb 0 [ o 0
12. Statement value at end of current period (Line 10 MINUS LINE 11).......oiiiviieieiiiieisicieesesessstsstes s sestesasssssssssssssensnss | svsessssssesssssssssssssssssssnsenees 68,938,483 | ..o 122,315,648

QsI03




Statement as of September 30, 2018 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY INSURANCE COMPANY
SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

1. Book/adjusted carrying value, December 31, prior year (LINE 9, PHOT YEAT).........cvcuiiiuiiieieiieieeieie ettt bbb bbb bbbttt s bt naen 63,093,143
2. Cost paid/(consideration reCEIVEA) ON @AUIIONS. ..........euururirriieriiriieierire et sr st s s s s8R s £ttt sen 45,232,123
3. Unrealized ValUGtion INCTEASE/(AECTBASE)..........euuevieerrereieisisesse et tesse e sssses e ss s b st bbb se s s s s e st 8 b8 s RS8Rttt (73,235,564)
4. Total gain (10SS) ON tEIMINGLON FECOGNIZEM. .......vurerrieiererieiieeee et se s ss s e s s e 8 £ 2828488858t treen (70,027,417)
5. Considerations received/(Paid) ON tEIMINAHIONS. ..........eieiiuiieieieiieesie stttk s e s s8R bR Rt s bbbt ent s (15,438,243)
LGB o 2 110§ OO U SRS (323,291)
7. Adjustment to the book/adjusted carrying Valug Of REAGE HEM...........ciiiieieeie bbbttt 0
8.  Total foreign exchange change in DOOK/AJUSIEA CAITYING VAIUE.............vuruuririeeieieeieeeie ettt sse sttt f ettt een 3,948,661

9. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =5+ B4 7+ 8)...cviiiieeiceieeesie sttt (15,874,103)
10 DEAUCE NONAAMITEA @SSELS. ......v.vvervrrirrirtiseiseiseeies et bbb 0

11.  Statement value at end of current period (LiNe 9 MINUS LINE 10).........ccvuiueiiieiiieeiieieeiiee sttt et bbbt bbb b s bbb bt st et es bt nas (15,874,103)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

1. Book/adjusted carrying value, December 31, prior YEAr (LINE B, PHIOT YEAI).......c.uevururrrreeresressesesessesssssssssesssssssssessessssssessesssssessessssssessesssssessessessssssessesssssessasssssessessons 16,626,250
2. Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN)...........cccvvieieieiniieieieese e 487,098
3.1 Add:
Change in variation margin on open contracts - Highly Effective Hedges:
3.11 Section 1, Column 15, current year to date minus............cccceveeeee. 0
3.12 Section 1, Column 15, PriOF YT ........ccvivrrrreeieireissreieeessessseeenns 0 0
Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..............ccceevnee (2,976,157)
3.14 Section 1, Column 18, PriOr YEar........ccovuuererreereeeereneereiseesneeseieenns (2,374,008) (602,149) (602,149)
3.2 Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date minus............c.cccevevenee 0
3.22 Section 1, Column 17, PriOr YEAI........c.ccvveieerererereeeieessaeieienas 0 0
Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus..............cccevvnenee (2,976,157)
3.24 Section 1, Column 19, PriOr YEAI..........ccvvveveererereereesreisiseseseesienas (2,374,008) (602,149) (602,149)
3.3 SuUDtOtal (LINE 3.1 MINUS LINE 3.2)......ucuieeieiciiiieieiete ettt b s st s 248481 bbb bbb s bbbt n bbbt 0
4.1 Cumulative variation margin on terminated contracts during the YEar...........cc.coeverrnrrernienrssieennennenns (40,241,383)
4.2 Less:
4.21 Amount used to adjust basis of hedged item.........cccoovvrrrrrirnennee 0
4.22 Amount recognized (37,878,647) (37,878,647)
4.3 SUDLOAl (LINE 4.1 MINUS LINE 4.2).......cuueiueieieeeeieereseiseisesssstseesesssssssesessessssssessessesssessesse s ssess a8 s a8 e84 E 4588482842848 S 8RR bbbt n e (2,362,736)

5. Dispositions gains (losses) on contracts terminated in prior year:

5.1  Total gain (loss) recognized for terminations in prior year............cc.ceeveereenceneennes 2,362,736
5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations iN PrOT YEAI..........c.vieiiiiirieiesee st en 0
6. Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3.3 = 4.3 = 5.1 = 5.2) ...ttt sttt 17,113,348
7. Deduct NONAAMILEA @SSELS...........oiiiiiciiii bbb 0
8. Statement value at end of current PEriod (LINE B MINUS LINE 7).........vureruriueeereieiseeeeteessieseese e ssessssas e ssssss et ess st ess bbb a8 ees bbb bbb s bbbt bnnen 17,113,348
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

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

Replicated Assets Open
CDS: MALAYSIA FEDERATION

930815B@3. |BOND WITH CREDIT DEFAULT SWAP|1....coovcvvcs | crrvennne 833,333 | oo 865,301 | ..covoveee. 792,938 (10/16/2017 |12/20/2022 | (MALAYS)REC 1. | . 11,885 | v 8,715 [46590M AV 2 [JPMCC_16-JP2........ccccovvrurmrrerrrcrrcrrnnns TFMeccnes | s 853,416 | ........... 784,223
CDS: MALAYSIA FEDERATION MEXICO (UNITED MEXICAN STATES)

930815B@3. |BOND WITH CREDIT DEFAULT SWAP|1....coovcvvivs | o 166,667 | ........... 158,828 | ........... 160,493 |10/16/2017|12/20/2022 | (MALAYS)REC1. | 2,377 | oo 1,743 191087B AE 0 |(GO 2FE | v 156,451 | ........... 158,750
CDS: MALAYSIA FEDERATION

70687WN*9.. [BOND WITH CREDIT DEFAULT SWAP | 1....ccoocvvvens | e 900,000 | ........... 913,702 | ..cveeee 872,827 109/21/2016 {12/20/2021 | (MALAYS)REC 1. | (8,076) | .oovvvevee 12,632 |46590M AW 0 |JPMCC_16-JP2........ccoovrirririrririiens TFMecs | 921,778 | ........... 860,195
CDS: MALAYSIA FEDERATION

70687WQ@4 |[BOND WITH CREDIT DEFAULT SWAP | 1....cccvvvviees | e 2,100,000 | ........ 2,082,398 | ... 2,178,027 |09/21/2016|12/20/2021 | (MALAYS)REC1. | (17,602) | ............. 29,475 1190760 HT 8 |COBB-MARIETTA GA COLISEUM & EX|1FE............ | ........ 2,100,000 | ........ 2,148,552
CDS: JP MORGAN CHASE (JPM) REC

PENDING..... [BOND WITH CREDIT DEFAULT SWAP|1Z......cccccee | veven. 3,601,911 | ........ 3,580,221 | ........ 3,425,083 |09/20/2018|12/20/2023|1.00% | 110,839 | .covevenee 104,589 |460146 CQ 4 |INTERNATIONAL PAPER CO............... 2FE | e 3,469,382 | ........ 3,320,494
CDS: JP MORGAN CHASE (JPM) REC

PENDING..... [BOND WITH CREDIT DEFAULT SWAP|1Z.......cccccee | vevene 5,961,783 | ........ 6,272,057 | ........ 6,314,209 |09/20/2018|12/20/2023|1.00% | 183,458 | ........... 173,113 |46634G AB 7 |JPMCC_09-IWST......covvrrirrirrerircrirenene TFMecen | e 6,088,599 | ........ 6,141,096
CDS: JP MORGAN CHASE (JPM) REC

PENDING..... [BOND WITH CREDIT DEFAULT SWAP|1Z.......ccccc. | en. 9,936,306 | ........ 9,948,932 | ........ 9,851,044 |09/20/2018|12/20/2023|1.00% | 305,764 288,522 (912810 SA 7 |TREASURY BOND........cocoomevirerirerircrinee T [ e 9,643,168 | ........ 9,562,522

PENDING..... [BOND WITH CREDIT DEFAULT SWAP ..12,431,180 | ..... 13,419,185 | ...... 12,954,700 |09/20/201812/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00%.... 234,544 | .. .239,554 126650 CZ 1 |CVS HEALTH CORP.... s 13,184,640 | ...... 12,715,145

PENDING..... [BOND WITH CREDIT DEFAULT SWAP| 2Z........cccc. | oeu: 4,889,474 | ... 4,981,638 | ....... 4,913,170 {09/20/2018 {12/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00%....... | ccvcrvvennce 92,252 | ..oovvvune. 94,222 |31572X AA 8 |EFMT_17-1..ccoviiciicneineiineineiineninens | TFE i 4,889,386 | ........ 4,818,948

PENDING..... [BOND WITH CREDIT DEFAULT SWAP ...14,804,899 | ...... 18,266,139 | ...... 17,301,914 |09/20/201812/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00%....... | cevvvece. 279,330 | ...coouee. 285,297 375558 AS 2 |GILEAD SCIENCES INC.........cocovvvemrene | IFE i | e 17,986,809 | ...... 17,016,617

PENDING..... |BOND WITH CREDIT DEFAULT SWAP|2Z.........ccc.. | .. 7,402,449 | .......7,500,650 | ........7,393,903 |09/20/2018|12/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00%.... 61691N AE 5 [MSC_17-HR2........ . B 7,360,985 | ........ 7,251,254

PENDING..... [BOND WITH CREDIT DEFAULT SWAP| 2Z.............. | ... 3,947,973 | ........ 5,173,939 | ....... 5,131,143 |09/20/2018 | 12/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00%....... 64972F L2 0 [NEWYORKNY CITY MUNWTRFIN.. |1FE.....ccccc. | vuvunee 5,099,451 | ........ 5,055,064

PENDING..... [BOND WITH CREDIT DEFAULT SWAP| 2Z........ccccc. | even. 3,765,379 | ........ 4,719,343 | ....... 5,212,793 |09/20/2018 |12/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00%....... 702274 AW 1 |PASADENA CALIF PUB FING AUTH L. | 1FE.....ccccee | vevuns 4,648,300 | ........ 5,140,232

PENDING..... [BOND WITH CREDIT DEFAULT SWAP| 2Z.............. | ... 2,403,329 | ........ 2,394911 | ... 2,677,862 |09/20/2018 |12/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00%....... 912810 RD 2 |[TREASURY BOND........cccoovevmerireririninas T [ e 2,349,567 | ........ 2,631,549

PENDING..... [BOND WITH CREDIT DEFAULT SWAP| 2Z........cccccc. | vevennee 355,318 | .ovveuee 351,292 | ... 348,798 09/20/2018 |12/20/2023 | ICE: CDX.NA.IG.31 V1 REC 1.00%....... 912810 SA 7 |TREASURY BOND......ccocvmirirerircrircrenes PSS ISP 344,588 | ... 341,951
CDS: MORGAN STANLEY (MS) REC

PENDING..... [BOND WITH CREDIT DEFAULT SWAP|1Z.......ccccc. | e 1,200,000 | ........ 1,258,125 | ....... 1,186,284 [09/20/2018(12/20/2023{1.00% | 26,338 | ..ccvvene. 25,962 |36253P AG 7 |GSMS_17-GSB........coovevveerirerierieris TFMeis | e 1,231,787 | ........ 1,160,322
CDS: BANK OF AMERICA CORP

PENDING..... [BOND WITH CREDIT DEFAULT SWAP|1Z.......cccce. | . 2,100,000 | ........ 2,090,844 | ....... 2,075,826 |09/20/2018|12/20/2023|(BAC)REC1.00 | . 55,321 | e 54,824 1912810 SA 7 |TREASURY BOND........ccoconniiiniirniins T [ e 2,035,522 | ........ 2,021,002
CDS: GOLDMAN SACHS GROUP (GS)

PENDING..... [BOND WITH CREDIT DEFAULT SWAP|1Z.......cccce. | crvrune. 788,732 | ..ovouee. 801,776 | ........... 808,538 |09/20/201812/20/2023|REC 1.00% | 16,162 | ..ccoovevenee 14,934 |12634M AE 0 |CNOOC FINANCE 2015 USA LLC........ AFE i | s 785,614 | .......... 793,604
CDS: GOLDMAN SACHS GROUP (GS)

PENDING..... [BOND WITH CREDIT DEFAULT SWAP|1Z.......ccccce. | enee. 6,211,268 | ........ 6,633,337 | ........ 6,288,410 |09/20/2018|12/20/2023|REC1.00% | ... 127,273 | e 117,609 |375558 BA 0 |GILEAD SCIENCES INC........cccovcuninnnes 1 =Y [ 6,506,063 | ........ 6,170,801

9999999, TOtAl. ... | s 91,412,619 | ..... 89,887,960 |..... XXXeooo [ XXX..... 1,757,113 1,795,640 |........ D3, T [FSURRRRRRTND 0,9, SOOI IR0 0,4 [T 89,655,507 | ...... 88,092,320
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE 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 INVENTOrY........cccevieiericieeieeseeessesssseeisnes | ceveieiseessssssesssesenns LS IR 88,888,076 | .....ceovveererrrinnn Lo 85,807,313 | oo Lo I R 86,352,571 | cooeveveeeeeeeeernnns L0 TR UURRR IDURTOO T I I 88,888,076
Add: Opened or acquired tranSactions..............cceeerervees | vevevreriereeesieseensnens 6 | e 81,836,613 | ..ooeveveceiiienn 0 [ oo 0 [ oo [T RN 87,392,390 | ..ooovvrerireereinns 0 [ cveerrrenvereennreesereeesieeenn0 | e I 169,229,003
Add: Increases in replication (synthetic asset)

transactions statement value............cccoveveireniernninns [ oeveennn XXX ooveveivins | e 634 |.......... 9,0 O TN 645,390 |.......... XXX vivrerens | e 50,479 |.......... ) 0.0 GO ESIRURTUTTTRSRRRORON | B DRSSO XXX eoveieivien | e 696,503
Less: Closed or disposed of transactions.............ccceueveviees | covververieinieierinnnas B | o 84,396,431 | oo, (0 () [ 82,306,397 | ..oovoveeeeeeeeeeeen (01 VTV | N IO 12 | o 166,702,828
Less: Positions disposed of for

failing effectiveness Crteria.........ccovwerrrrrirrnrneiniinies | covreeeeneneireesneennenns 0 [ o {1 [0 RN (01 I [0 TR [0 (0 O RSRRRUIRN | I SRR 0 | oo 0
Less: Decreases in replication (synthetic

asset) transactions statement value............c..cccocevveeenns | cvrnannas XXX orerviiieien | e 521,579 |.......... XXXooivreerien | oo 100,132 |.......... XXX oiieeireen | e 76,424 |......... XXX ovierrinien | evenrerieessisissneseiensssesnsneenensd [ ovierenas DS T IO 698,135
ENding INVENTOMY......cvuiveiviieiesiesiscissessstssssesesississsesssienes | oesissiesssssssssessssenes (1 I 85,807,313 | oo (<1 I 86,352,571 | oo [T I 91,412,619 | oo, [0 ORI | I [PUUROORORRTRORRO [ I 91,412,619




Statement as of September 30, 2018 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY 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 4.ttt sttt s sttt (15,874,103)

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............cccccoeuververisienerneeriennnnns 17,113,348

TOLAI (LINE 1 PIUS LINE 2)....vuviiiseieieiieieteess ettt s st s s8R s8R e st s bbbt en 1,239,245
Part D, SECtON 1, COIUMN B.........ouiiiiiiii e 165,674,479

Part D, SECHON 1, COIUMN B........cvvviriiieiieieicieise ettt ettt (164,435,234)

Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cueviiiieieiiiiisieisiseteseie ittt se st 88828ttt s sttt 0

Fair Value Check

Part A, SECHON 1, COIUMN 1B........cviiieiiicicieiie sttt sttt b b s bbb b st bbb es et nan (195,973,630)

Part B, SECHON 1, COIUMN 13.......ciieeieicteeee ettt sttt st sttt bbb ae et et s b s enen (180,884)

TOUAI (LINE 7 PIUS LINE 8)....vvvevecvcteeete ettt et s s st a st b es et s bt A bbb s e s e s R s st et s s st ae e s bae s e s e s st et s s et e bt n e s e s eaen (196,154,514)
Part D, SECHON 1, COIUMN 8........o.oeieeiceeceese ettt st bbbt bbbt es et bnen (30,998,861)

Part D, SECHON 1, COIUMN ...ttt sttt st s ettt bt a st es et bnee (165,155,653)

Total (Line 9 MINUS LINE 10 MINUS LINE 11)......uevurieiierinrireiesissisesessessssisessessssssesssssssssessessesssessessessssssessassssssessessssssssessassssssessasssssessesssssessessasssessessassssssnssessasssnsseseas 0

Potential Exposure Check

Part A, SECHON 1, COUMN 27......oeieeececteee ettt sttt sttt bbbt se st enee 185,948,469

Part B, SECHON 1, COIUMN 20.........coeieiiteieeiciciie ettt ettt sttt sa st enee 18,073,050

Part D, SECHON 1, COIUMN T1......eieieiiceeeeese ettt sttt st bbbt es bt nee 204,021,519

Total (Line 13 PIUS LINE 14 MINUS LINE 15).......cruriueiierieireeiseieisisssisses s st ss sttt se ettt ss st 8 s £ s s bbbt 0
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Statement as of September 30, 2018 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY INSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

2
Prior Year Ended
December 31

. Total gain (loss) on disposals

. Statement value at end of current period (Line 10 minus Line 11)

. Book/adjusted carrying value, December 31 of prior year................

. Cost of cash equivalents acquired...........cccoueverrerereeieeiesins

. Accrual of dISCOUNL........ccvvieiiieieeeee e

. Unrealized valuation increase (decrease)..........cocvvvvrieereenerenenenns

. Deduct consideration received on disposals...............cccevuererriernne

. Deduct amortization of premium............cccceuveerireeieceieceiees

. Total foreign exchange change in book/ adjusted carrying value.....

. Deduct current year's other-than-temporary impairment recognized

. Deduct total nonadmitted amounts.............cccoceevireerrieeniriesiseiens

. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)..........ccoevervrrererverrrsrernnnns

1
Year To Date
............................................ 31,238,118
....................................... 3,301,389,976
.............................................. 2,055,893
............................................................ 0

.......................................... 643,479,364

................................................... 49,037

....................................... 3,077,932,444 | .....ovvvvrrrinriinnnn..612,290,764
................................................... 18,357 | o0
............................................................ L OO SORO |
............................................................ 0 | o0
.......................................... 256,737,100 | ..oovvevincrerrerisnninninnn 31,238,118
............................................................ O O OO PROPOOON |

............................................ 31,238,118
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE 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 Durlng 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 | Encumbrances on| Received |Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances | (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE




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

SCHEDULE B - PART 2
Showing all Mortgage Loans ACQUIRED AND ADDITIONS MADE During the Current Quarter
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1 Location 4 5 6 7 8 9
3
Loan Number State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
BHMATM2KO.......coouverrrcrierieeereererinensenienenee | MAME e ensssssssnsssssessssenssessssssssessnns | Fluntriessessnseesssssnssnens | conesensnsenns 09/25/2018.... 184,369 | ..ovoovrreieeierier s 307,198 4,086,176
BHM1VMB76. BALTIMORE 08/29/2018.... 8,000,000 11,760,000
BHM1VRFH9. SEATTLE ...t siesssessensssssssessssssessessssssssssssssesensssssesens. | WA it | e 09/07/2018.... | .... 4,300,000 9,069,417
BHMAWAZ9S..........ovvvrirnnes MULI-CITY. 08/15/2018.... | .... 70,300,000 105,920,000
BHM1X36B3.......cooiiiiriicriiecicins AUBURN. ...t sessssnsensenssesnsensssssssnsensenssesnsensessessnsensensessnsensenseses | WA it | consennsensesnnes 09/24/2018.... 4,900,000 7,753,165
0599999. Total - Mortgages in Good Standing - Commercial MOHGAGES = All ONET........cc ittt ee e se st sesses e ee e et snsante | ehessessessssssessessessnsessesessnsesssssessnsansesses | sesnes XXX...oo. 87,684,369 138,588,758
Mortgages in Good Standing - Mezzanine Loans
BHM1WINJ5. FLORISSANT ...ttt MO, | e 07/20/2018.... 36,250,041 52,198,928
0699999. Total - Mortgages in Good Standing - MEZZANINE LOBNS............o..euiuiiieiiieiieeesieiset st sessteseessetssssssssssssesansessessessesessessesssssessasessesassessessssnses | assessesssssssessessessssessessessssssessessnsansessenss | onsess XXX....... 36,250,041 52,198,928
0899999. Total - MOrtgages iN GO0 SEANGING. .. ... ruuirriuirsirsiteisste sttt tesess s ses s r etk d e oeksesb et et n bbbttt ennnias | crnies XXX XXX 123,934,410 ..190,787,685
3399999, TOAl MOMGAGES. ........vvvererreieeiseieereieeeiees sttt en s Ciatasatsine s s sttt essnensenis | criiees XXX XXX 123,934,410 ..190,787,685
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 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 Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
BHMOJBOAT.. . .101/14/2011.... | 09/01/2018.... 62,627 0 0 0 0 ..62,627 0 0 0
BHMOJECE4.. i | BREA .oocesrseeeiesseessnississnsssissssssnsssessnsesns | CAuiviiineiiies | cevviens 02/01/2011.... | 08/01/2018.... 62,563 0 0 0 0 ..62,563 0 0 0
BHMOLCBTT.......coevveveinrrireee [ SAN BRUNO.....cvoviiiinnicresseisseiseiesissiseisnnnnees | CAuiiiiiciies | v 12/09/2011..... [ 09/01/2018.... | .cvvrnrveirirnne 100,948 0 0 0 (V1 I 100,948 0 0 0
BHMOM2ANS......... CHICAGO........coivererrerrerierieriseesssissriensenesessssesenes | e | e 04/24/2012.... | 08/01/2018.... 44,985 0 0 0 0 ..44,985 0 0 0
BHMORMP52 | MULTICITY oo 02/01/2018.... | 08/01/2018.... 5,097 0 0 (0) 0 ..30,591 0 0 0
BHM1KA3P3.. ...|CHARLOTTE 02/01/2018.... | 08/01/2018.... 0 0 0 0 0 0 0 0
0199999. Total - Mortgages Closed by Repayment ....276,220 0 0 (0) 0 0 0 0
Mortgages With Partial Repayments
BOAOQAAVLA........cooverierirs MULTE-CITY cooovirceerisersenieniseeseessssssnssnsensseesennes | MUeoiiincines | e 04/01/2001.... | 09/01/2018.... 47,021 0 0 0 0 47,021 0 0 0
BHMO1LDV8 v | BALTIMORE........otiiniirnrrierineinerinnnisensenissessesssssessssseennes | MDoosciiciies v 11/15/2017.... | 08/01/2018.... 68,159 0 0 0 0 0 0 0
BHMO1VSS7.. ... | WASHINGTON . .102/01/2018.... | 09/01/2018.... 0 0 0 0 0 0 0 0
BHMO1WEB7 <o [NASSAU COUNTY......ovvrirrirrerrnrineereerseesensssessssnensnseennees | NY it | o 02/01/2018.... | 09/01/2018.... 0 0 0 0 0 0 0 0
BHMO3TLB4.. cee [MULTECITY cooreescrersnisseenensnseinensssseesenssessssnens | MUnici | e 07/01/2008.... [ 09/01/2018.... | ...ovovrrrrvrcrrriiree 147,844 0 0 0 0 0 0 0
BHMO03Z7L4... o [MULTECITY cooocerisenienieriseensseisssssensensssessenssnnes | MUeocincnes | v 08/21/2008.... | 09/01/2018.... 94,321 0 0 0 0 ..94,321 0 0 0
BHM03Z7Q3 ROCKVILLE........cconivrieinrirerinsenseinernssisseenensssesenesses | MDooseisciins i 10/29/2008.... | 09/01/2018.... 31,355 0 0 0 0 ..31,355 0 0 0
BHMOJEHZ2..........cocvrivrnee. MULTECITY cooocvirirnnrnnreerenieressesssissnienseneseesenns | MUncieciines | e 04/14/2011.... | 09/01/2018.... 40,706 0 0 0 0 ..40,706 0 0 0
BHMOJEJKS.....cooeeririinnes MULTI-CITY coooeeieneriseiserenieeisenssssissnsssssessssessennes | MUeiissiines | v 04/14/2011.... | 09/01/2018.... 32,965 0 0 0 0 ..32,965 0 0 0
BHMOJEJPZ.........covvvvicranne SANTA BARBARAL.......c.ovrernrnirernsinssnrssnssisensnsssssenennns | CAuiiveiiviiiees [ e 04/14/2011.... | 09/01/2018.... 18,864 0 0 0 0 ..18,864 0 0
BHMOKTYD?.. IRVINE......cooiieiiinerinrineinennsensessenssssssensensseessessssssnenes | CAurirnerieneins [ oveiins 09/28/2011.... | 09/01/2018.... 10,933 0 0 0 0 ..10,933 0 0
BHMOKTYF2......coovviirririinnes NEWPORT BEACH........ccocvirnrererniernrserinnneirernnnenenes | CAuiiiiiiic e 02/01/2018.... | 08/01/2018.... 0 0 0 0 0 ..88,680 0 0
BHMOKTYGO. IRVINE......cooiriiirierinninerineesersessnsssnensenssseessessenssnenes | CRurenerieneis [ ovveis 10/26/2011.... | 09/01/2018.... 10,894 0 0 0 0 ..10,894 0 0




1'2030

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

BHMOLBQAQ.... MULTICITY oo | MU s 01/06/2012.... | 09/01/2018.... | ..oooovvvirriane 162,833 0 0 0 0 (V8 I 162,833 0 0
BHMOLDBBO.... MIRALOMA.......ooiiiriiniinisniiniinnissiesssisssessissiesens | CAuiiiiiciins | e 04/10/2012.... | 09/01/2018.... 47,221 0 0 0 0 0 LAT.221 0 0
BHMOLKGSE..........cccovvverieae ENCINITAS......coooriniereninnisnicnnieesenssesensessissnennnns | CAuriiiiicniies [ v 02/16/2012.... | 09/01/2018.... 54,159 0 0 0 0 0 ..54,159 0 0
BHMOLZHTS.... . | CARLSBAD...........covvimriiniineinrisniinsisniissssisssssssssienss | CAueiiiciiies | e, 02/01/2018.... | 09/01/2018.... 69,815 0 0 0 0 (V18 I 162,901 0 0
BHMOM2CO6.... . | EVANSTON... I | e 04/05/2012.... | 09/01/2018.... 55,622 0 0 0 0 0 ..55,622 0 0
BHMOM3437........cooovvveiirnes DALLAS........ccccovvns L%, G 03/21/2012.... | 09/01/2018.... 20,090 0 0 0 0 0 ..20,090 0 0
BHMOM3UBO... .. | BELLEVUE WA o | e 07/17/2012.... | 09/01/2018.... | .oooovvvcririrnee 231,235 0 0 0 0 (V18 I 231,235 0 0
BHMORMP52... . |MULTI-CITY... MU i v 06/27/2013.... | 08/01/2018.... 42,969 0 0 0 0 0 .43,050 0 0
BHMOYM3D1......... CAMBRIDGE.........c..ooviiiiriniinieisissis s MA. . [ 02/28/2014.... | 08/01/2018.... 13,733 0 0 0 0 0 13,733 0 0
BHM10N625 CIRVINE s CA.oivvcvies [ 02/01/2018.... | 09/01/2018.... 0 0 0 0 0 0 ....256,232 0 0
BHM1R1K02.... .. |FORT WORTH......ccoooovrimririirns L%, G 02/01/2018.... | 09/01/2018.... 0 0 0 0 0 0 ....147,026 0 0
BHMATLYFS.......ovvcicri ARLINGTON L. S B 06/28/2018.... | 09/01/2018.... 0 0 0 0 0 0 ..30,345 0 0
BHMIUHQBS.......ccocovvviniaae HOUSTON L. Y I 04/27/2018.... | 08/01/2018.... 0 0 0 0 0 0 17,943 0 0
0299999. Total - Mortgages With Partial Repayments............cccuiriiirinnisiiiniisniisiisnisnis s 1,200,739 0 0 0 0 0 [ s 2,116,044 .2,116,044 0 0
Mortgages Disposed
BHMOMG8HS..........cococcvvvvnc MULTI-CITY ..o MU | ......... |04/27/2012.... 09/06/2018.... 6,444,080 0 0 0 0 0 6,444,080 .6,444,080 0 0
0399999. Total - Mortgages DISPOSEU...........cuuuuiiuuiiuiiiiniiiciiisrisiissi st ssississsssssssssenes 6,444,080 0 0 0 0 0]......6,444,080 | ...........6,444,080 0 0
0599999. Total MOMGAGES. ........vvvvrveiciiriiniiieniisiisci st sssissssssss st 7,921,040 0 [(0)] [ 0 0 (0) 0] 9,013,346 | ........... 9,013,346 | .o 0 0 0




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

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter
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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
BHMO025 L7 6|AEA INVESTORS 2006 FUND LP. . |NEW YORK.. .| CAPITAL CALL. 09/05/2018.... 3 0 15,919 | o0 | 1,406,609 | ........... 1.712
BHMOJP 76 2|AEA INVESTORS SBF Il LP.... NEW YORK.. .| CAPITAL CALL. 08/31/2018.... 3 0 32,133 . 578,276 2.386
BHM15W G6 0|BLACKSTONE STRATEGIC CAPITAL HOLDI . NEW YORK.. .| CAPITAL CALL. 07/30/2018.... | ccoovereneee 13 | s (V18 O 227,371 | o0 [ s 17,615,659 | .ocvvvee 0.744
BHMOMG 1V 9| CAPITAL PARTNERS INCOME FUND Il LP.......... GREENWICH... . | CAPITAL CALL. 08/13/2018.... 3 0 32,810 1,417,245 3.149
BHM030 T6 0|CARLYLE MC PARTNERS LP........c.c....... WASHINGTON. .| CAPITAL CALL. 09/14/2018.... 0 0 3,445 . 0 0.598
BHMOK4 9L 2| CORTEC GROUP FUND V LP......oiiiiiiiiiiiiirciiinsissisisissiesssssse s NEW YORK......coovriirirrireirerininns .... | CAPITAL CALL 07/06/2018.... 3 0 12,875 | o0 | s (V1N I 1.228
BHMOZH 1W 1| GOLDMAN PETERSHILL [T LP.....ouiiuiiieirinieriseisesiesisesesssssssessesseseseesssnens NEW YORK .| CAPITAL CALL. 08/28/2018.... 0 (V] I 2,370,150 | o0 [ s 10,440,976 | .......nce. 2.223
BHMOKJ 87 1|GRIDIRON CAPITAL FUND Il LP NEW CANAAN. . | CAPITAL CALL. 09/25/2018.... 3 0 71,670 | ... .0 . 909,237 2.388
BHMICV  9A 3| GRIDIRON CAPITAL FUND [l LP.....ciiiirrieiiiniiiiriesiesiseeiesiesssiesiesesseesssiessnenes NEW CANAAN......co.vvvriririniniiines ... | CAPITAL CALL 07/02/2018.... 3 (V18 [T 228,956 | ..o [V I 14,862,262 | ........... 2.940
BHM1AE FF 5|GSO CREDIT ALPHA FUND LP ...|NEW YORK .| CAPITAL CALL. 08/10/2018.... | scooereneee 13 | s 0 ...167,940 9,477,517 2.319
BHM1JV YA 8|JUGGERNAUT CAPITAL PARTNERS I LP.... . <o | CHEVY CHASE. . | CAPITAL CALL. 08/08/2018.... 3 0 .. ...824,950 | ... 0. 990,859 2171
BHM1AK 95 0|LEXINGTON CAPITAL PARTNERS VIII LP....... s NEW YORK.......oceovrinirierirerireenns .... | CAPITAL CALL 08/22/2018.... 0 (V1N 1,449,943 | oo [V I 11,012,119 | oo 0.256
BHMOFS 8H 5|LINCOLNSHIRE EQUITY FUND IV LP NEW YORK.. .| CAPITAL CALL. 07/02/2018.... 3 0 75459 | o0 [ s 183,185 | coovvvee 1.135
BHM1KE CC 4|RIVERSIDE MICRO CAP FUND IV LP. BOSTON . | CAPITAL CALL. 07/20/2018.... 0 0 [ 2,741,747 . 5,722,965
BHM033 G9 2|STEELRIVER INFRASTRUCTURE FUND NA.......... SAN FRANCISCO........ccouurrerirnens CA....| CAPITAL CALL. 09/26/2018.... 0 0 [ coveeeeeerieerieeen25,353 | ocecreeeeenieneenn0 [ e 344,903
BHMOJB  5A 6| SUNTX CAPITAL PARTNERS Il......vvvviierirriririnninns DALLAS TX.... | CAPITAL CALL. 08/02/2018.... 3 0 1,353,850
BHMOL1T V7 3| VMG PARTNERS IILP.....ivuuiiriiicririiiesieesiesissesesesssiess s ssssssensesesesens SAN FRANCISCO.......cccovurierirens CA....| CAPITAL CALL. . 07/13/2018.... 3 0.. . .0 .. ...896,990
BHM1DU 0C 9|VMG PARTNERS Il LP SAN FRANCISCO.......cooimriinrirens CA....|CAPITAL CALL.............. 07/13/2018.... 3 {1 I 143,516 | oo (O 2,983,008
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated OO SO PO PPO OO PPRPRRTROOR 0. 8,977,283 | .o (V] [ 80,195,660
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
BHM1S9 UL 7|PRETIUM RESIDENTIAL REAL ESTATE. ......coiiiiiiiiniinsiisessissrsssssssssssssssssnsseenes NEW YORK.....ooviiiirirsnissereninnines INY.... IDIRECT WITH ISSUER 07/19/2018.... 0 0 [, 910,502 | 0 | i 1,204,448 | .......... 6.945
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated 0 ..1,204,448 | ....... XXX
4499999. Subtotal - UNAffilIAIBA. ... cvvurvriiriseiseieieieesisi st et 0 ..81,400,108 |....... XXX.oooe
4899999, TORAIS........vvveeriesiie ittt es etttk h ek ret e SeLEeeeEE Rt LSRR bRt eeLEseLE RS 0 [ i 13,887,785 | oo | i 81,400,108 |....... XXX.......
SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter
1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization) | Impairment | Interestand | inB./A.C.V. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BHM025 L7 6|AEAINVESTORS 2006 FUND LP . |NEW YORK.... NY.. | CAPITAL DISTRIBUTION... .. |03/29/2018 |09/14/2018 0 0 0 0 0. 1,659,336 | ..... 1,659,336 0 0 (V)N I 154,199
BHMOJP 76 2|AEA INVESTORS SBF Il LP ..|NEW YORK.... .. |[NY.. | CAPITAL DISTRIBUTION... .| 03/29/2018 | 08/31/2018 0 0 0 0 0. 1,291,491 | ... 1,291,491 0 0 0 233,919
BHM021 9E 4|BOSTON VENTURES VI LP.......coovvuvirririnerirerirens BOSTON......ccvvvirricriins MA. | CAPITAL DISTRIBUTION 03/29/2018 | 08/10/2018 0 0 0 0 0].....782254 | ... 782,254 0 0 (V1 IO (63,319)
BHM03J 4Q 2|BROOKSIDE MEZZANINE FUND II.... GREENWICH. . | CAPITAL DISTRIBUTION.... .. 110/10/2008 |08/02/2018 | .......... 273,237 | oo (25,608) | ...vvvcrrrernen0 [ 0 | s 0| s (25,608) | ...ovvrrrrrnnnn 0].....247632 | ....... 247,632 0 0 (V1 IO 13,895
BHM1J5 9W 5[CENTURY CS&B CO INVEST LP BOSTON . | CAPITAL DISTRIBUTION... .. | 03/29/2018 | 09/27/2018 0 0 0 0 0 .0......237,948 | ........ 237,948 0 0 0 [ v (90,581)
BHMOKJ 87 1| GRIDIRON CAPITAL FUND I LP......ccovvrrrnirirerirenns NEW CANAAN... . | CAPITAL DISTRIBUTION.... .. |03/29/2018 | 09/25/2018 0 0 0 0 028977 | oo 28,977 0 0 0 2,366
BHMO03B 4L 0|GRPIIILP. LOS ANGELES... .| CAPITAL DISTRIBUTION .. | 05/29/2008 | 08/10/2018 | .........481,853 | ....... (194,723) . .0 ] ... 1,652,516 | ... 1,652,516 0 0 0 (549,642)
BHM1EV P2 1| GRYPHON CO-INVEST FUND IV LP......cccoevvmrrinirns SAN FRANCISCO.. .| CAPITAL DISTRIBUTION... .102/01/2018 | 09/07/2018 0 0 0 0 0] e 113,644 | ........ 113,644 0 0 0] e (14,394)
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE 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. Changein | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion Recognized Other (9+10-11+12) | BJAC.V. on Disposal | Consideration Disposal Disposal Disposal Income
BHM1EV P1 3| GRYPHON PARTNERS IV LP.....cccoovvimrineieiinniis SAN FRANCISCO............ CA.. | CAPITAL DISTRIBUTION.......cccvvvrrrrnncs 02/01/2018 | 09/07/2018 0 0 0| e 783,467 | ........ 783,467 0 0 (V1 IO (75,737)
BHM1AE FF 5|GSO CREDIT ALPHA FUND LP . |NEW YORK.... .| CAPITAL DISTRIBUTION... .. |02/01/2018 | 09/26/2018 0 0 0].....879,765 | ... 879,765 0 0 0 59,323
BHM1AK 95 0|LEXINGTON CAPITAL PARTNERS VIII LP . |NEW YORK .| CAPITAL DISTRIBUTION .. |03/29/2018 | 09/26/2018 0 0 0]......188,497 | ... 188,497 0 0 0 ..(17,875)
BHMOLT ZL 7|SILVER OAK SERVICE PARTNERS Il LP . | EVANSTON.... .. | IL.... | CAPITAL DISTRIBUTION... .. | 03/01/2018 | 07/26/2018 0 0 0 326,924 0 0 (0] IO 67,919
BHM033 G9 2|STEELRIVER INFRASTRUCTURE FUND NA............ SAN FRANCISCO............ CA.. [ CAPITAL DISTRIBUTION.......coosireerirns 11/17/2008 1 09/28/2018 | .......... 13,971 | coreiseii(5,508) | oo | i | i () (5,508) | ..ooveririnnennd 0 | e 77,074 | .o 77,074 0 0 0 e (23,528)
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated 0 (225,835) 0f.... 8,269,525 | ... 8,269,525 0 0 0. (303,455)
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
BHM1S9 UL 7|PRETIUM RESIDENTIAL REAL ESTATE.........cccoceon. INEW YORK...ovvieiinrins | NY.. | DIRECT WITH ISSUER.......cccooviniiiniinnas 03/01/2018 | 07/19/2018 0 0 0]... 5,064,018 | ..... 5,064,018 0 0 [V 170,914
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated . . 0 0 0]....5,0064,018 | ... 5,064,018 0 0 0 170,914
4499999, SUDOLAL = UNAFAIIBIEA. ...ttt 081 £E8 8RRttt | ennrins 769,061 | ....... (225,835) | . . 0 (225,835) 0 ... 13,333,543 |....13,333,543 0 0 0. (132,541)
4899999, TOMAIS ...tk LEeLE LSt | eeniienies 769,061 | ....... (225,835) | oo 0 [ 0 0 (225,835) 0]... 13,333,543 |....13,333,543 0 0 0. (132,541)
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE 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.

36179U  CA 8 | GNMA2 30YR....oiiieiiriierisiiciesisisees st sssensnss | avssessessanenes 09/11/2018........ WELLS FARGO ADVISORS, LLC....c..ovvvrvrirricierineireninines 905,303 | v 907,004 | ..o 1675 |1
36179U CB 6 | GNMA2 30YR .1 09/11/2018........ WELLS FARGO ADVISORS, LLC 3,916,382 | ..o 3,838,414 | oo 8,103 [ 1o
83162C  ZU 0 | SBAP_18-201 .| 09/06/2018........ Various. 2,600,000 | cooovocereeeeeeee e 2,600,000 0 [1FE

83162C ZV 8 |SBAP_18-25C .| 09/06/2018........ Various. 3,200,000 | oo 3,200,000 0 [1FE

912810 SC 3 | TREASURY BOND .| 07/31/2018........ Various. 21,264,792 | oo 21,100,000

912810 SD 1 | TREASURY BOND.......coviiiiiiiiriieinieienisiesssssissnssssssssssessssssssessessssssesssssssssensns | soesesessossnes 09/21/2018........ VaTOUS. ...ttt 55,890,685 | .....covviriererireiiies 57,000,000

912828 4W 7 | TREASURY NOTE .| 08/29/2018........ Various. 9,019,980 | ..o 9,000,000

912828 XY 1 |TREASURY NOTE .| 071122018........ UBS SECURITIES LLC 17,569,083 | ..oovveereiernieinieis 17,600,000

912828 Y6 1 | TREASURY NOTE......oiiiiiiiiiiiiiiisissi st senssnssssensesssesensssnsnnsss | aosnesensensanes 07/26/2018........ BARCLAYS CAPITAL INC 497,363 500,000

0599999,  TOtal - BONAS = U.S. GOVEIMMENL..........coviviiiiiteiieiteiiitcteteiecteteteitetetetecteteteseeaetessaetesesseaesessaeses  setsesesessssesesassssesassesesesassssesassesesesssassesassesesessssesesaesesesessssesasesesesessesesassesesesessesetassesesessssetesassesesassesetesassssessnsnsetesasses | eaesessssesesassssesessssesesassssssassssesesassssenans | stetesssesessesesesssesassseses 114,863,569 115,745,418

Bonds - All Other Government

21987B  AX 6 | CORPORACION NACIONAL DEL COBRE DE D... 08/01/2018........ MORGAN STANLEY & CO. LLC 192,860
25714P  DZ 8 |DOMINICAN REPUBLIC (GOVERNMENT) D... 07/12/2018........ JP MORGAN SECURITIES LLC 150,000
445545  AH 9 [HUNGARY (REPUBLIC OF).....cocoviiieiiiiieiiiiiniisieiissieiississessssssesesse s D... 09/27/2018........ BNP PARIBAS SECURITIES CORP.........ocvvviiiriiieriireisiireieiinsines 1,169,740
48667Q AS 4 |KAZMUNAYGAS NATIONAL CO JSC D... 08/09/2018........ CREDIT SUISSE SECURITIES (USA) LLC......cccovvvrrirrrrirene 414,000
91086Q BB 3 |MEXICO (UNITED MEXICAN STATES) D... 09/28/2018........ SCOTIA CAPITAL (USA) INC.....coovvverrrrrinrianns 480,800
91087B  AE 0 | MEXICO (UNITED MEXICAN STATES) (GO, .|D 09/28/2018........ | BANC OF AMERICA SECURITIES LLC 190,900
74727P  AX 9 | QATAR (STATE OF) 07/27/2018........ OUTSIDE MANAGED ACCT.....ccvvivrinereiersseserssesesssenes 1,330,250
195325 DL 6 |REPUBLIC OF COLOMBIA 08/14/2018........ MARKET AXESS TRADING PLATFORM.... 389,840
BRTJ51 41 4 |ROMANIA (REPUBLIC OF) 08/08/2018........ JP MORGAN SECURITIES LLC 501,875 ....500,000
1099999.  Total - BONAS = All OtNEr GOVEIMMENE. ... veuituieiiessirississtisessseessesestesseasessssess et as s seses | beeseebe e s f L 0E L8R E LR 0ELEfEEEE bRkt nisnnias 4,820,265 | ..o 4,750,000
Bonds - U.S. States, Territories and F
452151 LF 8 L STt | enbnnsenienes 08/22/2018........ VAIIOUS..vovveieniierise et nsen 10,483,752 | oo 10,870,000 | cvoovvevererrrrrirseiersnieeienies 102,766 | 2FE......ccocrvrviirvrrnnne
452152 FA 4 [ILLINOIS ST... ittt snss st senssnsssssenes | onnsnesnesenes 07/18/2018........ MORGAN STANLEY & CO. LLC 2,662,564 | ..o 2,495,000 | ......... 50,803 | 2FE
1799999. Total - Bonds - U.S. States, TEITIHOMES & POSSESSIONS. ... .. .eviiriiiieeiieisiiieeetseeetaseessereesstsssasess | eesssessessesasssssesssssssassassesssssssessessessssessessesssssssessessssassessessessssessessesassessessessssassessesasssssessessesassessessnssssessessesansessesnssnsess  ssesassns 13,146,316 | ..o 13,365,000 | .................. 153,569 XXX.ovovvovea
Bonds - U.S. Special R e and Special A
3132WP LD 7 |FHLMC GOLD 30YR.. .1 09/11/2018 RBC CAPITAL MARKETS, LLC 1,857,606 .1,876,666
3132XX MY 2 |FHLMC GOLD 30YR.. .1 09/11/2018........ INTL FCSTONE FINANCIAL INC 4,353,044 | . 4,399,097
3132Y1  UJ 5 |FHLMC GOLD 30YR.. .1 09/11/2018........ BNY MELLON CAPITAL MARKETS, LLC.. 10,760,881 | wovoveeereerererieeeeieis 10,368,810
3137FG R6 4 |FHMS_K078 IS .| 07111/2018........ BARCLAYS CAPITAL INC 981,302 0
626207 YF 5 | GEORGIA MUN ELEC AUTH PWR REV......cciiiimiiiiniininiisiissiienienssssessssessssenens | seesssssssnsen 09/13/2018........ GOLDMAN SACHS & COLLC 1,073,399 ....918,000
3199999. Total - Bonds - U.S. Special REVENUE AN SPECIAl ASSESSMENES. ... ... iuiiuiieieieieeieieirteiatieiisias etsetatessseessesstassessetesssseeseeseessseeseeeeseseeseeeeseseetesseeseseeseesee et eeseEseeaeEseseEseE et eeEeeseE et seseeseE et anteeseE et sntens et et st entensesantens | abistssns 19,026,232 17,562,573
Bonds - Industrial and Mi:
00101  AF 3 |ADT CORP.......cooetrrriererrrererirerceienirenes .1 09/11/2018........ MORGAN STANLEY & CO. LLC 370,013
36186C  BY 8 | ALLY FINANCIAL INC.....coiirriiriiiieeieiiciseie it .| 07112/2018........ MORGAN STANLEY & CO. LLC 305,280
02155F  AC 9 |ALTICE US FINANCE | CORP................ .| 07/16/2018........ CREDIT AGRICOLE SECURITIES (USA) IN 194,750
00164V AD 5 |AMC NETWORKS INC................ .1 09/19/2018........ BARCLAYS CAPITAL INC 148,125 .
BHM1R8 XL 7 | AMERICAN AIRLINES INC........covuiiiiiririiinieineieisssssiesssssisessesssssssesssssssssensssns | avsessessnnens 10/29/2018........ JP MORGAN SECURITIES LLC......covvvreirririrerneisisnieresinines 299,966 | ..o 300,000 |..covvrrrnn 0 |3FE
02665W  CL 3 | AMERICAN HONDA FINANCE CORPORATION .| 08/20/2018........ DEUTSCHE BANK SECURITIES INC.......covvirireiniirerinrinienes 3,000,000 | ..o 3,000,000
03464N  AA 0 |AOMT_18-3 .| 08/16/2018........ NOMURA SECURITIES INTERNATIONAL INC 2,999,977 | .oovovieeeeeeenian 3,000,000
03464N  AB 8 |AOMT_18-3 08/16/2018........ NOMURA SECURITIES INTERNATIONAL INC . 2,374,971 | oo 2,375,000
05256L  AB 9 | AUSTRALIA PACIFIC LNG PROCESSING P......c.evoieriieiiicierieiineiesiseisnisesesineenes D... 09/25/2018........ JP MORGAN SECURITIES LLC......coovvrviieiieririreiseirereiincenas 30,000,000 | oo 30,000,000 0 |2FE
05401A  AB 7 |AVOLON HOLDINGS FUNDING LTD.... D... 09/11/2018........ VAIIOUS....vovveiiie s nbes 180,258 | oo 180,000 0 |3FE
06050T MH 2 | BANK OF AMERICA NA.... .| 08/22/2018........|BANC OF AMERICA SECURITIES LLC 2,140,000 .2,140,000
075887  BX 6 |BECTON DICKINSON AND COMPANY ......cooiiimriieriiirerinisesesiesssssessensssisssssssnss .| 08/01/2018........ HSBC SECURITIES (USA) INC....ccouiiiiieieieieiseiessissssiesssssins 1,788,318 1,800,000
09659W 2D 5 | BNP PARIBAS SA... Do 08/17/2018........ CREDIT SUISSE SECURITIES (USA) LLC......cccovvvvrrrirrinen. 190,374 | oo 200,000 | oo 788 |1Z
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10373Q AC 4 |BP CAPITAL MARKETS AMERICA INC.... .1 09/18/2018 OUTSIDE MANAGED ACCT... 500,000 ....500,000 1FE
12467A  AD 0 |C&S GROUP ENTERPRISES LLC .| 08/23/2018........ CANTOR FITZGERALD & CO. 455,750 ....460,000 3FE
22530L  AC 0 |CAALT_17-1A e .| 08/23/2018........ WELLS FARGO ADVISORS, LLC... 2,432,752 | oo 2,455,000 1FE....
131347 CK 0 | CALPINE CORP......c.oooouiiiriiieieicis ettt .| 08/07/2018........ JP MORGAN SECURITIES LLC 142,290 | oo 150,000 3FE....
14313F  AA 7 | CARMX_TB-3. ..ot .1 07/18/2018........ BARCLAYS CAPITAL INC 4,840,000 .....4,840,000 0 |1FE
12523@ AA 9 [CCTUGSLLC......ccvvvirereririinne .| 07/09/2018........ PARETO AS....... . 10,000,000 | . 10,000,000 0|3z
1248EP BM 4 |CCO HOLDINGS LLC/CCO HOLDINGS CAPL.......oviiiireierririeisrissiensssssessssssssnns | onveesansenes 08/16/2018........ DEUTSCHE BANK SECURITIES INC....c.oovovvrririeieisirninnns 597,000 | ..o 600,000

14311M  AQ 9 |CGMS_15-3A- ABS .1 07/18/2018........ JP MORGAN SECURITIES LLC 5,000,000 | ...oorevrriiniereeeenis 5,000,000

19687V AA 9 |COLT_18-2...ccvirirviiererineines .| 07/01/2018........ Various . 0 0

12596D  AA 4 |COLT_18-3.... .1 09/07/2018........ NOMURA SECURITIES INTERNATIONAL INC 9,144,975 | ..o 9,145,000

12596D AB 2 [COLT_18-3.... .1 09/07/2018........ NOMURA SECURITIES INTERNATIONAL INC 2,284,973 | ..o 2,285,000

12655C AC 0 [CPS_18-C 07/27/2018........ CREDIT SUISSE SECURITIES (USA) LLC......cccovvrirerirnnne 2,200,086 | ..o 2,200,000

64072T AC 9 |CSC HOLDINGS LLC.......ccovvvrrrrrrrrirene .| 08/03/2018........ BARCLAYS CAPITAL INC 608,438

23918K  AQ 1 |DAVITA HEALTHCARE PARTNERS INC .| 07/27/2018........ JEFFERIES & CO. INC....ccoovvrivriciirireeincieninies 223,100

23311V AF 4 |DCP MIDSTREAM OPERATING LP.......... .| 08/27/2018........ Various 77,880

29364D AU 4 |ENTERGY ARKANSAS INC......cooiiiiiiiciirieieiiseiesssisiesisssessss e .| 07117/2018........ OUTSIDE MANAGED ACCT 2,649,101 | .o 2,672,000

P4001# AA 8 |EOLICA MESA LA PAZ S DE RL DE CV.....ovvouiieiriiiiirierieiseeiesisesisessesesssesseiens .| 08/31/2018........ JP MORGAN SECURITIES LLC........ovvorrirriirierinerierierirnenns 1,140,781 | oo 1,140,781

30296X AG 2 |FREMF_18-K78 .1 07/10/2018........ | BARCLAYS CAPITAL INC. 2,745,291

36254M  AC 2 |GMCAR_17-3A .| 07117/2018........ LLOYDS SECURITIES INC.......ocovvvvrrriirrriririninns 3,111,125

410345 AL 6 |HANESBRANDS INC .| 08/03/2018........ Various. 341,990

404119 BR 9 [HCAINC . .| 08/14/2018........ JP MORGAN SECURITIES LLC 402,500

432833  AB 7 |HILTON DOMESTIC OPERATING COMPANY. . | 08/02/2018, GOLDMAN SACHS & CO LLC 120,625

432891  AH 2 |HILTON WORLDWIDE FINANCE LLC / HIL. .| 08/02/2018........ | GOLDMAN SACHS & CO LLC 126,750

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

A3158# AG 4 |HOFER FINANCIAL SERVICES GMBH 09/26/2018........ LLOYDS SECURITIES INC. 4,300,000 | oo 4,300,000

A3158# AH 2 |HOFER FINANCIAL SERVICES GMBH 09/26/2018........ LLOYDS SECURITIES INC. 3,250,000 | ..o 3,250,000

44416*  AB 2 |HUDSON TRANSMISSION PARTNERS LLC .| 07/13/2018, BARCLAYS CAPITAL INC 3,267,127 | oo 3,312,643

47788E  AA 6 |JDOT_18-B- ABS .1 07/18/2018........ | BANC OF AMERICA SECURITIES LLC 4,495,000 | . 4,495,000

475795 AC 4 |JELD-WEN INC.......... .1 09/10/2018........ WELLS FARGO ADVISORS, LLC....cc.vvvervririrreieirnsierssieines 41,807 45,000

46625M AN 9 [JPMCC_01-CIBC .| 09/01/2018........ SCHEDULED ACQUISITION 0 ..2,078

483007 AH 3 |KAISER ALUMINUM CORPORATION .1 09/18/2018........ Various 298,169 | ..o 290,000

496902 AQ 0 [KINROSS GOLD CORP..... A 07/16/2018........ EXCHANGE 447,318 ....448,000

52107Q  AJ 4 |LAZARD GROUP LLC......cooiuiiiiiiiieiniicienieissiess st sssseesssssssssensnnns | sonsesessnssnnes 09/18/2018........ Variou: 12,598,900 12,730,000

527298  BH 5 |LEVEL 3 FINANCING INC.....cccovviiiiriiieireiiseiesisisissisisssssiesssssssiesssssssssessssssnssssns | soeseessssnes 08/09/2018........ GOLDMAN SACHS & CO LLC 492,280 | oo 496,000

55279H  AQ 3 |MANUFACTURERS AND TRADERS TRUST CO......c.ovrevirireiiierinrirersereeeseeerereennes .| 07/06/2018........ OUTSIDE MANAGED ACCT 3,310,648 | ..o 3,400,000

57164P  AA 4 | MARRIOTT OWNERSHIP RESORTS INC .| 09/04/2018........ EXCHANGE 330,036 | ..o 324,000

58772R  AA 2 |MBART_18-1 .| 0711712018........ BNP PARIBAS SECURITIES CORP.........ocvvviiiriiiieieireisiieieiinninas 3,465,000 | ... 3,465,000

58772R  AC 8 |MBART_18-1 .| 07117/2018........ BNP PARIBAS SECURITIES CORP.........ocvriiiriniieriniieisnirererineine 2,545,000 | ..o 2,545,000
BHM1UQ AZ 7 |MCDERMOTT TECHNOLOGY AMERICAS INC.......coviireriirrirnniernnseiesisesserensnsins | servesessnnens 08/14/2018........ VaHOUS. ...ttt 0 0

588056 AW 1 |MERCER INTERNATIONAL INC 09/11/2018........ CONVERSION 74,182 73,000

552953 CE 9 |MGM RESORTS INTERNATIONAL. 08/02/2018........ BARCLAYS CAPITAL INC 150,000 | oo 150,000

62957H  AD 7 |NABORS INDUSTRIES INC.. .| 07/30/2018........ BANC OF AMERICA SECURITIES LLC 298,463 ....315,000

65479G  AC 3 |NAROT_18-B .| 07117/2018........ SG AMERICAS, LLC.....ocvvicrirereneiceeies 1,275,000 .1,275,000

63860U AL 4 |NATIONSTAR MORTGAGE LLC / NATIONST .| 08/01/2018 BARCLAYS CAPITAL INC 229,425

78442F  EQ 7 |NAVIENT CORP.... .| 09/07/2018........ | Various . 515,483

Y44709  AE 6 | NK KAZMUNAYGAZ AQ.......ccoovvvvrvienes 08/31/2018 CREDIT SUISSE SECURITIES (USA) LLC 202,400
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67777L  AC 7 | Ol EUROPEAN GROUP BV... D.... 08/03/2018. Various. 446,686 3FE...

683715 AB 2 |OPEN TEXT CORPORATION.... A 08/03/2018........ CITIGROUP GLOBAL MARKETS, INC 135,258 . 3FE....

701885 AD 7 |PARSLEY ENERGY LLC/ PARSLEY FINANC.........ccotrirmerrinrierineireeerssiseesenssensneens | covrerenieennes 09/12/2018........ BBVA SECURITIES INC......ovviriicirirereierirereeceenienes 77,289 77,000 AFE,

74022D  AJ 9 | PRECISION DRILLING CORP..... A 09/10/2018........ BANC OF AMERICA SECURITIES LLC 222,140 | oo 232,000 3FE.iieeeie
78012U  GD 1 |ROYAL BANK OF CANADA (NEW YORK BRA......... . 08/21/2018........ RBC CAPITAL MARKETS, LLC 3,000,000 | ..o 3,000,000 1FE

780097  BJ 9 |ROYAL BANK OF SCOTLAND GROUP PLC D... 08/09/2018........ BARCLAYS CAPITAL INC 2,197,765 | ..o 2,180,000 2FE e
80007R  AC 9 | SANDS CHINA LTD....oourirriiirerrieisersisessssessesssissssesssesssssessessssesessesssssssssessessassnes Do 08/02/2018........ GOLDMAN SACHS & CO LLC 399,652 | ..o 400,000 | ..cooorvirenne 0 |2FE

83613H AA 5 |SNDPT_18-3A- ABS .| 08/29/2018........ MORGAN STANLEY & CO. LLC 9,000,000 | ..o 9,000,000 0 [1FE

83613H AE 7 |SNDPT_18-3A- ABS .| 08/29/2018........ MORGAN STANLEY & CO. LLC 3,900,000 | ..o 3,900,000 0 |1FE

837004 CM 0 |SOUTH CAROLINA ELECTRIC & GAS COMP .| 08/20/2018........ VIOUS.....ocvoeeieeiie e 7,521,549 | oo 7,500,000

86024T  AA 5 | STEVENS HOLDING COMPANY INC......ccviiiiimiiieiirirernriseiesissesssseeseesissesesissneees .| 09/26/2018........ GOLDMAN SACHS & CO LLC 22,000 22,000

BI172E  AE 4 [ TPMT_16-T .ottt sssnisnes. | osvansssnsenes 07/10/2018........ CANTOR FITZGERALD & CO......cooorvvirrirrinrians 1,459,027 | oo 1,495,000

913017  CX 5 |UNITED TECHNOLOGIES CORPORATION 08/14/2018........ VAOUS.....ovoeeeie e 6,201,237 | oo 6,143,000 0

P9798*  AB 6 | VIRUTEX ILKO SA. 09/06/2018........ DIRECT WITH ISSUER 840,000 | ..o 840,000 0
BHM1v8 M1 8 |VISTRA ENERGY CORP........ .1 07/10/2018........ VIOUS.....ovveiieeiie e 0 0 0

92840V AA 0 |VISTRA OPERATIONS COMPANY LLC.....c.ovriiriireiirirerieiinriesissssesesieseesiseeeneees .| 08/07/2018........ CITIGROUP GLOBAL MARKETS, INC 99,000 99,000 0

94946T  AD 8 | WELLCARE HEALTH PLANS INC......ceviiriiiiiiirireiiesieeiesississessessessssesssesessenns .| 08/08/2018, JP MORGAN SECURITIES LLC........ovvorrirriirierinerierierirnenns 44,000 44,000 0

960386 AN 0 | WESTINGHOUSE AIR BRAKE TECHNOLOGIE .1 09/12/2018........ | BANC OF AMERICA SECURITIES LLC 3,505,152 v 3,512,000 0

963280 BE 3 |WHLS_18-1A .| 07117/2018........ JP MORGAN SECURITIES LLC......covvverreririeieisissiereninnenes 3,470,000 | ..o 3,470,000 0 [1FE

97164# AR 5 | WILMINGTON INVESTMENTS INC .| 07/31/2018........ BANC OF AMERICA SECURITIES LLC 3,500,000 | ..o 3,500,000 0|22

96042L  AF 8 | WLAKE_16-3A .| 07/25/2018........ WELLS FARGO ADVISORS, LLC.......cvereriiiriircrniirereiiniin 2,761,387 | .o 2,750,000 AFE s
96042N  AJ 6 | WLAKE_18-1A-C... .| 08/17/2018, CANTOR FITZGERALD & CO.... . 1,997,684 | ...oovoie 2,015,000 1FE

96042G  AJ 1 |WLAKE_18-3 .1 08/16/2018........ | WELLS FARGO ADVISORS, LLC.......cccovvmrrerrnrirererineieriniies 2,462,306 oern2,460,000 1FE

98163E  AA 4 [WOART_18-Cr.ooroieeiieiss st .| 07/24/2018........ MUFG SECURITIES AMERICAS INC 3,220,000 | ..o 3,220,000 1FE

98162C AA 9 |WOLS_18-B .| 09/11/2018........ WELLS FARGO ADVISORS, LLC... 2,395,000 | oo 2,395,000 0 [1FE

98162C  AC 5 |WOLS_18-B .1 09/11/2018........ WELLS FARGO ADVISORS, LLC... 3,570,000 | ..oovieciiinicciniiaa 3,570,000 0 |1FE

3899999. Total - Bonds - Industrial and MisCellaneous...........ccc..cruiriiriesriiniiinniisiississiissieaes ....200,105,788 .200,493,112 248,901

8399997. Total - Bonds - Part 3......... 351,962,170 .351,916,104 810,004

8399999.  Total - BONGS.......cuuiiiiiriiiiiitiei s .351,916,104 810,004

Common Stocks - Industrial and Mi
011642 10 5 | ALARM.COM HOLDINGS INC.....cooovurirriirrirniierissiseiesieisssssisensssesessssisssssssssnnsns | osvsssessnenes 09/05/2018........ HIMCO OPERATIONAL TRANSACTION. .....covvurirriiiieieierineieeinssesiseenisennnes | coveerensnnnnes 9,280.000 525,155 XXX (0 1 RN
753422 10 4 [RAPID7 INC....coiiiiiiiiiiiisiiiii s enssensss | anesssssssnsens 09/10/2018........ HIMCO OPERATIONAL TRANSACTION....... 3,095.000 118,248 XXX (O SRR
9099999. Total - Common Stocks - INdustrial ANd MISCEIIANEOUS................c.cciuiiiueiiiiieieieceietetecetetetieies ettetetieteteteseae et et et esesae s et s esetesesaesesssesesesessstenssesesesassesassnsesesessnsesansssesesnaesana 643,403 XXX 0 XXX,
Common Stocks - Mutual Funds

41664R 44 0 |HARTFORD MULTI ASSET INCOME CL A .| 08/30/2018........ DIVIDEND REINVESTMENT 8,367.720 78,249 XXX 0 (U

41664R 43 2 |HARTFORD MULTI ASSET INCOME CL C .| 08/30/2018........ DIVIDEND REINVESTMENT 2,271.520 21,263 XXX 01U

41664R 42 4 |HARTFORD MULTI ASSET INCOME CL | .| 08/30/2018........ DIVIDEND REINVESTMENT 2,885.180 26,971 XXX 01U

41664R 41 6 |HARTFORD MULTIASSET INCOME CL R3.......coooiiirnrirrieririieeineierenisceesiseiseienene .| 08/30/2018........ DIVIDEND REINVESTMENT 2,713.970 25,406 XXX 01|U

41664R 39 0 |HARTFORD MULTIASSET INCOME CL R4......ccovviivriiriiieinsierssissessssississienns | sneeensnnnnes 08/30/2018........ DIVIDEND REINVESTMENT......coviiriirnirieieienieisnsssssssssssesssssssensssssssessssns | sosveessessnes 2,780.250 26,018 XXX e 01U

41664R 38 2 |HARTFORD MULTIASSET INCOME CL R5.......c.cooerriiirerieieeinrirererisceesisenseienene .| 08/30/2018........ DIVIDEND REINVESTMENT 2,833.890 26,493 XXX 0|U

41664R 37 4 |HARTFORD MULTI ASSET INCOME CL Y .| 08/30/2018........ DIVIDEND REINVESTMENT 6,469.110 60,476 XXX 01U

018914 50 7 |ALLIANCEBERNSTEIN S M VALR .| 09/30/2018........ DIRECT WITH ISSUER.......cceviiiiieirisieseiceissieeesisississesssssesenisnines | coenes 141.560 3,202 XXX 0 Lo
298706 84 7 | AMERICAN EUROPACIFIC GRTH RA4.......couiiiiiiiiicriistiesieseisersesissessssienene .| 09/30/2018........ DIRECT WITH ISSUER 11.219 597 XXX 0 Lo
399874 84 1 |AMERICAN GROWTH FD OF AMERICA CLR4........ccovvvvirvrnrinns .1 09/30/2018 DIRECT WITH ISSUER 1,659.924 87,926 XXX 0 Lo
262000 10 5 |DREYFUS INDEX FDSS&P 500 INDEX #078 .| 09/30/2018........ | DIRECT WITH ISSUER 3,484.389 191,432 XXX (O 1 RO RRN
354026 50 2 |FRANKLIN MUTUAL SHARES FD R .| 09/30/2018 DIRECT WITH ISSUER 6,675.029 186,167 XXX 0 L
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416649 35 8 |HARTFORD CAPITAL APPREC R4 .| 09/30/2018 DIRECT WITH ISSUER 4,932.053 218,835 XXX 0 Lo
416649 28 3 |HARTFORD DIVIDEND AND GRT Ré4.......ccvvvviriierinriririnninns .1 09/30/2018........ DIRECT WITH ISSUER 74.524 1,932 XXX (0
416641 87 6 |HARTFORD GROWTH OPPORT R4.........ccccovemivrirrinene .| 09/30/2018........ DIRECT WITH ISSUER.......cceiirierineneieseieiessnessenisesssesesssssesesinnines | corenes 190.398 9,737 XXX (01
354713 55 4 |FRANKLIN STRATEGIC INCOME R .| 09/30/2018........ DIRECT WITH ISSUER.......cociiiiiiiiiienierssieiersisesesisisssssesssssesenissines | corenes 477.341 4,553 XXX 0 Lo
416649 34 1 |HARTFORD HIGH YIELD FD R4 .| 09/30/2018........ DIRECT WITH ISSUER.......c.eieiirieririniresieissisiessssissssessssissssessssssssssssesssnsses | soveens 593.572 4,315 XXX (01
416649 25 9 |HARTFORD TOTAL RETURN BON RA4.......ccoceivmiicirrinene .| 09/30/2018........ DIRECT WITH ISSUER.......coeieiiiierieieeesie st sssssssssesssssans | soeies 261.260 2,684 XXX (0 RO
55272P 25 7 |MFS RESEARCH BOND FUND R3.......ciiimiiiiiiieisiesssissiesssssssessessssssssesssssns | osssesassenes 09/30/2018........ DIRECT WITH ISSUER.......ccvviiiririieiniisierisisiessssissssssessssssssessssesessessssnns | sessessssessssossssssssnenes 0.074 1 XXX (O
552981 46 6 | MFS TOTAL RETURN FUND-R3........oiiiiiiiiiinisisniisnsnissisnsssmsessnesenssnsssesenssnessers | cosnessnsenssnes 09/30/2018........ DIRECT WITH ISSUER......ccotviiiiiiiiisisnissi s senenssnssenssnsssnses | enssensessensssssensssssensensenes 10871158 | oo 201,712 XXX (O R
9299999. Total - COMMON SOCKS = IMULUBI FUMGS. ...tttk 4 eh s et o8 8 E 0818884188818 8488888818888 084010 E 1Lttt e trbnssenes 1,177,969 XXX 0
9799997. Total - Common Stocks - Part 3 1,821,371 XXX 0
9799999. Total - Common Stocks . . 1,821,371 XXX 0
9899999. Total - Preferred and COMMON SHOCKS........uuuiuuuiiiuireiiiesiisssiiseisseresetessessssessesssess st sesssemesstasse eesetesehes e EsseeEe0E e f kL f £ LE L8 £ f LR 08 EEEEEEEEEEE R0ttt nisrnias 1,821,371 XXX 0
9999999. Total - Bonds, Preferred and COMMON SIOCKS............cuiiuiereriiiiieierisiisiiesise st serse eeressessetesessseseseseee b eesseesess s e s s R E a8 e e ee e R e eE R s e e e e s e R e s e E et eLe e R e beee et b s eners | eeseetsessnssatesesseesnesen e rsnnssnesensensenerenes | Coesenssnsssesinsesensenrreses i 353,783,542 XXX 810,004 XXX

€v030

(a) For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....7.
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Bonds - U.S. Government
25044@ AA 1 |DESERT SUNLIGHT FUNDING I-GTD...... .| 07/07/2018. | SCHEDULED REDEMPTION......... [ cooeveseernerenneenernes | wovnerrenee 17,678 | it 17,678 | 17,678 | 2,948 | 0 | 0 [0 [ 0 (1 I 17,678 | oo 0 09/30/2036.
36200Q 3L 6 |GNMA 30YR.. ..109/01/2018. | SCHEDULED REDEMPTION... ) 0 614 0 02/01/2032.
36200R YQ 9 [GNMA 30YR. .| 09/01/2018. | SCHEDULED REDEMPTION... ) 0 2,555 0 01/01/2032.
362000 WJ 0 |[GNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION ) 0 41 0 09/01/2031.
36200W CB 5 |GNMA 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... ) 0 7,455 0 01/01/2032.
36200X JF 7 |GNMA 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... ) 0 149 0 12/01/2031.
36200X KN 8 |GNMA 30YR.. ..109/01/2018. | SCHEDULED REDEMPTION... ) 0 756 0 01/01/2032.
36201A UL 0 |GNMA 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... ) 0 503 0 07/01/2032.
36201C 6E 9 |GNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION ) 0 3,313 0 03/01/2032.
36201C PY 4 |GNMA 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... ) 0 182 0 01/01/2032.
36201F Q6 7 |GNMA 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... ) 0 9,426 0 05/01/2032.
36201F UH 8 |GNMA 30YR.. ..109/01/2018. | SCHEDULED REDEMPTION... ) (O I 26,245 | .o (01 0 04/01/2032.
36201F UQ 8 |GNMA 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... ) 0 1,584 0 0 04/01/2032.
36201F UR 6 |GNMA 30YR.. ..109/01/2018. | SCHEDULED REDEMPTION... ) 0 468 0 0 04/01/2032.
36201F X6 9 |GNMA 30Y .| 09/01/2018. | SCHEDULED REDEMPTIOI ) 0 1,264 0 0 02/01/2032.
36201H WX 7 |GNMA 30YR.. ..109/01/2018. | SCHEDULED REDEMPTION... ) 0 2,221 0 0 06/01/2032.
36201 F6 1 |GNMA 30YR.. ..109/01/2018. | SCHEDULED REDEMPTION... ) 0 99 0 0 05/01/2032.
36201 FD 6 |GNMA 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... ) 0 4,782 0 0 04/01/2032.
36201K KP 0 |GNMA 30YR.. ..109/01/2018. | SCHEDULED REDEMPTION... ) 0 13 0 0 04/01/2032.
36201L 7K 4 |GNMA 30YI .| 09/01/2018. | SCHEDULED REDEMPTIOI (56) 0 421 0 0 08/01/2032.
36201M  G8 9 |GNMA 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... (95) 0 1,109 0 0 06/01/2032.
36201M  JU 7 |GNMA 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... (70) 0 692 0 0 07/01/2032.
36201M LH 3 |GNMA 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... (62) 0 478 0 0 08/01/2032.
36201T AM 9 |GNMA 30YR.. ..109/01/2018. | SCHEDULED REDEMPTION... (76) 0 1,535 0 0 08/01/2032.
36203L CQ 3 |GNMA 30Y .| 09/01/2018. | SCHEDULED REDEMPTIOI 9) 0 327 0 0 09/01/2023.
362090 R8 9 |GNMA 30YR.. ..| 09/01/2018. | SCHEDULED REDEMPTION... (1) 0 12 0 0 09/01/2031.
36209R VG 5 |GNMA 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... 5) 0 149 0 0 08/01/2030.
36209Y X4 5 |GNMA 30YR. .| 09/01/2018. | SCHEDULED REDEMPTION... (73) 0 2,316 0 0 09/01/2031.
3620A1 X7 8 |GNMA 30YR.. ..109/01/2018. | SCHEDULED REDEMPTION... (72) 0 1,632 0 0 06/01/2039.
3620A8 LU 5 |GNMA 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... (35) 0 886 0 0 08/01/2039.
3620A9 SH 5 |GNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION (138) 0 3,759 0 0 09/01/2039.
3620AC 3Z 5 |GNMA 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... (324) 0 8,684 0 0 09/01/2039.
3620AC 4G 6 |GNMA 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... (74) 0 1,949 0 0 09/01/2039.
36211C 2SS 0 |GNMA 30YR.. ..109/01/2018. | SCHEDULED REDEMPTION... (6) 0 170 0 0 07/01/2029.
362130 3C 0 |GNMA 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... (23) 0 662 0 0 02/01/2032.
36213E AB 2 |GNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION (64) 0 949 0 0 05/01/2032.
36213E SK 3 |GNMA 30YR.. .. | 09/01/2018. | SCHEDULED REDEMPTION......... [ crvvereerreenrrinerires | ceereerncnens 2,426 | oo 2,426 | ..o 2,493 (92) 0 2,426 0 0 01/01/2032.
36213E  YS 9 |GNMA 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... 720 720 (60) 0 720 0 0 04/01/2032.
362136 AL 5 |GNMA 30YR.. ..109/01/2018. | SCHEDULED REDEMPTION... 795 795 (40) 0 795 0 0 02/01/2032.
36213G TY 7 |GNMA 30YR.. ... |.. | 09/01/2018. | SCHEDULED REDEMPTION... 57 57 4) 0 57 0 0].. 11/01/2031.
36213 V2 8 |GNMA 30YR...ooooiiieiciierieeierieeeeens ..| 09/01/2018. | SCHEDULED REDEMPTION......... 308 308 (36) 0 308 0 (V1 IS (U I 13 | 04/01/2032. | 1....cooovvvvee
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36213N  LL 8 |GNMA 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... 331 (14 0 331 0 0 12/01/2031.
362130 C9 9 |GNMA 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... 36 (5 0 36 0 0 11/01/2031.
36213X SB 1 |GNMA 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... 2,583 (137 0 2,583 0 0 04/01/2032.
36213X T5 3 |GNMA 30YR. ... |.. | 09/01/2018. | SCHEDULED REDEMPTION... 47 ®) 0 47 0 0 05/01/2032.
36213X  T6 1 |GNMA 30YR...ooiiirierieeiieescesiisiiis .1 09/01/2018. | SCHEDULED REDEMPTION......... [ oovvvrevereeirenrinnninns | v 38,154 | 38,154 | 39,215 | 0,767 | 0 | e d(2,607) | 0 | (2,607) [ oo (0 I 38,154 | .o (V10 IO 0 05/01/2032.
36218N NQ 0 [GNMA 30YR .| 08/01/2018. | SCHEDULED REDEMPTION... 07/01/2019.
36225B ND 6 |GNMA 30YR PLATINUM .| 09/01/2018. | SCHEDULED REDEMPTION... 05/01/2031.
36225B PM 4 |GNMA 30YR PLATINUM ..109/01/2018. | SCHEDULED REDEMPTION... 09/01/2031.
36202E AL 3 |GNMA2 30YR .. |..| 09/01/2018. | SCHEDULED REDEMPTION... 09/01/2034.
36202F B4 7 |GNMA2 30YR.....ooveriicirenicisnieierinnis ..109/01/2018. | SCHEDULED REDEMPTION 10/01/2039.
36202F DB 9 |GNMA2 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... . 12/01/2039.
36202F E6 9 |GNMA2 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... 5,735 03/01/2040.
36202F EH 5 |GNMA2 30YR.. ..109/01/2018. | SCHEDULED REDEMPTION... .109,161 02/01/2040.
36202F GW 0 |GNMA2 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... ...10,198 06/01/2040.
36202F KN 5 |GNMA2 30YR.. ..109/01/2018. | SCHEDULED REDEMPTION... 253,847 09/01/2040.
36202F LP 9 |GNMA2 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTION... .4,352 4,352 10/01/2040.

CREDIT SUISSE SECURITIES
38379K PC 6 |GNR_15-68 IS......cccvvvmrvrirvinriersiriirenns .. | 07/24/2018. | (USA) LLC 37,153 0 | v 6,841 | 080,055 | o0 | e (3127) [ 0 [ (3127) [0 | 0000036,929 |0 [ 224 | 07/01/2057.
PERFORMANCE TRUST CAPITAL

38379K  QF 8 |GNR_15-70 IS, .. | 07/19/2018. | PARTNERS, 54,579 (V1 I 54,383 12/01/2049.
383790 2R 6 |GNR_16-178, ..|09/01/2018. | SCHEDULED REDEMPTION......... 34,462 34,462 33,819 | ...... 33,912 08/01/2058.
38379R HG 1 |GNR_16-39 ..| 09/01/2018. | SCHEDULED REDEMPTION... 01/01/2056.
383790 SR 8 |GNR_16-64. .| 09/01/2018. | SCHEDULED REDEMPTIOI 12/01/2057.
38379R LJ 0 [GNR_17-1 .| 09/01/2018. | SCHEDULED REDEMPTION... 12/01/2058.
38380 EP 9 |GNR_17-169 ..109/01/2018. | SCHEDULED REDEMPTION... 01/01/2060.
383800 HY 7 [GNR_17-181 ..o .| 09/01/2018. | SCHEDULED REDEMPTION... 02/01/2059.
38380J GP 7 |GNR_17-185. ..109/01/2018. | SCHEDULED REDEMPTION... 04/01/2059.
38379R MK 6 [GNR_17-23......ccvirmrreriericernreinriineniens .| 09/01/2018. | SCHEDULED REDEMPTION... 05/01/2059.
38379U  6J 0 [GNR_17-24. ..o .| 09/01/2018. | SCHEDULED REDEMPTION 12/01/2056.
38379U 6M 3 |GNR_17-28 ..109/01/2018. | SCHEDULED REDEMPTION... 02/01/2057.
383790 7E 0 |GNR_17-30 .| 09/01/2018. | SCHEDULED REDEMPTION... 08/01/2058.
38379R QA 4 |GNR_17-35 ..109/01/2018. | SCHEDULED REDEMPTION... 05/01/2059.
383790 7H 3 |GNR_17-46 .| .. [ 09/01/2018. | SCHEDULED REDEMPTION... 11/01/2057.
38379R  VE 0 [GNR_17-50. .. .| 09/01/2018. | SCHEDULED REDEMPTION......... 20,682 20,682 20,075 01/01/2057.
383790 4D 5 |GNR_17-9 ..109/01/2018. | SCHEDULED REDEMPTION.......c. | covverevrevvirneirerinns | crrveinns 175,897 | ... 175,897 | oovvenee 172,902 09/01/2056.
38380 VN 5 [GNR_18-47.....ccoirirrrieriscereeinnieniens .| 09/01/2018. | SCHEDULED REDEMPTION... 21,622 09/01/2050.
38380J D5 4 |GNR_18-62 .| 09/01/2018. | SCHEDULED REDEMPTION... ...49,505 05/01/2050.
83162C SH 7 |SBAP_09-20B .| 08/01/2018. | SCHEDULED REDEMPTION... . 101,729 02/01/2029.
83162C TN 3 |SBAP_10-20I ..109/01/2018. | SCHEDULED REDEMPTION... 244,185 244,185 09/01/2030.
83162C WA 7 |SBAP_14-20A. .. 07/01/2018. | SCHEDULED REDEMPTIOI ..542,996 01/01/2034.
83162C WB 5 |SBAP_14-20B ... | .. 08/01/2018. | SCHEDULED REDEMPTION... ....13,808 02/01/2034.
83162C WX 7 |SBAP_15-20C......cccumrrirrmrrirerrrieereniens ..109/01/2018. | SCHEDULED REDEMPTION......... | cevevevrernrirernnineires | vvereriees 19,214 03/01/2035.
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83162C XE 8 |SBAP_15-20H.....cccovirverimierenirinriienis .| 08/01/2018. | SCHEDULED REDEMPTION... ....46,996 46,996 | .o AT187 | e ATT0 | 0 |t (173) | i | et (173) [0 [ 6,996 | i [0 [0 | s 1,376 |08/01/2035.
83162C XG 3 |SBAP_15-20I .| 09/01/2018. | SCHEDULED REDEMPTION... ..167,564 167,564 | ... 167,564 | ..o 167,564 | o0 | 0 | 0 | 0 |0 [ 167,564 | 0 |0 | 0 | 2,415 | 09/01/2035.
83162C YG 2 |SBAP_17-20A ..|07/01/2018. | SCHEDULED REDEMPTION... ..501,016 501,016 | ..........501,016 | ..coccee0e 501,016 | o0 | cviiicinnnn0 | a0 |0 [0 | 501,016 | iecnd0 [0 | 0 | e 14,259 | 01/01/2037.
83162C YH 0 |SBAP_17-20B ... | .. 08/01/2018. | SCHEDULED REDEMPTION... revernenn 10,968 ...10,968 . 20 0 | 0 [ 310 |02/01/2037.
912810 RZ 3 |TREASURY BOND.......ccootrviiriimrireiniinnins ..107/12/2018. | BMO CAPITAL MARKETS CORP.. | ...cecvvrrrrrevinrirerinns | v 2,686,578 | ....... 2,800,000 | ....... 2,694,063 2,695,064 0 | (8,486) | .......... (8,486) | ....... 50,845 | 11/15/2047.
912810 SA 7 | TREASURY BOND.. o | 07/19/2018. | VANOUS.......couveerverrirerirrirriisiinens [ everieresseesssinnines | oveens 8,576,094 | ....... 8,500,000 | ....... 8,440,199 8,440,581 0. 135,512 | ....... 135,512 | ..... 104,892 | 02/15/2048.
912810 SC 3 | TREASURY BOND.. 1+ | 08/21/2018. | VAIOUS........oovvenrrrerereereeeseisneriens [ eoneerneeiissineninenens | oo 26,888,674 | ..... 26,290,000 | .....26,557,916 26,557,514 0. 331,160 | ....... 331,160 | ..... 188,213 | 05/15/2048.
912810 SD 1 |TREASURY BOND.. .| 09/13/2018. | Various................... e | 20,516,426 | ..... 21,000,000 | .....20,655,977 20,656,034 0...(139,608)| ...... (139,608) | ....... 51,359 | 08/15/2048.
912828 4M 9 | TREASURY NOTE.. wr |- | 07/27/2018. | MORGAN STANLEY & CO. LLC.... | cceeverevrrmerrrerirenes | e 1,894,879 | ....... 1,900,000 | ....... 1,896,883 | .oovvvverrerriennn0 | cviincinen0 91 |0 91 [0 [ e 1,896,973 | ..ccovvvrnnn. 0 | (2,094) | ..o (2,094) | ....... 13,508 | 04/30/2025.
912828 4W 7 | TREASURY NOTE......cccoirmrrirverniiernnis .. 1 09/24/2018. | JP MORGAN SECURITIES LLC..... | cooverervereveviirerinns | s 5,476,582 | ...... 5,500,000 | ....... 5,512,891 5,512,504 0. (35,922) | ........ (35,922) | ....... 16,851 | 08/15/2021. [ 1....cvvvvvrerne
912828 F6 2 | TREASURY NOTE. oo | 09/24/2018. | VAHOUS........ouveerrerrirerirrerreierianens [ eeversreressessssinsrnes | veeens 1,552,810 | ....... 1,572,000 | ....... 1,566,201 ...(15,835) ] .. 10/31/2019.
912828 S6 8 | TREASURY NOTE. .. | 07/31/2018. | MATURED........covvrerereirrrinernerinens [ eoreeirneeiissinsssenies | ceoneenn 680,000 | .......... 680,000 | .......... 681,381 07/31/2018.
912828 UQ 1 |TREASURY NOTE. .. | 09/27/2018. | BARCLAYS CAPITAL INC 97,922 | ......... 100,000 02/29/2020.
912828 VA 5 | TREASURY NOTE. .| 07/30/2018. | TD SECURITIES (USA) LLC.....ccoce [ correrrrinrinerienires | woveinn 121,787 | oo 125,000 ...125,186 04/30/2020.
912828 W2 2 | TREASURY NOTE. + | 09/24/2018. [ VAHOUS......courvrreieiereriiirirerirernens | erveeerersnsisesssinenenns | coreres 7,048,933 | ....... 7,180,000 | ...... 7,148,307 02/15/2020.
912828 WW 6 | TREASURY NOTE.. .| 07/06/2018. | OUTSIDE MANAGED ACCT.... ,939,650 ..1,955,000 .1,938,352 07/31/2019.
912828 X8 8 | TREASURY NOTE. .1 07/19/2018. | HSBC SECURITIES (USA) INC...... JEOTSTUPIN RPN 770,219 | .......... 800,000 | .......... 814,813 05/15/2027.
912828 XY 1 |TREASURY NOTE. .. | 09/24/2018. | SG AMERICAS, LLC.......cccvvvcvirne [ e | e 17,543,035 | ..... 17,600,000 | .....17,569,063 , 06/30/2020.
912828 Y6 1 | TREASURY NOTE. .1 08/17/2018. | SG AMERICAS, LLC 500,176 500,000 | .......... 497,363 497,390 v 2,786 [ s 747 |07/31/2023.
0599999. Total - Bonds - U.S. GOVEMMENL.........ouiuiiiiiiiiiiiniisiiieiiieiiiiis | coiesiississsissssissss st snsssssssssssensenssens | senes 99,146,041 | ..... 99,262,544 | .....99,080,190 | .........12,686,563 | ......ccoccee0 [ eenne(25,749) | o0 [ iin(25,749) | o0 ] i 99,062,653 |.....ccceeenc0 | .......83,388 | ......... 83,388 | ..... 711,382 XXX
Bonds - All Other Government
219868 BW 5 | CORPORACION ANDINA DE FOMENTO. | D|08/10/2018.|HSBC SECURITIES (USA) INC...... 326,648 329,000 | .......... 328,970 | .o 328,986 | ..ccoovrrrnnnnn (V1 (S 1 IO (1 I B | .o 0 | s 328,993 | ..o 0 [ (2,345) | ....ne.. (2,345) | ......... 5,008 | 05/10/2019.
Y23874 GR 8 |EXPORT-IMPORT BANK OF INDIA........... D 08/14/2018. | MORGAN STANLEY & CO. LLC.... [ .coevrsrvvmrrverrerires | wevvrris 199,010 | ..covvenes 200,000 | .......... 203,154 | oo (V1 (0 I (268) | .ooovvrend (U (268) | ovvovrerenan 0 | s 202,886 | ....cocvvneenn 0 | (3,876) | ..cvec. (3,876) | ......... 4,711 | 01/14/2023.
MARKET AXESS TRADING
445545 AD 8 |HUNGARY (REPUBLIC OF).... . |D]09/17/2018. | PLATFORM 890,790 855,000 | .......... 913,781 | e 876,406 | o0 | oo n(7,146) | 0 | (7,146) | o (V1 I 869,261 | ...cccvveunnd 0 [ 21,530 | .o 21,530 | ... 60,859 | 01/29/2020.
445545 AE 6 |HUNGARY (REPUBLIC OF).... . |D| 09/27/2018. | BNP PARIBAS SECURITIES CORP| .......ccovvernevevrrnes | e 2,295,340 | ....... 2,150,000 | ....... 2,468,476 0 2,334,536 0 ... (39,196) | ........ (39,196) | ....... 69,293 | 03/29/2021.
Y20721 AJ 8 |INDONESIA (REPUBLIC OF ) D|09/13/2018. | MORGAN STANLEY & CO. LLC.... | ... 116,000 | .......... 100,000 02/17/2037.
Y20721 BS 7 |INDONESIA (REPUBLIC OF) D1 09/13/2018. | GOLDMAN SACHS & CO LLC 198,400 | .......... 200,000 01/08/2022.
MEXICO (UNITED MEXICAN STATES)
91087B AE 0 [(GO D|07/12/2018. | HSBC SECURITIES (USA) INC...... | cceovererrrercvirsererinns | crrvernns 191,440 | .......... 200,000 01/11/2028.
715638 BU 5 |PERU (REPUBLIC OF)......c.ccoconivriririrnnne D| 08/06/2018. | MORGAN STANLEY & CO. LLC.... |... 248,203 240,000 08/25/2027.
71654Q CG 5 |PETROLEOS MEXICANOS..........ccccvvuunene D] 09/28/2018. | JP MORGAN SECURITIES LLC..... | ... 204,500 200,000 03/13/2027.
MARKET AXESS TRADING
857524 AA 0 | POLAND (REPUBLIC OF)... 09/26/2018.| PLATFORM | | v 835,888 | ......... 800,000 | .......... 900,000 | .oveerrer860,532 | o0 | (1311 | i [t (13,11 [0 | 847,420 |0 [ (11,532) | .. 04/21/2021.
857524 AB 8 | POLAND (REPUBLIC OF)... 09/27/2018. | JP MORGAN SECURITIES LLC..... 89,463 85,000 96,135 | oieierreeen92,853 | 0 | i d(1,276) | 0 [ (1,276) | 0 | 91,277 |0 | e (1,815) | .. 03/23/2022.
BANC OF AMERICA SECURITIES
836205 AU 8 |SOUTH AFRICA (REPUBLIC OF)... 07/20/2018. | LLC ..367,500 .400,000 378,600 11,759) | .. 13,473 | 10/12/2028.
836205 AW 4 |SOUTH AFRICA (REPUBLIC OF)... 07/20/2018. | HSBC SECURITIES (USA) INC...... s | s 193,500 | ..ccoooeus 200,000 2191,900 [0 |0 [ 130 | 0 130 |0 192,030 |0 [ 1,470 | .o 1470 | e 3,153 | 09/27/2027.
1099999. Total - Bonds = All Other GOVEIMMENL. ........iiuuiiseiiesisieiiseisisiins erssiessssssseessess s ens s sns sttt snsensenens | seseed 6,156,682 | ....... 5,959,000 | ....... 6,442,727 | .00 4,913,079 | o0 | oo (TA758) [ ovviciiecn0 e (T4,758) [0 ] 16,204,348 [0 [ e (47,667) | .......(47,667)] ..... 225,490 XXX
Bonds - U.S. States, Territories and P ions
745145 J7 8 |PUERTO RICO COMWLTH.....coconiriniinnas | ‘ 07/01/2018. | MATURED........ | ....... 1,000,000 | ....... 1,000,000 21,016,567 | o0 | oiienn(16,567) | oo [ (16,567) | o0 | 1000001,000,000 |0 [0 0 | 55,000 | 07/01/2018. | 2FE............
1799999. Total - Bonds - U.S. States, Territories & Possessions.... ,000,000 | ....... 1,000,000 1,016,567 | ..ocooveeeeren0 | eenn(16,567) | o0 [ iienen(16,567) | o0 | 00000 1,000,000 [0 |0 [0 | 55,000 XXX XXX
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Bonds - U.S. Special Revenue and Special A
312963 2E 0 |FGOLD 15YR...cioiirriierierieeineereniseinns .| 09/01/2018. | SCHEDULED REDEMPTION 1 0 2,784 0 01/01/2019. | 1o
312964 LJ 6 |FGOLD 15YR ..109/01/2018. | SCHEDULED REDEMPTION... 1 0 1,550 0 02/01/2019.
312964 P3 7 |FGOLD 15YR. ...|.. | 09/01/2018. | SCHEDULED REDEMPTION... 1 0 2,064 0 02/01/2019.
312964 TZ 2 |FGOLD 15YR....cviviiirviicieiieiseiierinis ..109/01/2018. | SCHEDULED REDEMPTION 0 0 1,355 0 02/01/2019.
312966 GP 3 |FGOLD 15YR .| 09/01/2018. | SCHEDULED REDEMPTION... 1 0 2,815 0 04/01/2019.
312967 T2 8 |FGOLD 15YR. .| 09/01/2018. | SCHEDULED REDEMPTION... 0 0 552 0 06/01/2019.
312967 TX 0 |FGOLD 15YR ..109/01/2018. | SCHEDULED REDEMPTION... 1 0 1,596 0 07/01/2019.
312967 U4 2 |FGOLD 15YR. ...|.. | 09/01/2018. | SCHEDULED REDEMPTION... 1 0 3,449 0 06/01/2019.
312967 WF 5 |FGOLD 15YR....civviiirricieiieiseieierinnis ..109/01/2018. | SCHEDULED REDEMPTION 1 0 3,653 0 06/01/2019.
312967 YK 2 |FGOLD 15YR. .| 09/01/2018. | SCHEDULED REDEMPTION... 0 0 608 0 06/01/2019.
312968 KE 9 |FGOLD 15YR. .| 09/01/2018. | SCHEDULED REDEMPTION... 0 0 885 0 07/01/2019.
312968 NT 3 |FGOLD 15YR ..109/01/2018. | SCHEDULED REDEMPTION... 1 0 2,100 0 07/01/2019.
31288F 6X 7 |FGOLD 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... (1) 0 31 0 03/01/2033.
3128KR  WQ 3 |FGOLD 30YR ..109/01/2018. | SCHEDULED REDEMPTION......... | cevveereererverevernrnes | verrerennn 38,216 | 100 38,216 | 140,312 | 40,957 | 0 | ciec(2,742) | 0 [ (2,742) [ overrnnd (O IO 38,216 | .o 0 10/01/2036.
3128KX LW 9 |FGOLD 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTIOI ) 0 10/01/2037.
31292G Y5 9 |FGOLD 30YR. ..109/01/2018. | SCHEDULED REDEMPTION... ) 0 03/01/2029.
31292H 4H 4 |FGOLD 30YR ..109/01/2018. | SCHEDULED REDEMPTION......... | cevevervverernrircerennne | verreernrn 26,686 | i 26,666 | 1o 26,282 | 126,337 | o0 | i 329 |0 329 [0 [ 00 26,666 | v (0 0 12/01/2033.
31292H SQ 8 |FGOLD 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 0 0 11/01/2032.
31296J TJ 5 |FGOLD 30YR. ..109/01/2018. | SCHEDULED REDEMPTION... 0 0 06/01/2033.
31296M 2N 8 |FGOLD 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTIOI .0 0 09/01/2033.
31296P TL 6 |FGOLD 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 0 0 10/01/2033.
31296S AC 0 |FGOLD 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 0 0 01/01/2034.
312960 EU 1 |FGOLD 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 0 0 03/01/2034.
31297A  3S 1 |FGOLD 30YR. ..109/01/2018. | SCHEDULED REDEMPTION... .0 0 06/01/2034.
31297A 3T 9 |FGOLD 30YR.. .| 09/01/2018. | SCHEDULED REDEMPTIOI .0 0 06/01/2034.
31297A  5J 9 |FGOLD 30YR ..| 09/01/2018. | SCHEDULED REDEMPTION... 0 0 06/01/2034.
31297A 5K 6 |FGOLD 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 0 0 06/01/2034.
31297B AM 4 |FGOLD 30YR .| 09/01/2018. | SCHEDULED REDEMPTION......... [ ccoecenerenmrerserncrines | cererrernes 16,586 | i 16,586 | oo 15,874 | 016,052 | o0 | ciiennn534 | 0 [ 534 [0 | 16,586 [ e (V18 N 0 06/01/2034.
31298F JL 7 |FGOLD 30YR ..109/01/2018. | SCHEDULED REDEMPTION... 0 0 01/01/2031.
3128L0 YL 0 |FGOLD 30YRALT-A... .| .. [ 09/01/2018. | SCHEDULED REDEMPTION... 0 0 11/01/2037.
31283H QX 6 [FGOLD 30YR GIANT......cccomrririririicriniins ..109/01/2018. | SCHEDULED REDEMPTION 0 0 03/01/2032.
31283H UA 1 |FGOLD 30YR GIANT. .| 09/01/2018. | SCHEDULED REDEMPTION... 0 0 12/01/2032.
31283H XH 3 |FGOLD 30YR GIANT. .| 09/01/2018. | SCHEDULED REDEMPTION... 0 0 06/01/2033.
31283H Y5 8 |FGOLD 30YR GIANT. ..109/01/2018. | SCHEDULED REDEMPTION... 0 0 12/01/2033.
3128M5 LF 5 |FGOLD 30YR GIANT. ... | .1 09/01/2018. | SCHEDULED REDEMPTION......... [ cooeverscernvrenernernns | wevrnerrneeenn 1,051 | i 7,051 | i 7,696 | iiiiiiennn8,109 | 0 | e (1,058) 0 0 12/01/2037.
3128M7  BX 3 |FGOLD 30YR GIANT......cocvvvrivrerriicrrrins ..109/01/2018. | SCHEDULED REDEMPTION......... | covvvevcerernrrirernes | e 13,649 | 13,649 | i 14,372 | 14736 | 0| (1,086) | ..vvvvenene 0 | eevverneeenn(1,088) | oo [ 13,649 | (01 0 12/01/2038.
3128JR LE 4 |FHLMC 1YR CMT ARM .| 09/01/2018. | SCHEDULED REDEMPTION... 04/01/2034.
31335B BR 6 |FHLMC GOLD 30YR GIANT. .| 09/01/2018. | SCHEDULED REDEMPTION... 01/01/2047.
3133TH A5 6 |FHLMC_2104.. ..109/01/2018. | SCHEDULED REDEMPTION... 12/01/2028.
3137AD TJ 6 |FHMS_K014.... .. |..109/01/2018. | SCHEDULED REDEMPTION... 04/01/2021.
313620 UN 3 |FN6/12 11TH COFI ARM......cocviiirrinanns ..109/01/2018. | SCHEDULED REDEMPTION 06/01/2028. [ 1.....c.ocvvrenne
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313970 PF 0 [FNA_11-M1 .| 09/01/2018. | SCHEDULED REDEMPTION......... [ coeverererneeerrinrines | e 1,067,766 | ....... 1,067,766 | ....... 1,062,427 .0 1,818 1,818 06/01/2021.
3136AE X6 9 |FNA_13-M2 .| 09/01/2018. | SCHEDULED REDEMPTION......... [ ooceeererseermerrneiines | woveennnnn 13,524 | 113,624 | e .0 01/01/2023.
314020 TY 8 [FNMA 15YR .| 09/01/2018. | Various. 09/01/2018.
31403B 3Y 7 |FNMA 15YR .| 09/01/2018. | Various. 09/01/2018.
31403B  3Z 4 |FNMA 15YR .. 1 09/01/2018. | Various.................... 09/01/2018.
31418M VX 7 |FNMA 15YR .| 09/01/2018. | SCHEDULED REDEMPTION......... [ coeverererieiniriniiens 02/01/2024.
31418T XF 9 |FNMA 15YR .| 09/11/2018. | Various...........cccceene. 246,755 241,182 | 1252713 | 253,851 | i | in(2,582) | 0 | eenn(2,582) | 0 [ 251,270 | .covovrirnnns 0 05/01/2025.
314180 2M 5 [FNMA 15YR o 09/11/2018. [ VAHOUS. ..o | erveerensssisssssssseninns | corenns 1,807,925 | ....... 1,762,688 1,833,240 06/01/2025.
31419A BJ 5 |FNMA 15YR .| 09/01/2018. | SCHEDULED REDEMPTION......... [ oocvererercerrrennines | wererereens 65,380 | ..cooonen. 65,380 . 06/01/2025.
31419A HL 4 |FNMA 15YR o | 09/11/2018. | VAMOUS........ouveerieiricrirriininiiinnis [ eoverienissiissiisninns | v 1,697,087 | ....... 1,654,235 | ... 1,731,778 | 1000 1,720,506 | o0 | e cn(7,213) | e [ (7,213) | icennl0 | e 1,714,293 | .o, 0 08/01/2025. | 1....cvovverncs
31371 L4 4 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 96 96 96 0 06/01/2030.
313710 XA 7 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 228 228 228 0 03/01/2031.
31371K  7E 5 |FNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION......... | cevoveverernriernirneires | vvererinnes 70,890 | ovvvrene 70,890 | oo 72,363 | o 72,924 | 0 | ee(2,034) |0 | e (2,034) [0 [ 70,890 | .ovvrvriennnns 0 07/01/2033.
31371K  HY 0 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 936 936 936 0 01/01/2032.
31371L CD 9 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 352 352 352 0 09/01/2033.
31371L DH 9 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTIOI \ , 9,995 0 10/01/2033.
313828 GP 0 |FNMA 30YR ..| 09/01/2018. | SCHEDULED REDEMPTION... 623 623 623 0 04/01/2029.
31383P  2X 3 |FNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION... 322 322 322 0 09/01/2029.
31383R  FV 9 |[FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 113 113 113 0 08/01/2029.
31383W X7 1 [FNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION... 27 27 27 0 11/01/2029.
31385 GG 7 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTIOI , , 1,978 0 06/01/2032.
31386E C4 8 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 373 373 373 0 04/01/2031.
31386H MR 9 [FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 8 8 8 0 01/01/2031.
31386M ZB 9 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION......... [ cooevereererineinenins | ceereeerneens 1,257 | oo 1,257 1,257 0 10/01/2030.
31386P UJ 0 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 34 34 0 01/01/2031.
31386R KK 4 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTIOI 399 399 0 02/01/2031.
31389C Q8 5 [FNMA 30YR ..| 09/01/2018. | SCHEDULED REDEMPTION... 221 221 0 12/01/2031.
3138A2 BL 2 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION......... [ coeverererrerrrinnines | e 12,164 | .ccveeeee 12,164 .0 12/01/2040.
3138A4 4H 5 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 20,018 20,018 20,146 .0 02/01/2041.
3138AK  SA 8 |FNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION......... | vevevrveererinnrinirenines | rervnriinnns 7,221 | v 7,221 | v 7,526 0 08/01/2041.
3138AR X3 3 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 36,157 36,157 37,683 | oo 37,602 [ 0| (1,445) | ..ovovieen0 [ (1,445) [ 0 | oo 36,157 | o 0 09/01/2041.
3138AS RZ 7 |FNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION......... 326,522 326,522 | ......... 339,914 | ..ei339,226 | o0 | (12,704) | o0 [ (12,704) [ o 0| e 326,522 | oo, 0 09/01/2041.
3138AV P74 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 11,622 | 116,217 | 115,999 | 0| (4,376) 10/01/2041.
3138EG EW 0 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 35,317 | 36,802 11/01/2040.
3138EG GC 2 |FNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION... 124,466 | .......... 130,262 01/01/2041.
31390K CM 8 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 663 680 0 663 0 06/01/2032.
31390K WQ 7 |FNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION......... | ceveervrererirervnneires | crvrreennenn 3,852 | oot 3,852 | v 3,988 0 3,852 0 08/01/2032.
31390P GK 7 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION......... [ ooveerveerrreienrrrerires | crvrneernennn 3,594 | i, 3,594 | ..o 3,758 0 3,594 0 08/01/2032.
313910  J2 2 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 268 280 0 268 0 01/01/2033.
31391W  5H 0 [FNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION... 525 541 0 525 0 04/01/2033.
314000 PF 0 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 461 475 0 461 0 05/01/2033.
314000 SJ 9 |FNMA 30YR .1 09/01/2018. | SCHEDULED REDEMPTION 984 | oo 1,014 0 984 0 02/01/2033. [ 1...ocvvrirnne
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314000 TN 3 [FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 5) 0 707 0 04/01/2033.
31400R NT 4 [FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... (65) 0 410 0 02/01/2033.
31400T B2 2 |FNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION... (1) 0 117 0 05/01/2033.
31401B NS 0 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... (16) 0 2,027 0 04/01/2033.
31401N  4U 0 [FNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION (345) 0 5,335 0 09/01/2033.
31402C PL 0 [FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION......... [ ccoeversrernrrecnnrverres | cererreeen58,139 | 158,139 | 1o 61,194 | 62,821 | 0 | e (4,682) | o0 [, (4,682) [ ..o (U I 58,139 | .o 0 11/01/2033.
31402C U6 7 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... (23) 0 576 0 03/01/2034.
31402E  AQ 1 |FNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION... (57) 0 1,152 0 07/01/2033.
31402K CE 2 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... (28) 0 736 0 08/01/2033.
31403F JW 5 |FNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION (51) 0 8,390 0 10/01/2033.
31404M  6Q 6 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 9 0 472 0 06/01/2034.
31405A TY 9 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 16 0 826 0 06/01/2034.
31405D D4 6 [FNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION... 2 0 88 0 07/01/2034.
31408E G5 5 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION......... [ ocvrrerereernrinnines | eorerereens 15,365 | coovvrennee 15,365 | coovvrennee 14,878 | oo 14,765 | o0 | 800 | 0 | L6100 (1 I 15,365 | .ovvovercrennd 0 01/01/2036.
31410F 29 9 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 24,665 24,665 27,216 | v 28,868 | ..cooovriirenns0 | e (4,203) [ 0 [ (4,203) [ .overrernnnd (O IO 24,665 | ..o 0 03/01/2037.
31412 SL 1 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTIOI 925 925 976 1,006 (81) 0 925 0 12/01/2038.
314130 TQ 2 [FNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION......... | cevevereerervirrverennns | cerrerennns 16,226 | 016,226 | oo 17,104 | 17,255 | 0| cn(1,028) | il [ (1,028) [ ..o (V1 IO 16,226 | ...oovovvennend 0 12/01/2037.
31416B VH 8 |FNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION... . . . 91) 0 1,976 0 12/01/2034.
31418M A2 8 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 3,184 | .. 3,184 | .. ...3,320 (193) 0 3,184 0 08/01/2037.
314188 TL 0 |FNMA20YR .| 09/11/2018. | Various.................... JRTSTRRARO PP 6,425,065 | ....... 6,415,406 | ...... 6,722,143 3,280 0 6,684,420 0 08/01/2035.
3138ER CX 6 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION L0 14,014 .0 09/01/2046.
3138ES AV 0 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 0 8,698 0 02/01/2047.
3138W5 KA 5 |FNMA30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 0 837 0 03/01/2043.
3138W6 GB 6 |FNMA30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 0 1,509 0 0].. ....33 | 05/01/2043.
3138WA N5 2 |FNMA 30YR + | 09/11/2018. [ VAHOUS. .....couvrerrrivrirriersnineirernnes | ceveeesseirerissiseerennns | 08,764,561 | .......6,622,688 | .......6,887,596 | ...........6,876,043 | ..ccocccovinnn0 | 11,354 | 0 | e 11,354 0 6,887,397 0 |...(122,835) | ...... (122,835)| ..... 174,835 | 12/01/2043.
3138WH FR 8 |FNMA 30YR .| 09/11/2018. | Various. 102,985,304 (634) 0 3,187,621 0 |...(202,317)] .....(202,317) | ....... 72,385 | 06/01/2046.
3138WJ AU 2 |FNMA 30YR ..| 09/01/2018. | SCHEDULED REDEMPTION......... 28,710 28,710 | oo 28,785 | ciiiie28,784 | 0 | s (TA) | 0| e (T4) |0 | 28,710 [ e, 0 10/01/2046.
3138WJ UL 0 |FNMA30YR .| 09/01/2018. | SCHEDULED REDEMPTION .0 01/01/2047.
3138WK NT 8 |FNMA 30YR .| 09/11/2018. | Various...........cccccen.. .0 04/01/2047.
3138WM XK 2 |FNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION... 0 03/01/2043.
3138WP G2 4 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 0 04/01/2043.
3138WQ A2 8 |FNMA30YR ..109/01/2018. | SCHEDULED REDEMPTION 0 05/01/2043.
3138WQ AY 8 |FNMA30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 0 05/01/2043.
3138WT RV 0 [FNMA30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 0 06/01/2043.
3138WT US 3 |FNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION... 0 04/01/2043.
3138X1 UK 0 |FNMA30YR .| 09/01/2018. | SCHEDULED REDEMPTION......... [ coeceseeevernervcrnns | cerernerner43,866 | oo 43,866 | ... 46,485 | 46,109 | o0 | i (2,243) | 0 [ (2,243) [0 | i 43,866 [ e 0 08/01/2043.
3138X2 RR 7 |FNMA 30YR ..109/01/2018. | SCHEDULED REDEMPTION 0 08/01/2043.
3138X2 YC 2 |FNMA30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 0 07/01/2043.
3138X3 2Q 4 |FNMA30YR .| 09/01/2018. | SCHEDULED REDEMPTION......... [ cooeeenereenrernerncrnes | eerernennen 18,193 | 018,193 | 019,210 | 19,144 | 0 | (951 | 0 | ieeacn(951) [0 | 18,193 [ 0 10/01/2043.
3138X6 Y5 8 |FNMA30YR ..109/01/2018. | SCHEDULED REDEMPTION... 11/01/2043.
3138X9 A8 2 |FNMA30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 10/01/2043.
3138XF  C4 5 |FNMA30YR ..109/01/2018. | SCHEDULED REDEMPTION 0 04/01/2044. [ 1....ccovvveenne
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3138XH HD 6 |FNMA 30YR .| 09/11/2018. | Various...........ccco.eu.. 2,522,795 | ....... 2,483,047 | ....... 2,604,871 (6,275) 0 2,594,127 0 ... (71,332) | ......(71,332) | ....... 68,402 | 12/01/2043.
31402R UN 7 |FNMA30YR ..| 09/01/2018. | SCHEDULED REDEMPTION......... (116) 0 1,785 0 0 02/01/2035.
3140F5 CT 8 |FNMA30YR ..109/01/2018. | SCHEDULED REDEMPTION... . . 5 0 1,663 0 0 12/01/2046.
3140F9 VX 0 |FNMA30YR .| 09/01/2018. | SCHEDULED REDEMPTION... ..7,969 7,969 23 0 7,969 0 0 01/01/2047.
3140GX BT 7 |FNMA30YR ..109/01/2018. | SCHEDULED REDEMPTION......... 21,576 21576 | oien22,188 | ciiciieen22,184 | 0 | (608 | 0| ((C10L:) N I (O IO 21,576 | oo (V[ 0 11/01/2047.
31410L VC 3 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION......... [ coveeereemrrnerirerires | e 177,122 | 177,122 | o 178,146 | e 178431 | 0| e (1,009) | ieend0 | (1,009) [ .oovevnrirnnnd (U I 177,122 | (V18 PN 0 01/01/2047.
31417E  ZA 2 |FNMA30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 703 703 705 2 0 703 0 0 02/01/2043.
31417F VB 1 |FNMA 30YR .| 09/01/2018. | SCHEDULED REDEMPTION... 25,606 25,606 26,234 | .oviere0r26,208 | e [ ieeen(B02) | a0 | ({1074 I— (O I 25,606 | ..oorrirennnn (01 0 03/01/2043.
31417G  TQ 9 |FNMA 30YR .. | 09/01/2018. | SCHEDULED REDEMPTION......... [ coevereerreenrrneries | cevreernnens 1,300 | oo 1,300 | oo 1,303 ) 0 1,300 0 0 06/01/2043.
314106 NB 5 |FNMA 30YR 10/20 INT FIRST........cccoon.... .1 09/01/2018. | SCHEDULED REDEMPTION......... [ oovvvrevereireniinniinns | coererenns 53,761 | cvevens 53,761 | oovves 53,744 | .ovvrinn 53,737 | oo (0 IO 23 | i (1 23 | s (0 IO 53,761 | .covrrrii (V10 RN 0 10/01/2037.
313598 U3 5 |FNMA_OT-19....iiecenieries .| 09/01/2018. | SCHEDULED REDEMPTION... 8,920 | .. 8, .9, [ 9,249 (329) 0 8,920 0 0 05/01/2031.
313598 JT 8 |FNMA_01-5. .| 09/01/2018. | SCHEDULED REDEMPTION... (13) 0 1,352 0 0 03/01/2031.
31392C KP 8 [FNMA_02-15... . 109/25/2018. | SCHEDULED REDEMPTION......... [ coovvverervrnrrnnvenns | woveennnnni22,512 | 022,512 | 000000022,689 | coier00022,512 | 0 |0 | el [ iciinn0 |0 022,512 [0 0 04/25/2032.
31392F P9 2 |FNMA_02-82... . | 09/25/2018. | SCHEDULED REDEMPTION... 0 12/25/2032.
31394A E2 8 |FNMA_04-69... . 109/01/2018. | SCHEDULED REDEMPTION... 0 05/01/2033.
31396X QJ 6 |FNMA_07-8! . | 09/25/2018. | SCHEDULED REDEMPTIO 0 . ..301 | 09/25/2037.
31397L TB 5 |FNMA_08-49... .| .. | 09/01/2018. | SCHEDULED REDEMPTION... reveerenennnD6,587 0 [ o0 [ 1,941 | 04/01/2038.
626207 YF 5 | GEORGIA MUN ELEC AUTH PWR REV... |.. | 09/13/2018. | Various.................... .....16,582,683 16,572,917 | v l0 | 689,879 | ....... 689,879 | ..... 812,283 | 04/01/2057.
452001 5Y 2 |ILLINOIOS ED FACS AUTH REVS............ .1 07/18/2018. | BARCLAYS CAPITAL INC.....ovcovee [ worerrreireerrniniris ....11,384,508 11,386,466 |.......ccoc...0 | ... 520,606 | ...... 520,606 | ..... 352,893 | 07/01/2021.
RANCHO CUCAMONGA REDEV TAX
752123 JH 3 |ALLOC .. | 09/04/2018. | CALL TRANSACTION.........c.ovvvrnecn vt | e 495,000 | .......... 495,000 | .........495,000 | ...oovorvrerrrrrrinn (V1 [V (V1 IO [0 T (U IR (U I 495,000 |....covvrreeenn 0 [ covverreeennd0 | ereriinen0 [ 30,997 | 09/01/2031.
79765R  TK 5 |SAN FRANCISCO CA CITY & CNTY WTR | .. | 09/20/2018. | SAMUEL A. RAMIREZ & CO., INC. | ....coevrrrrerirrrirneins | o 6,709,065 | ....... 5,500,000 | .......6,923,570 | ..ovvorriririnrinnc (V1 (1 (VZX: 714 | E— 0 (24,627) 0 6,898,943 01...(189,878)] .....(189,878) | ..... 296,083 | 11/01/2040.
3137G0 AL 3 |STACR_14-DN1 . | 09/25/2018. | SCHEDULED REDEMPTION... ..65,628 | .........65,385 | ...occeernn85,440 | o0 | el 187 |0 [l 187 [0 | 085,628 |0 [0 |0 | 1,940 |02/25/2024.
3137G0  FT 1 |STACR_15-DNA2.... .. | .. | 09/25/2018. | SCHEDULED REDEMPTION... .100,866 12/25/2027.
3137G0 GT 0 [STACR_15-DNA3......ccviiiirniiiiiiarissiisiiinins .. 1 09/25/2018. | SCHEDULED REDEMPTION 93,211 04/25/2028.
3199999. Total - Bonds - U.S. Special Revenue and Special ASSESSMENTS. .......couriruirieieisereiseeeerssesssessseseesnseseeseesssesssesessssensens || aeend 63,234,406 | ..... 58,225,560 | .....63,130,964 XXX
Bonds - Industrial and Miscellaneous
68245X AC 3 | 1011778 BC UNLIMITED LIABILITY CO.... |A| 09/25/2018. | Various. vt | e 437,125 | .......... 458,000 ....456,853 05/15/2024.
BANC OF AMERICA SECURITIES
002824 BC 3 |ABBOTT LABORATORIES.. C107M8/2018. |LLC e | s 131,126 | .......... 132,000 | ...cooue. 131,871 | e 131917 |0 | 24 | 0 24 |0 | 131,941 [0 e (815) [ (815) | 2,051 | 11/22/2019.
00287Y AR 0 |ABBVIEINC .| 09/20/2018. | Various.................... reveneeeennerenienes | e 7,469,538 | ....... 7,750,000 | ....... 7,540,031 05/14/2035.
04542B LY 6 |ABFC_05-WF1.... . 109/25/2018. | SCHEDULED REDEMPTION... ....12,205 ...12,205 11/25/2034.
04541G  LJ 9 |ABSHE_04-HES.. ... | .. | 09/25/2018. | SCHEDULED REDEMPTION... JOT I 151,482 . 09/25/2034.
04541G  QC 9 |ABSHE_05-HE2.......coovveeirrrincieiieris .. | 09/25/2018. | SCHEDULED REDEMPTION......... [ oocvererereereriinninns | o 12,119 | 12,119 | 11,869 | 11,947 02/25/2035.
04541G  TM 4 | ABSHE_O05-HES........cccrvvvrivvinrrcriircienns .. | 09/25/2018. | SCHEDULED REDEMPTION... ...17,698 . ...17,470 07/25/2035.
004421 MF 7 |ACE_05-HE2 .| 09/25/2018. | SCHEDULED REDEMPTION... v | 19,267 revenenenn 18,641 04/25/2035.
00507V AE 9 |ACTIVISION BLIZZARD INC.........cccovvenec. ..| 08/16/2018. | Various.................. 98,194 | ...........95,000 | .......... 100,450 09/15/2023.
SUSQUEHANNA FINANCIAL
001010 AF 3 |ADT CORP......cevvrirrrieireriserserierineeens .| 09/27/2018. | GROUP, LLLP .94970 | .......... 100,000 | ..ocvvrnces 94,875 | ... . 07/15/2022.
139738 AH 1 [AFIN_15-2 .| 07/17/2018. | GOLDMAN SACHS & CO LLC....... v | oo 751,025 | L 750,000 | ..........752,695 | .... ..751,395 ..750,909 11/20/2020.
13976A AH 3 |AFIN_16-3 .| 07/17/2018. | BNP PARIBAS SECURITIES CORP| .......cccovevervevirnes | e 2,970,000 | ...... 3,000,000 | ...... 2,999,678 | ..ccovnve 2,999,778 2,999,828 01/20/2024.
009690 AA 8 |AJAXM_NTB...oiiicineeeens .. | 09/25/2018. | SCHEDULED REDEMPTION......... | coeeernveeneiesiierines | e 110,782 | .ccovonee 110,782 | .cooeeee 110,781 | v 110,781 | oo (01 (V1 IO 0 | oo (U 0| s 110,782 09/25/2056.
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001546 AT 7 |AK STEEL CORPORATION........ccoovuvrrnce. .. 07/18/2018. | UBS SECURITIES LLC 288,420 276,000 | .......... 300,030 | .cceerrrei296,162 | o0 [ oeieeenn(3,440) | o0 | (3,440) | 0 [ 000292,722 | 0| (4,302) | e (4,302) | e 20,988 | 07/15/2023.
01749G AL 2 |ALLEGRO CLO|ILTD ALLEG_13-1A - ABS| C| 09/07/2018. | RBC CAPITAL MARKETS, LLC...... | cecverererreernrrirnrines | eveens 4,004,000 | ....... 4,000,000 | ....... 4,000,000 .0 | .eeni4,000 | ...........4,000 | ... 124,713 | 01/30/2026.
02007 AA 5 |ALLYA_18-3 ..109/17/2018. | SCHEDULED REDEMPTION......... 2,585,049 2,585,049 2,585,049 2,585,049 0 {0 | a0 [ 12,203 | 07/15/2019.
02155F  AA 3 |ALTICE USFIN [ CORP.......ccosvrrrrrrerinns .. | 08/30/2018. | JP MORGAN SECURITIES LLC..... [ c.ecererevernerierirns | ceverenad 619,89 | .......... 613,000 | .......... 638,286 | ....oco0rer032,456 | o0 [ en(3,488) | 0 | (3488) | 0 [ 628,968 |................ 0 {.renn(9,072) | coeeernnn(9,072) | ... 37,433 | 07/15/2023.
02155F AC 9 |ALTICE US FINANCE | CORP.........ccoevene. .. 1 09/24/2018. | GOLDMAN SACHS & CO LLC....... | ceevererrvervirneirerinns | cvvverins 198,500 | .......... 200,000 | .......... 205,500 | .o 204,946 | ciiiiiinen0 | cieiin(495) | 0| e (495) [0 [ 204,451 | .o 0 |een(5,951) | cirirnnn(5,951) | oo 9,503 | 05/15/2026.
CITIGROUP GLOBAL MARKETS,
02209S AN 3 |ALTRIA GROUP INC......c.covvvmrrrerrrrirennns L 09/2412018. | INC e | e 585474 | ......... 600,000 | .......... 560,160 | ..coocoerere 577,005 | oo | e 347 | 0 |l 37 |0 | 580,422 | ....ccocoonnenn 0 { e 5,052 | v 5,052 | ...... 19,333 | 08/09/2022. | 1FE............
CITIGROUP GLOBAL MARKETS,
00164V AE 3 |AMC NETWORKS INC......cocrmrvrrerrrrirennns L 07/1812018. | INC e | e 296,438 | .......... 310,000 | .......... 308,321 | overeeren216,271 | e [ eiieenn(89) | 0 | e (89) | 0 [ 308,094 |...ccovvrnnenn 0 {....(11,657) | ........(11,657) | ....... 12,104 | 08/01/2025.
030650 AG 9 |AMCAR_14-4......ooiiiiiiiirneicsrrcens .. 08/29/2018. | WELLS FARGO ADVISORS, LLC.. | ... 2,224,163 2,220,000 | ...... 2,219,733 2,219,961 04201 | e 4,201 | 49,790 | 11/09/2020.
03065L AG 4 |AMCAR_15-2 .| 07/17/2018. | WELLS FARGO ADVISORS, LLC... [ ...cccvvverrrrerirerires | cerrerenn 449244 | ......... 450,000 | .......... 449,879 | .oovorrern849,952 | ivininl0 | 16 |0 [ 16 [0 | s 449,967 |.....cocoonnen. 0 | coeererene(723) | vevieennn(723) | s 8,288 | 06/08/2021.
030650 AG 2 |AMCAR_16-3 .| 07/17/2018. | HSBC SECURITIES (USA) INC...... rereeeeeereseenens | s 5,922,591 | ....... 6,030,000 | ....... 6,028,283 6,029,028 ...(106,437) | ......(106,437) | ..... 100,318 | 09/08/2022.
03065F AG 7 |AMCAR_17-1 «.. | [ 07/17/2018. | HSBC SECURITIES (USA) INC ,384,031 | ....... 1,400,000 1,399,873 | ..o 1,399,898 | o0 [ 15 |0 15 [0 [ e 1,399,913 |...ccoceeeel0 | ....(15,881) | ........(15,881) | ....... 25,683 | 01/18/2023.
AMERICAN AXLE & MANUFACTURING MARKET AXESS TRADING
02406P AY 6 |INC .1 09/25/2018.| PLATFORM [ | s 78,830 | ovrernes 80,000 | ............ 80,000 | ..ooovienrirriinens (V1 (01 (V1 I [0 I (U I (0 I 80,000 |..ccovrrirnc 0 [ (1,170) | e (1,170) | evee 2,514 | 03/15/2026.
AMERICAN AXLE AND
BHM1PW 3X 3 |MANUFACTURING IN .. | 08/28/2018. | SINKING FUND TRANSACTION.... [ oo 3,388 0 03/08/2024.
0258M0 DJ 5 |AMERICAN EXPRESS CREDIT CORP..... ..|07/127/2018. | MATURED........ reerrneernnseenns | aeeenn 545,000 | .......545,000 | ..........544,433 | 544,932 | 0 | B8 [0 B8 [0 | 545,000 | ..ccoorirrncs 0 07/27/2018.
030506 AA 7 |AMERICAN WOODMARK CORPORATION] .. | 09/25/2018. | WELLS FARGO ADVISORS, LLC.. | ....cccccemmrrrmerrerrne | wenernn 190,440 | ..........200,000 | ..........195,370 | cooovrevvrrirrrireennn [0 | v 208 | 0 [ 206 [0 | s 195,576 | .coovvveernnnd 0 03/15/2026.
AMERIGAS PARTNERS LP/AMERIGAS BANC OF AMERICA SECURITIES
030981 AJ 3 |FINA .| 08/21/2018. | LLC 08/20/2026.
030728 XD 2 |AMSI_04-R12.. .. | 09/25/2018. | SCHEDULED REDEMPTION 01/25/2035.
030728 QC 2 |AMSI_04-R3.... .| 09/25/2018. | SCHEDULED REDEMPTION... 05/25/2034.
030728 RX 5 |AMSI_04-R5.... .| 09/25/2018. | SCHEDULED REDEMPTION... . . 07/25/2034.
03072S SM 8 |AMSI_04-R6.... .. | 09/25/2018. | SCHEDULED REDEMPTION... v 46,687 | ...46,687 | ............47,037 07/25/2034.
030728 ZY 4 |AMSI_05-R3 .| .. [ 09/25/2018. | SCHEDULED REDEMPTION......... | cevereereeenernerirenes | vevi 1,605,339 | ....... 1,605,339 | ....... 1,384,605 05/25/2035.
034863 AM 2 | ANGLO AMERICAN CAPITAL PLC. D|07/18/2018. | GOLDMAN SACHS & CO LLC. .450,000 04/15/2021.
SUNTRUST ROBINSON
03674X AC 0 |ANTERO RESOURCES CORP... ... | .. | 09/24/2018. | HUMPHREY, INC. 138918 | . .137,000 12/01/2022.
03463V AA 3 |AOMT_18-2 ..|09/01/2018. | SCHEDULED REDEMPTION......... RSN SR 315,048 | .......... 315,048 07/03/2048.
03463V AB 1 |AOMT_18-2 ..109/01/2018. | SCHEDULED REDEMPTION... 282,735 282,735 07/03/2048.
03464N  AA 0 |AOMT_18-3. ..109/01/2018. | SCHEDULED REDEMPTION... 20,483 20,483 09/01/2048.
03464N AB 8 |AOMT_18-3 .| 09/01/2018. | SCHEDULED REDEMPTION......... JESTUTRTORRORPII RN 16,216 | .oovcrennee 16,216 , 09/01/2048.
037411 AL 9 |APACHE CORPORATION.. .. | 08/24/2018. | TENDER TRANSACTION 0 25,984,630 0 . ..1,365,299 | 11/01/2096.
03938L AP 9 |ARCELORMITTAL 08/22/2018. | TENDER TRANSACTION.... o | e 79,560 [ 68,000 | 188,105 | e [0 [ (B00) | 0 | (300 | e [V I 87,805 | ..covvriernnn [V (8,245) | .......... (8,245) | ... 4,144 | 10/15/2039.
03938L AZ 7 |ARCELORMITTAL.. 07/20/2018. | Various.............c...... 3,590,625 3,322,000 | ....... 3,598,341 0 3,582,991 0 06/01/2025.
013817 AJ 0 |ARCONIC INC v | | 09/21/2018. | GOLDMAN SACHS & CO LLC....... | .oveevvrircererinirivins | vvievin 140,243 | .......... 138,000 | .......... 146,625 | ... 146,017 | o0 [ i (B21) | v | e (521) | s (V1 I 145497 | ..o 0 02/01/2027.
022249 AU 0 |ARCONIC INC.....ocvvmriiricrierireeieriininne .| 09/27/2018. | Various...........ccc..eu.. [ESTTRTRUPI RO 144,624 | .......... 140,000 | .......... 153,105 | .oiveeeren150,568 | o0 | cieirecne(590) | o0 | s (590) | 0 | e 149,978 | oo 0 01/15/2028.
ARDAGH PACKAGING FINANCE
03969A AH 3 |PLC/ARDAG D| 09/24/2018. | Various................... JSTTRRO PR 1,584,085 | ....... 1,600,000 | ...... 1,613,702 05/15/2023.
042856 AA 2 |ARRW_18-1 .| 09/01/2018. | SCHEDULED REDEMPTION .574,027 | . 574,027 04/01/2048.
042856 AB 0 |ARRW_18-1 ..109/01/2018. | SCHEDULED REDEMPTION... 304,455 | .......... 304,455 04/01/2048.
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00206R DA 7 |AT&TINC .1 07/18/2018. | WELLS FARGO ADVISORS, LLC.. | ...cccvvvvrrivnrrirnirnes | e 2,531,622 | ....... 2,440,000 | ....... 2,434,000 655 0 2,436,645 0....94977 | ......94,977 | ..... 108,106 | 03/01/2021.
BHM1vV9 SS 1 |AVOLON TLB BORROWER 1 (US) LLC.... |.. | 09/28/2018. | SINKING FUND TRANSACTION.... | ... 531 531 528 0 0 528 0 01/15/2025.
BANK OF NEW YORK MELLON MUFG SECURITIES AMERICAS
06406H DD 8 |CORP/THE | 07/18/2018.1INC e | e 1,011,371 | ....... 1,020,000 | ....... 1,019,886 | ...ccoonee 1,019,938 | ..ooovvirnnnnd (V1 IR 13 | s (1 I 13 [ (U I 1,019,951 | .. 0 08/17/2020. | 1FE............
BANC OF AMERICA SECURITIES
07274E AD 5 |BAYERUS FINANCE LLC......cccovvrvrmrrrnns .. 07/18/2018. | LLC 297,219 300,000 | .......... 305,031 | oovvvirine 302,310 | oo (0 I (UAK)) I— (U I (L) I (U I 301,596 | ..cocvvvrrnnn 0 10/08/2019. | 2FE...........
BHMINT NY 8 |BJSWHOLESALE CLUB INC.........ccoevvunne .| 07/02/2018. | SINKING FUND TRANSACTION.... | ... 600,439 600,439 | .......... 602,237 | oo 601,185 | ..covvrrrrrns (01 N (U440 I~ (U (U440 — 0 | o 600,414 | ....ovvvvneen 0 01/27/2025. | 5FE............
BANC OF AMERICA SECURITIES
095370 AB 8 |BLUE CUBE SPINCO INC........ccoccrnvrurrnne 09212018, |[LLC e | e 343140 | .......... 304,000 | .......... 346,970 | .............336,925 | oo [ iiirnnn(6,286) | o0 | iieienn(6,286) | o0 [ 330,639 | ..coovvrrnnens 0 10/15/2023.
09627L AQ 0 |BLUEM_14-1A - ABS.. .| 07/30/2018. | SCHEDULED REDEMPTION......... [ cocvreriniiiriicniines | s 1,335,000 | ....... 1,335,000 | ....... 1,335,000 | ........... 1,335,000 | cooooviviiiecn0 [0 |0 [0 [0 [ e 1,335,000 |...ccovvvunne. 0 04/30/2026.
09627L AS 6 |BLUEM_14-1A-ABS.. . |.. | 07/30/2018. | SCHEDULED REDEMPTION... reveeeenensrenienes | v 3,665,000 | ....... 3,665,000 | ...... 3,665,000 3,665,000 0 04/30/2026.
09659W 2D 5 [BNP PARIBAS SA... D| 09/11/2018. | BARCLAYS CAPITAL INC.............. JEOTSTUPIN RPN 188,520 | .......... 200,000 01/09/2025.
09659W 2E 3 |BNP PARIBAS SA... D| 08/17/2018. | BNP PARIBAS SECURITIES CORP| ......ccovvvvernvirerinns | crrverns 196,072 | .......... 200,000 03/01/2023.
MARKET AXESS TRADING
097023 AD 7 |BOEING COMPANY.... .1 07/18/2018. | PLATFORM | | e 5,415,085 | ....... 4,650,000 | ....... 4,844,186 | ....ccooovvrvnrienn0 | o0 [ 00(23,023) | 0 (23,023) | 0| 4,821,163 0] 10593,902 | ......593,902 | ... 378,620 | 08/15/2021.
KEYBANC CAPITAL MARKETS,
05565Q CD 8 |BP CAPITAL MARKETS PLC.. 09/24/2018. | INC. 1,906,820 | .......1,976,000 | .......1,876,207 .......47,698 | 05/10/2023.
073879 NZ 7 |BSABS_04-HE11 .| 09/25/2018. | SCHEDULED REDEMPTION.......... v | s 125,557 | .covvenee 125,557 | .covveeeee 112,425 | oo 120,676 | o0 | iieend,882 | 0 | 4,882 | 0 [ 125,557 | 0 |0 |0 | 3,220 | 12/25/2034.
BUILDING MATERIALS CORP OF
120111 BM 0 |AMERICA .| 07/18/2018. | WELLS FARGO ADVISORS, LLC.. [ ..ccovvveemrieriiverrns | v 139,238 | ..coooue. 141,000 | .......... 146,890 | ..ooooevrenne 120,143 | v (01 I ((G1510) ) o (V1 ((1510) ) I 0 | e 146,208 | ....cocoerencd 0 [ (6,970) | .......... (6,970) | ......... 5,158 | 11/15/2024.
BURLINGTON NORTHERN AND SANTE
12189P AF 9 |FER-ABS ..107/02/2018. | SCHEDULED REDEMPTION......... | ceveeverereririrnnineires | v 15,727 | o 15,727 01/02/2021.
22534M  AA 8 |CAALT_16-2 .| 07/17/2018. | Various...........ccco..... revereressrenenes | e 3,101,355 | ....... 3,106,045 11/15/2023.
22530L AC 0 |CAALT_17-1A ... | .. 07/17/2018. | WELLS FARGO ADVISORS, LLC.. |... ..632,650 | . .640,000 12/15/2025.
143137 AE 9 |CARMX_14-3 .. | 09/15/2018. | SCHEDULED REDEMPTION......... JOOOR I 300,000 | .......... 300,000 03/16/2020.
14313T AF 6 |CARMX_14-3 ..|09/15/2018. | SCHEDULED REDEMPTION......... 360,000 360,000 | ......... 06/15/2020.
14313T AG 4 |CARMX_14-3 .. 1 08/29/2018. | WELLS FARGO ADVISORS, LLC.. | ...ovrerirervirneiririnns | crvvernns 500,039 | .......... 500,000 | ..........499,968 02/16/2021.
14313F  AA 7 |CARMX_18-3 .| 09/17/2018. | SCHEDULED REDEMPTION......... [ coeverererreeerriniines | e 1,364,763 | ....... 1,364,763 | ....... 1,364,763 08/15/2019.
144531 BC 3 |CARR_O5-NCT...cocosivirinrinceiseiserieniens .| 09/25/2018. | SCHEDULED REDEMPTION... v | s 183,766 | .......... 183,766 | .......... 177,076 02/25/2035.
144531 CZ 1 [CARR_OS-NC3.....covivverriereieierinniinin .. | 09/25/2018. | SCHEDULED REDEMPTION......... 63,535 | .oovorne. 63,535 | .covvrne. 61,391 06/25/2035.
14453E AC 6 |CARR_06-RFC1.....ccoovvvrrrreirrieiieniiens .. | 09/25/2018. | SCHEDULED REDEMPTION......... [ coveereeenermerierirns | eerverenes 341,103 | .......... 341,103 | .......... 328,258 05/25/2036.
CCO HOLDINGS LLC/CCO HOLDINGS
1248EP BM 4 |CAPI .| 09/27/2018. | Various............ccc..... reveeeerensrenenes | e 1,201,985 | ....... 1,200,000 | ....... 1,231,694 02/15/2026.
12508E AD 3 |CDK GLOBAL INC......covvrrririreirrriniinnas .. | 09/24/2018. | JP MORGAN SECURITIES LLC..... [ c.ecereeenrenerrerires | ceveinns 189,488 | .......... 186,000 | .......... 191,965 10/15/2024.
BANC OF AMERICA SECURITIES
15089Q AC 8 |CELANESE US HOLDINGSLLC.............. L 07/1812018.|LLC e | e 441,199 | .......... 418,000 | .......... 430,775 | coorererens 426,237 | oo 0| e (1,226) | oo (I R (1,226) [ ..o 0 | e 425,012 | .o 0. 16,187 | .covvenee 16,187 | ....... 14,666 | 06/15/2021. | 2FE............
15135B  AJ 0 | CENTENE CORPORATION.......cccorvvummvnn. .. | 09/27/2018. | MORGAN STANLEY & CO. LLC.... [ .coevrsvrrmrireriverras | v 195,510 | coovvvenee 196,000 | .......... 199,044 | ..o 199,027 | oo (01 I (C5[0) ) I (U1 (C510) ) I 0 | s 198,617 | .ovvvveerencd 0 [ (3,107) | ovvvrees (3,107) | cooeee 11,275 | 01/15/2025. | 3FE............
CITIGROUP GLOBAL MARKETS,
17322M  AA 4 |CGCMT_14-GC21...oovvrririciericireens L[ 09/06/2018.1INC s | e 2,261,035 | ....... 2,500,000 | ....... 2,124,023 | ........... 2,154,746 | ..o 0| oo 21,325 | oo, 0 21,325 0 2,176,071 0. 84,964 | ......... 84,964 | ....... 95,754 | 05/01/2047. | 1FM...........
163851 AE 8 |CHEMOURS COMPANY.......ccccvurvirirnnens .| 09/11/2018. | Various...........ccccueu.. s | s 318,750 | .......... 325,000 | .......... 327,671 | oo 327,565 | ..ccovovvrirnnns (0 I (155) | cvvonvvrrreend (U ((55) ) I (U I 327,410 | .o 0 [ (8,660) | .......... (8,660) | ....... 14,341 | 05/15/2027. | 3FE............
CHENIERE CORPUS CHRISTI BANC OF AMERICA SECURITIES
16412X AC 9 |HOLDINGS .| 07/17/2018. | LLC 243,020 232,000 | .......... 245924 | ....ooooiinn (V1 IO 0 | oo ((CZE) ) — (V1 I ((CE) (V1 IS 245278 | ..o 0 [ (2,258) | ..ovve. (2,258) | ......... 7,534 | 03/31/2025. | 3FE............
CHENIERE CORPUS CHRISTI MARKET AXESS TRADING

16412X AD 7 |HOLDINGS L .. | 09/24/2018. | PLATFORM 241111 220,000 | ......... 246,037 | .....ccco..ce. 244,043 | ... 0 e (2,357) | cvervnnns 0 [ (2,357) | oo 0] s 241,686 |......ccoouuc. 0 | (574) | oo (574) | ....... 19,079 | 06/30/2024. | 3FE............
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CHS/COMMUNITY HEALTH SYSTEMS CREDIT SUISSE SECURITIES
125430 AU 4 |INC | 07/19/2018. | (USA)LLC [ | e 188,000 | .......... 200,000 | .......... 196,837 | .ovvvrierenne 197,596 | .oovvrvrrrnne 0 | e 346 | oo (1 IR 346 | .o 0 | e 197,942 | oo 0 [ (9,942) | .......... (9,942) | ....... 10,022 | 08/01/2021. | 4FE............
CHS/COMMUNITY HEALTH SYSTEMS CREDIT SUISSE SECURITIES
125430 AY 6 |INC .| 07/19/2018. | (USA)LLC [ | v 152,831 | oo 165,000 | .......... 170,948 | coovreeern 170,404 | 0 | e (BA7) | 0 | e (B47) 0 | e 169,757 | cevorverernnnd 0 .. (16,925) | ........ (16,925) | ......... 8,393 | 03/31/2023.
171798 AD 3 |CIMAREX ENERGY CO.. .. | 07/30/2018. | Various. rereenreereseennns | s 1,979,063 | ....... 2,053,000 | ....... 2,053,870 2,053,774 0 |e(TATN) | e (TAT) | 56,937 | 05/15/2027.
125581 GR 3 |CIT GROUP INC .. | 08/07/2018. | Various. 824,718 | .......... 812,000 | .......... 837,515 | ... 0 [ eeen(1,620) | 0 | enn(1,620) | 0 [ i 827,657 | ..coovvrrrnen. 0 {.enn(2,940) | ooeennn(2,940) | ... 40,785 |08/01/2023.
12559Q  AA 0 |CITM_O7-T.cooicccerseeeneeeeeseeens .. | 09/25/2018. | SCHEDULED REDEMPTION......... 227,031 227,031 | oo 225,896 | ....ccoovvnee 225944 | ..o 0 | v 1,087 | v (U I 1,087 [ 0 | e 227,031 | oo 0 [ o0 | evriieennn0 [ s 5,324 | 10/25/2037.
17307G  JJ 8 |CMLTI_04-OPT ..o .. | 09/25/2018. | SCHEDULED REDEMPTION......... 2,291,359 2,291,359 2,291,359 | .ocvvene 2,291,359 | oo (01 I (0[N IO 0 0 0 2,291,359 0 (11 IO (VI I 45,711 | 10/25/2034.
ROBERT W. BAIRD & CO.
126117 AR 1 |CNAFINANCIAL CORP.. ..107/18/2018. | INCORPORATED JRTSTORRO PP 1,062,310 | ....... 1,000,000 | ....... 1,012,700 | ..........1,005,237 | ..ocvvvreen0 [ eieeeece(733) | 0 | iieeecact(733) [0 | 1,004,504 |0 57,806 | .........57,806 | ....... 53,507 | 08/15/2021.
19687T AC 0 |[COLT_17-1 .| 09/01/2018. | SCHEDULED REDEMPTION......... v | s 123,608 | .......... 123,608 | .....cc..123,607 | cooireeeren 123,607 | 0 | e | 0 | e |0 [ 123,608 | 0 |0 |0 | 2,742 | 05/03/2047.
19687V AA 9 |COLT_18-2 .| 09/01/2018. | Various............cc...... 895,287 895,287 | ..ee0i895,276 | o0 | 0 | 12 | 0 12 0 | 895,287 | 0 | 0 | 0 | 10,347 | 07/03/2048.
12625K AD 7 |COMM_13-CR: . 109/01/2018. | SCHEDULED REDEMPTION......... [ oovvrvererrreriniinirens | corernninnd 65,487 ..B65487 | ...ee....66,087 | .iiiiernnn85,833 | o0 | e n(345) | 0 [ e (345) [0 | 85,487 |0 [0 | 0 | 2,237 | 06/01/2046.
MARKET AXESS TRADING
20451P KN 5 |COMPASS BANK.... ..107/18/2018. | PLATFORM JSTSTORRO PO 4,126,677 | ....... 4,150,000 20 ] (20,907) | ........(20,907) | ....... 92,251 | 09/29/2019.
20453K AB 1 |COMPASS BANK.... .. | 09/24/2018. | BARCLAYS CAPITAL INC.............. [V I 2,887,170 | ....... 3,000,000 2,996,490 0 {...(109,320)| ......(109,320) | ....... 63,969 | 06/29/2022.
212015 AL 5 |CONTINENTAL RESOURCES INC........... .1 09/13/2018. | JP MORGAN SECURITIES LLC..... [ oevoeverrerrrrineinns | e 7,878,612 | ....... 7,739,000 | .......7,850,044 | ..cooovviirriiinniienn0 | 0 | e (11,083) | 0 [ (11,053) [ o0 | 7,838,991 | .o 0. 39,621 | ........39,621 | ... 321,169 | 04/15/2023.
NATWEST MARKETS
21685W DD 6 |COOPERATIEVE RABOBANK UA............. D| 09/24/2018. | SECURITIES INC. 503,925 500,000 . . 02/08/2022.
12636A AB 0 |CPS_16-C .| 09/15/2018. | SCHEDULED REDEMPTION......... 242,321 242,321 | ....... L0 . 0] 09/15/2020.
13056W AF 2 |CRART_14-1... ..| 07/15/2018. | SCHEDULED REDEMPTION......... 500,000 500,000 | .......... 490,295 | .ooerrern 497,636 | o0 | 2,364 | 0 [ 2,364 [ 0 | o 500,000 |....coevrreenn 0 12/15/2020.
13056U AE 9 |CRART_15-1... .| 07/17/2018. | BNP PARIBAS SECURITIES CORP| ....ccccovvvvrremrrreres | e 2,385,750 | ....... 2,400,000 2,399,450 0 2,399,878 0 02/16/2021.
CREDIT SUISSE SECURITIES
225401 AB 4 |CREDIT SUISSE GROUP AG.........ccccoonnc. D|09/24/2018.| (USA)LLC | | e 2,841,130 | ....... 2,900,000 | ....... 2,901,469 | ........... 2,901,203 | oooovreerinnn (01 I (PZ01S) ) I 0 (208) 0 2,900,995 0 ... (59,865) | ....... (59,865) | ..... 125,815 | 01/09/2023.
CROWNROCK LP / CROWNROCK BANC OF AMERICA SECURITIES
228701 AF 5 |FINANCEI .| 08/31/2018. | LLC .130,000 10/15/2025.
126659 AA 9 |CVSPASSTHROUGH TRUST - ABS........ ..109/10/2018. | SCHEDULED REDEMPTION......... ...43,235 07/10/2031.
12665U AA 2 |CVS PASSTHROUGH TRUST - ABS........ .| 09/10/2018. | SCHEDULED REDEMPTION... 56,048 56,136 01/10/2036.
126670 EK 0 [CWL_05-12. ... .| 09/25/2018. | SCHEDULED REDEMPTION......... [ oocveererncernneiineines | wreeernnnnn 95,787 | i 95,787 | ovvoenne 88,603 | ... L0 . . L0 . 02/25/2036.
126673 R2 0 |CWL_05-4 .. | 09/25/2018. | SCHEDULED REDEMPTION......... 211,256 211,256 | .......... 209,210 | coovrvrrnee 209,691 | .oovrrrinnnd (1 I 1,566 | v (V1 I 1,566 | oo (V1 IO 211,256 | .ovverinnd (01 {1 [ I [V I 4,120 | 10/25/2035.
152314 NB 2 |CXHE_05-B.....ccoovirrrireercrieriseriericens .. | 09/25/2018. | SCHEDULED REDEMPTION......... [ coveereeenermerirerirns | werverines 162,836 | .......e. 162,836 | .......... 150,369 | ..ovvvrvrnnne 156,747 | oo [V I 6,089 | ..oovernnnd (U I 6,089 | ..o 0 | e 162,836 | .cooovvernrennd (V18 N (V1 IO 0 | e 2,933 | 03/25/2035.
CYRUSONE LP / CYRUSONE FINANCE
23283P AK 0 |COR .. | 09/24/2018. | Various............cc...... 529,835 527,000 | .......... 537,115 | oo (V1 (0 I (646) | vvonrrnenn (U ((CZ15) ) I 0 | oo 536,469 |.....ccconenen. 0 03/15/2027. | 3FE............
DAIMLER FINANCE NORTH AMERICA
233851 BE 3 |LLC .| 07/18/2018. | SG AMERICAS, LLC s | s 167,504 | .......... 170,000 | .......... 169,922 | ..oovvvvrenne 169,952 | coovvrenrinn (V1 N 8 | [0 T 8 | (U I 169,960 | ...ovvvvurenad 0 03/10/2021. | 1FE............
DAIMLER FINANCE NORTH AMERICA MUFG SECURITIES AMERICAS
233851 BV 5 |LLC L|07M8/2018.[INC e | o 600,606 | .......... 610,000 ..608,766 |.......cocoon. 0 05/18/2020.
23918K AQ 1 |DAVITA HEALTHCARE PARTNERS INC.. |.. | 09/19/2018. | JEFFERIES & CO. INC 223,819 230,000 223,237 0 07/15/2024.
23311V AD 9 |DCP MIDSTREAM OPERATING LP.......... ..107/17/2018. | BARCLAYS CAPITAL INC......cocvver | covrererirerveneireriens | v 444656 | .......... 459,000 | ......... 443,303 | o0 | 0 | 897 | 0 | 897 [0 | 444199 | ..o 0 03/15/2023.
DIAMOND 1 FINANCE
25272K AW 3 | CORPORATION/DIAM .. | 09/24/2018. | Various............cc...... [ESTUSURTIN RS 431,307 | .o 403,000 | ........424,799 | .ooooirereen 821,857 | o0 | oiii(3,258) | 0 | iee(3,258) | 0 | s 418,399 | ..ccovvrrnns 0] e 12,908 | ......... 12,908 | ....... 21,607 | 06/15/2024. | 3FE............
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25278X AE 9 |DIAMONDBACK ENERGY INC... .. | 08/30/2018. | GOLDMAN SACHS & CO LLC....... [ .coeveerervierriricnrines | et 60,375 ...60,000 (7)o | 80,115 |0 | 0260 | 260 | e 2,399 | 11/01/2024.
25470X AW 5 |DISH DBS CORP .| 08/08/2018. | BARCLAYS CAPITAL INC 99,680 112,000 | oo 112,944 | 112,923 | 0 | e (B9) | 0 | e (B9) | 0 [ 112,854 | 0| (13,174) | (13,174) | 4,844 | 11/15/2024.
25470X AY 1 |DISH DBS CORP.... ..109/27/2018. | BARCLAYS CAPITAL INC......cocvver | vorrererirereneneireniens | v 154,275 | ......... 165,000 | ... 171,088 | .........e....170,529 | o0 [ (366 | o0 | viienend(368) | o0 [ 170,163 | 0 | 1(15,888) | ......(15,888) | ... 9,629 | 07/01/2026.
24380T AA 4 |DRMT_17-1A v | . | 07/18/2018. | Various............cccvene. reverneeeennerenienes | e 1,682,005 | ....... 1,690,637 | ....... 1,690,634 | ..........1,690,634 | ...ocoovveeen0 [ i [0 | 0 0 | 1,690,634 |0 i i(8,630) | .. (8,630) | ..o 27,453 | 12/02/2046.
24380T AB 2 |DRMT_17-TA e .| 07/18/2018. | Various............c....... 528,074 | .......... 531,407 | ......... 531,407 | oo 531407 | o0 [0 | 0 |0 [0 [ 531,407 |0 [ i(3,333) | n(3,333) | v 9,272 | 12/02/2046.
24380T AC 0 |DRMT_17-1A .| 09/01/2018. | SCHEDULED REDEMPTION... 54,774 54,774 54773 | oo BATT | 0 | T |0 | T [0 | e 4774 |0 | ieenl0 | 0 [ 1,370 | 12/02/2046.
24381C AB 8 |DRMT_17-2A .| 09/01/2018. | SCHEDULED REDEMPTION......... [ cooeeereeemrenerrerines | cereinns 108,982 | .......... 108,982 | .......... 108,981 | .ooieeeren 105,766 | o0 | o TATT | 0 el 77 |0 [ 108,982 | 0 |0 | 0 | 2,012 | 06/01/2047.
24381C AC 6 |[DRMT_17-2A ..109/01/2018. | SCHEDULED REDEMPTION.......c. | covvereererverseirernns | cvrvernns 152,282 | .......... 152,282 06/01/2047.
24381H AA 9 |DRMT_18-2A. .1 09/01/2018. | SCHEDULED REDEMPTION......c. | coverererrereerneinenes | evereeens 485,814 | .......... 485,814 04/01/2058.
CITIGROUP GLOBAL MARKETS,
26817R  AB 4 |DYNEGY INC ... | .| 09/21/2018. | INC 269,860 262,000 06/01/2023.
31572X AA 8 |EFMT_17-1 .| 09/01/2018. | SCHEDULED REDEMPTION......... [ cooeeereeemrenerieries | coveenns 749,867 | ......... 749,867 10/01/2047.
ELM ROAD GENERATING STA SUPER
28932M  AA 3 |LLC .. | 08/11/2018. | SCHEDULED REDEMPTION......... [ coveerereneennerieries | covernnns 112,745 | .......... 112,745 | .. 112,745 | e 112,745 | o0 [0 |0 | 0 [0 | 112,745 | 0 [0 [0 | 5,873 | 02/11/2030.
29265N AS 7 |ENERGEN CORP ..107/18/2018. | JP MORGAN SECURITIES LLC..... | ceeoveerrrerverviirerinns | v 196,490 | .......... 196,000 58134 | 0 122 | 0 122 |0 | 194796 | 0 [ 1,694 | 1,694 4,841 | 09/01/2021.
29273V AD 2 |ENERGY TRANSFER EQUITY LP.. . | 09/24/2018. | Various.................... [ESTTSI ER 385,022 | .......... 370,000 | ..........380,940 | ...c.ccoeee.16,223 | oo [ vviieeene(BT) | a0 | e B7) |0 [ 000380,273 | el | e 4749 | 4,749 | 13,056 | 01/15/2024.
CAMBRIDGE INTERNATIONAL
29441W AB 1 |EQUATE PETROCHEMICALBV............... D|09/26/2018.| SECURITIES | | v 5,005,000 | ....... 5,200,000 | ....... 5,114,928 0 0 5,143,570 0 |...(138,570) | ...... (138,570) | ..... 166,833 | 03/03/2022.
26907Y AA 2 |ESHHOSPITALITY INC.....cccomeremrrrerirnns ..| 07/17/2018. | MORGAN STANLEY & CO. LLC.... |... v | s 171,248 | .......... 177,000 | ..coovneee 182,753 w0 [ een(515) | 0 | e (515) | 0 | oo 182,062 | .coovvernrennd 0 .. (10,815) | ....... (10,815) | ......... 6,660 | 05/01/2025.
30219G AE 8 |EXPRESS SCRIPTS HOLDING CO........... | .. | 07/18/2018. | RBC CAPITAL MARKETS, LLC ,288,810 | ....... 9,000,000 0 0 8,970,311 318,499 | ......318,499 | .. 11/15/2021.
33843M AA 1 |FCAT_16-1 .| 09/15/2018. | SCHEDULED REDEMPTION......... 30,794 30,794 w0 [ (BT) | 0 | e (87) | (1 I 30,794 12/15/2020.
33843P AG 1 |FCAT_16-3 .1 07/17/2018. | BNP PARIBAS SECURITIES CORP| .......c.oscernrrimrrnes | v 6,372,661 | ....... 6,435,000 .0 0 6,434,855 07/15/2022.
32027N LA 7 |FFML_O4-FF7...cccoviiririrnirrcrirernceinens .. | 09/25/2018. | SCHEDULED REDEMPTION......... | 57,984 w0 3433 | 0 3433 (U I 57,984 09/25/2034.
32027N  TA 9 |FFML_05-FFH1... .| 09/25/2018. | SCHEDULED REDEMPTION... .107,850 0 [ 4,084 | 0 4,084 | 0 | o 107,850 06/25/2036.
32027N XD 8 |FFML_05-FFH4 .. | 09/25/2018. | SCHEDULED REDEMPTIO 3,732 0 0 3,732 12/25/2035.
320276 AB 4 |FFML_06-FF9. . | 09/25/2018. | SCHEDULED REDEMPTION... 38,364 w0 2519 | 0 | 2519 | (U I 38,364 06/25/2036.
BANC OF AMERICA SECURITIES
319963 BN 3 |FIRST DATA CORP.......coccvurrnrrirerinrrienns .1 09/25/2018. |[LLC e | e 198,023 | .......... 195,000 | .......... 201,185 | oo 199,141 | 0 [ (1119) | 0 | (119) | 0 | i 198,022 08/15/2023.
BHM1QZ 06 7 |FIRST DATA CORPORATION.... .| 09/06/2018. | SINKING FUND TRANSACTION.... | ... 25,985 25,985 25,952 ....25,959 07/10/2022.
345370 CA 6 |FORD MOTOR COMPANY ... | .1 07/26/2018. | BARCLAYS CAPITAL INC......cocovver | corrrererrrerininrirerinns | cvvveinns 798,861 | .......... 685,000 | .......... 865,497 ..831,564 07/16/2031.
345397 WF 6 |FORD MOTOR CREDIT COLLC............... .| 07/26/2018. | HSBC SECURITIES (USA) INC...... v | e 498,529 | .......... 495,000 | .......... 490,595 | ..oooerreerni892,682 | o0 | 260 | 0 [ 260 |0 | s 492,942 09/20/2022.
345397 XN 8 |FORD MOTOR CREDIT COMPANY LLC.. |.. | 07/26/2018. | BMO CAPITAL MARKETS CORP.. |... ,899,739 | ....... 2,900,000 | .......2,923,519 0 2,903,647 10/05/2018.
35671D AZ 8 |FREEPORT-MCMORAN INC.......cccouvvrnee. .| 09/27/2018. | Various............cc...... 2,258,150 2,350,000 | ....... 2,188,846 0 2,217,172 03/15/2023.
30280@ AA 4 |FR-ENCLAVELLC-ABS.... .1 07/07/2018.| SCHEDULED REDEMPTION......... [ oocvrrerereereriinnines | corerireens 30,390 | v 30,390 | v 30,390 .0 ....30,390 09/30/2033.
369604 BH 5 |GENERAL ELECTRIC CO... ... | .. | 07/27/2018. | BARCLAYS CAPITAL INC 274,767 280,000 | .........277,449 | .... ..277,616 . . . L0 277,644 03/11/2044.
373334 JP 7 | GEORGIA POWER COMPANY.........ccoonc. .. | 08/29/2018. | OUTSIDE MANAGED ACCT......coe. [ worerrrmrerneemeninernes | vveens 4,467,144 | ....... 4,400,000 | ....... 4,388,736 | ........... 4,397,449 | ...ccovvvvnne. (V10 T 865 | oo (1 I 865 | ..vrvrerernens (U I 4,398,314 12/01/2019.
KEYBANC CAPITAL MARKETS,
375558 AU 7 | GILEAD SCIENCES INC.......ccccrvverrrrrrrnnne | 07/18/2018. ] INC. s | e 1,146,719 | ....... 1,111,000 | ....... 1,108,445 | ........... 1,109,861 | ..o (V1 I 149 | o (U I 149 | o [V I 1,110,011 |...cccoeee..0 | ......36,708 | .........36,708 | ....... 31,096 | 12/01/2021.
38082) AA 7 |GLDN_16-2A - ABS. .. | .. [ 09/20/2018. | SCHEDULED REDEMPTION... ..37,744 ..37,744 20 | e 37744 | 0 [0 |0 | 1,193 |09/20/2047.
380797 AA 8 |GLDN_16-R - ABS.. ... | .| 09/20/2018. | SCHEDULED REDEMPTION... v | werrennn401,096 401,096 20| 801,096 |0 [0 | 0 | 22,851 | 09/20/2047.
361841 AH 2 |GLP CAPITAL LP/GLP FINANCING IL..... .. | 09/25/2018. | Various............ccc..... [ESTUTUIN RO 422,196 | .......... 414,000 .0 422,332 |0 [ (136) | e (136) | e 17,755 | 04/15/2026.
36254M  AC 2 |GMCAR_17-3A. ..o ..109/17/2018. | SCHEDULED REDEMPTION......c. | vovverereerverneirernns | cvvverins 595,945 | .......... 595,945 | .........595,852 | ... .0 2595945 | iiiil0 [0 | 0 [ 2,271 | 09/16/2020.
38141G RD 8 | GOLDMAN SACHS GROUP INC............... .. | 09/24/2018. | BNP PARIBAS SECURITIES CORP| .......cccovveervevirnes | e 5,460,895 5,500,000 5,282,530 | ..ccovvne 5,369,346 | ...cccoovrrnnn 0| oo 17,385 | oo (U [ 17,385 0 5,386,731 | .0 | 1 74,164 | L T4,164 | .. 234,819 | 01/22/2023.
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38218G AA 0 |GOODG_18-1-ABS... .| D|09/15/2018. | SCHEDULED REDEMPTION... ..561,694 10/15/2053.
362334 EC 4 |GSAMP_06-NC1 ... | .. | 09/25/2018. | SCHEDULED REDEMPTION... v | 17,599 02/25/2036.
36250H AS 2 [GSMS_14-GC26.........coovvrivvrriirirnrirriinins .| 08/31/2018. | Various................... 0 11/01/2047.
402635 AE 6 |GULFPORT ENERGY CORPORATION..... |.. | 07/18/2018. | UBS SECURITIES LLC [ESTTRTUIN RO 313,005 | .......... 308,000 | .........322,960 | ............. 217,336 | cooovvrvvrrnc [ ovieecnn(1,895) | o0 | eiiieincnn(1,895) | o0 [ 318,442 | 0 | (5,437) | e (5,437) | e 14,680 | 05/01/2023.
404121 AF 2 |[HCAINC .| 09/25/2018. | JEFFERIES & CO. INC 202,500 200,000 | ..........203,660 | .............202,695 | ...cooooverieen0 | oiricenene(337) | i | eiecend(337) [0 [ i00202,359 | 0 [l 14 |14 8,603 | 05/01/2023.
437084 ND 4 |HEAT_05-6 .1 09/25/2018. | SCHEDULED REDEMPTION.......c. | ceverrerreiirinerirenes | o 12,109 | e 12,109 | coooeeeen 11,553 | i 11,843 | 0 | 0266 | 0 [ 266 [0 | 12,109 [0 |0 | 0 [ 209 | 12/25/2035. | 1FM....
423012 B@ 1 |HEINEKENN.V. 08/15/2018. | MATURED........ revneeneserenienes | v 4,000,000 | ....... 4,000,000 | .......4,000,000 | ...........4,000,000 | ...ccoorrereran0 | o0 | o0 | 0 |0 | 004,000,000 | 0 |0 | 0 | e 184,000 | 08/15/2018.
42770R  AA 8 |HERO_14-1A- ABS.... ..109/20/2018. | SCHEDULED REDEMPTION......c. | covverevrevverneirerinns | crrvernns 150,510 | .......... 150,510 | ..o 156,907 | oo 156,975 | 0 [ i (6,465) | vvviieen0 |t (6,465) | o0 [ 150,510 |0 [0 [0 [ 7,149 | 09/20/2038.
42770U AA 1 |HERO_15-2A- ABS.... .1 09/20/2018. | SCHEDULED REDEMPTION......c. | covereverrereerneinenes | ceereeens 127,882 | .o 127,882 | ......... 130,600 | oo 131,813 | o0 | ieein(3,930) | viieennd0 | eieeeen(3,930) | e [ 127,882 | 0 |0 |0 | s 3,593 | 09/20/2040.
ROBERT W. BAIRD & CO.
42770X AC 1 |HERO_16-3A-ABS.... .[07/11/2018. [INCORPORATED | | v 4,971,349 | ....... 4,933,576 | ......5,056,825 | ...........5,062,207 | ....cccocoeeeen0 | orerrecn(1,695) | o0 | viieieennn(1,698) | o0 | ovin5,060,512 | oo l0 | . (89,163) | .......(89,163) | ... 161,254 | 09/20/2042.
CITIGROUP GLOBAL MARKETS,
BHM1UV 13 7 |HILTON WORLDWIDE HOLDINGS INC.... | .. | 09/29/2018. | INC 123819 | . 123,203 10/25/2023.
43789A AA 2 |HOF_18-1 .| 09/01/2018. | SCHEDULED REDEMPTION......... JESTUUIN RO 145,718 | oo 145,718 06/01/2048.
HOLLY ENERGY PARTNERS LP / HOLLY
435765 AG 7 |E .| 07/17/2018. | TD SECURITIES (USA) LLC.......... 226,624 223,000 | .......... 228,590 | ..covvverirs 35,551 | ovvvrcrirens (0 I (534) | cvvouernennd (U (534) | covvorirerinnn 0 | oo 227,995 | ..o 0 [ (1,371) | v (1,371) | v 9,184 | 08/01/2024. | 4FE...........
436440 AK 7 |HOLOGIC INC....cocorrvrricriririeirseiseiis .| 07/18/2018. | Various............cc...... 231,512 239,000 | .......... 240,620 | .....ccooonce. 163,564 | .ooovvveriinnn (01 I (RL5)) I— (01 (166) | evvoeerrenen (0 I 240,398 | ....ccocornnen. 0 [ (8,886) | .......... (8,886) | ......... 8,133 | 10/15/2025. | 3FE............
MARKET AXESS TRADING
443628 AF 9 |HUDBAY MINERALS INC......cccoovvvvrirrnnns A[07/26/2018. [PLATFORM | | e 139,085 | .......... 135,000 | ..ooovneee 143,190 | coovvvivrinee 75,445 | ..o, (01 I (UZ0)) — (1 (UZ10) ) — 0 | s 142,116 | oo 0 [ (3,051) | oovvrees (3,051) | cvvvenee 7,912 | 01/15/2023. | 4FE............
HUDSON TRANSMISSION PARTNERS
44416 AB 2 |LLC .| 08/31/2018. | SCHEDULED REDEMPTION......... 23,756 23,756 23,429 | i (V1 (V10 S 326 | oo (U IR 326 | (1 I 23,756 | ..ovreerirnn (V10 RN (V1 IS (V0 IR 263 |05/31/2033. | 2FE............
MARKET AXESS TRADING
446438 RR 6 |HUNTINGTON NATIONAL BANK (THE).... | .. | 07/18/2018. | PLATFORM 834,257 835,000 | .......... 835443 | ..o 835,129 | oo 0 | oo (2] I— [V I (L7 0 | oo 835,045 | ....covvvnee. 0 | s (L) p— (788)] ....... 12,961 | 11/06/2018. | 1FE............
BANC OF AMERICA SECURITIES
45688C  AA 5 [INGEVITY CORP.....coovvvrrrirernririesieries L 109/27/2018. [LLC e | e 179,673 | ... 189,000 | .......... 187,005 | ..ovvvvvrvrnneenen0 | cvvviviiennn0 | i 124 | 0 [ 124 | (V1 IO 187,129 | .o 0 02/01/2026.
458140 AS 9 |INTEL CORPORATION......cocomervmrirrrrnnns .| 07/20/2018. | RBC CAPITAL MARKETS, LLC...... 2,535,225 2,500,000 | ....... 2,496,275 192 0 2,497,248 0 07/29/2025.
460599 AC 7 |INTERNATIONAL GAME TECHNOLOGY..|D|09/05/2018. | GOLDMAN SACHS & CO LLC....... | cccovrerrverrvenrrerinns | crrvein 616,765 | .......... 586,000 | .......... 622,625 | ..oveenn619,496 | cviviiiinnn0 | inn(2,929) | 0 [ (2,929) [ .oovvrvrernd (V1 I 616,568 | ......cccornd 0 02/15/2025.
46113V AD 0 |INTERVAL ACQUISITION CORP.............. .. | 09/04/2018. | EXCHANGE...........ccccovvrirerirrirnrnnns 330,036 324,000 | .......... 330,885 | ..oovvvevrirrieenend0 | 0 [ (849) | 0 | (GZ1) ) I (U I 330,036 |..ccvurrrnn 0 04/15/2023.
BANC OF AMERICA SECURITIES
449934  AD 0 [IQVIAINC...cooviirmriiririrersiseenississirnins .1 08/07/2018.|LLC e | e 399,000 | .......... 400,000 | .......... 402,500 | ..covvrrnns 402,259 | .o 0 | oo ((NE) ] — (V1 I (UIE) ) (V1 IO 402,086 | ......covenrnd 0 10/15/2026. | 3FE............
JACKSON NATIONAL LIFE GLOBAL MARKET AXESS TRADING
46849L SH 5 |FUNDI-ABS .| 07/18/2018.| PLATFORM [ | e 1,994,680 | ....... 2,000,000 | ....... 1,994,180 | ...cccoonee 1,998,431 | ovorcircnennd (V1 O 666 | ..ooorennen. (U I 666 | ...cvvrrernens (U I 1,999,097 | ..ccovvirnn. 0 [ 4,417) | o 4,417) | ....... 35,011 | 04/16/2019. | 1FE............
JAMES HARDIE INTERNATIONAL
47032F AA 7 |FINANCE D|07/18/2018. | BARCLAYS CAPITAL INC......cooooves [ corrrirerinneineriicrines | coreinn 391,500 | .......... 400,000 | ........ 405,500 | ...cooovrrmrrinrinn0 [0 | eiieeiec(526) [ 0 | (526 [ 0 | e 404,974 | 0 ] (13,474) | (13,474) | 11,453 | 01/15/2025. | 3FE............
47788E AA 6 |[JDOT_18-B-ABS... ..109/17/2018. | SCHEDULED REDEMPTION........ | covvererrevverneirerinns | crrverns 792,260 | .......... 792,260 | ... 792,260 | .vvocrvvrcierineernn0 | cvviinieennn0 | i | 0 0 |0 792,260 [0 |0 [0 | 3,013 | 08/15/2019.
46625M AN 9 |JPMCC_01-CIBC.... .| 09/01/2018. | SCHEDULED REDEMPTION... 26,539 26,539 | oo 17,106 | v 12,779 | 0| 013,760 | 0 | 13,760 [ 0 | 26,539 [ 0 | 0 | 0 [ 1,110 |03/01/2033.
46625Y UM 3 [JPMCC_05-LDP4 IS... ..109/01/2018. | SCHEDULED REDEMPTION... 0 | coovveernnn 7,526 | i 53 | 4,040 | n(4,492) | ieenl0 | i (@83) 0 [0 |0 [0 [0 [ 2,646 | 10/01/2042.
46639Y AP 2 |JPMCC_13-LC11 ... | .1 08/01/2018. | SCHEDULED REDEMPTION......... [ oocverererncernrricnirnes | wererernenn.88,961 | i 68,961 | ...oe00rn68,292 | oo 88,629 | o0 | 332 | 0 | 332 |0 | 88,981 | 0 |0 |0 | 1,284 | 04/01/2046.
46639G  AF 3 | JPMMT_13-1.ciiiieseceis ..109/01/2018. | SCHEDULED REDEMPTION......... | ceveverevererneneirerinns | vereereen82,687 | i 82,687 | .........85,168 | ..ccoocerern85,051 | o0 | eiin(2,363) | 0 [ in(2,363) | 0| 82,687 [0 |0 [0 | 2,093 | 03/01/2043.
466396 AG 1 |JPMMT_13-1... .| 09/01/2018. | SCHEDULED REDEMPTION... CATA93 | 48,381 | 8,325 | 0 | (113 | i [ (1131) [0 | 7,193 |0 [0 [0 | 1,195 |03/01/2043.
46639G AH 9 |JPMMT_13-1... .. | .. 109/01/2018. | SCHEDULED REDEMPTION......... | covvevrerereeeseriennns | vervrerernd 1,267 | i 41,267 | i 41,867 | 81,851 | 0 [ ina(584) | 0 | ciicenn(884) | o0 [ 81,267 |0 [0 [0 | 1,045 |03/01/2043.
46643D BF 3 | JPMMT_14-OAK4.......cooovieirriiiiinicrsis .| 09/01/2018. | SCHEDULED REDEMPTION......... [ ccoeeescrrnvrerneivnrnns | corerrnnes 11,366 | civiiieecn 11,366 | oo 11,749 | e 11745 | 0 | e (B79) | o0 | iiccec(B379) | viieen0 | 11,366 |0 |0 | 0 |, 325 | 09/01/2044.
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46625H JH 4 |JPMORGAN CHASE & CO. .| 09/24/2018. | BNP PARIBAS SECURITIES CORP| ......ccvvvvrrrrerrenes | crrie 1,474,380 | ....... 1,500,000 | ....... 1,410,060 | ...........1,446,095 | ....c.cccceecn.0 | e 7,184 | 0 [ 7484 | [V I 1,453,279 | .o 0. 21,101 | ... 21,101 | ....... 56,133 | 01/25/2023.
49326E ED 1 |KEYCORP .. |..107/18/2018. | BB&T SECURITIES, LLC............... JEOTURTRTORRRI OV 3,653,895 | ....... 3,500,000 | ...... 3,721,830 3,573,884 | ........cc.....0 | .......80,011 | ... 80,011 | ..... 146,767 | 03/24/2021.
49456B AJ 0 |KINDER MORGAN INC/DELAWARE......... ..107/18/2018. | RBC CAPITAL MARKETS, LLC...... JRTTORARON PP 9,636,600 | ..... 10,000,000 | .....10,177,740 .10,176,283 |...............0 | ....(539,683)| ...... (539,683) | .....469,931 | 02/15/2046.
496902 AP 2 |KINROSS GOLD CORP.........cccmiremrerrinns A|[07/16/2018. | EXCHANGE..........coecorrrrririrerirnes [ESTTSTRSUIN RSO 447318 | ..o 448,000 | .......... 447,259 447,318 | o0 | 0 | 0 [ 20,720 | 07/15/2027.
ROBERT W. BAIRD & CO.
482480 AE 0 |KLA-TENCOR CORPORATION .| 09/24/2018. | INCORPORATED reveeenennsrenienes | v 6,420,600 | ....... 6,264,000 | ....... 6,494,516 6,437,327 0. (16,727) | ........ (16,727) | .....262,958 | 11/01/2024.
BANC OF AMERICA SECURITIES
513272 AB 0 |LAMB WESTON HOLDINGS INC .| 07/20/2018. | LLC 227,125 230,000 )| ... 11/01/2026.
526057 BZ 6 |LENNAR CORPORATION .| 09/21/2018. | Various............ccc.en.. [ESTTUUIN IR 424513 | .......... 430,000 ..(425) ] ... 04/30/2024.
526057 CR 3 |LENNAR CORPORATION ..107/18/2018. | TD SECURITIES (USA) LLC....cccoe. | covrererirerreneirernns | cviverns 184,230 | .......... 178,000 ..(202) ] ... 11/15/2024.
530715 AJ 0 |LIBERTY INTERACTIVE LLC.. .| 07/18/2018. | Various...........ccc...... 279,189 262,000 (171 L0 . 02/01/2030.
50212Y AB 0 |LPL HOLDINGS INC... .1 09/21/2018. | MORGAN STANLEY & CO. LLC.... | ccerererrerrrrerneiienes [ v 97,500 | ..cooonee 100,000 | .........103,000 | ..oereeeen 102,867 | o0 | viiieieecn(359) | o0 | s (R151S) 1 I (1 I 102,507 | .covvvvneenn0 | 1ieei(5,007) | <.ceeeeen(5,007) | ... 5,910 | 09/15/2025.
532621 AQ 2 |LROCK_14-2A - ABS.. 07/18/2018. | SCHEDULED REDEMPTION ..r..5,140,000 | ....... 5,140,000 0 0 5,140,000 | ....cccocoernc0 |0 | eiviirinennl0 | e 138,878 | 04/18/2026.
532621 AU 3 |LROCK_14-2A - ABS.. 07/18/2018. | SCHEDULED REDEMPTION... JIOTR I 10,860,000 | ..... 10,860,000 | ..... 10,860,000 | ..vovvvvvvrren0 | ceveririiennd0 | 0| (U I 0| e 10,860,000 | ....ccoovriens0 | o0 | i [ e 359,312 | 04/18/2026.
525221 EM 5 |LXS_05-7N .. | 09/25/2018. | SCHEDULED REDEMPTION......... 24,462 24,462 | ..........23,126 | ...... 23,139 ....24,462 w0 [0 | 0 [ 397 | 12/25/2035.
552081 AM 3 |LYONDELLBASELL INDUSTRIES NV....... .. | 08/14/2018. | Various............ccc..... JEOTUTRRI PN 6,729,736 | ....... 7,165,000 7,052,043 .0 | ....(322,307) (322,307) 02/26/2055.
55608X AA 5 |MACQUARIE BANKLTD .| D{07/18/2018. | MIZUHO SECURITIES USA INC.... | c.veeoveenrrirerirerinns | e 10,677,300 | ..... 10,000,000 9,993,397 683,903 683,903 04/07/2021.
58772R  AA 2 |MBART_18-1... .1 09/17/2018. | SCHEDULED REDEMPTION... ,569,905 | ....... 1,569,905 08/15/2019.
MCDERMOTT TECHNOLOGY
BHM1UQ AZ 7 |AMERICAS INC .. | 09/28/2018. | Various. 219,205 217,849 03/27/2025.
59980M AC 5 |MCMLT_18-2 .| 09/01/2018. | SCHEDULED REDEMPTION......... [ cooveereeenermerierirns | corvernnes 319,970 | .......... 319,970 05/01/2058.
552676 AQ 1 |MDC HOLDINGS INC .| 09/14/2018. | LOOP CAPITAL MARKETS LLC.... | .ccvveeriereserrnciines . .341,000 01/15/2043.
588056 AV 3 | MERCER INTERNATIONAL INC 09/11/2018. | CONVERSION revernenn 14,182 ...73,000 01/15/2026.
588056 AU 5 |MERCER INTERNATIONAL INC.... 07/12/2018. | WELLS FARGO ADVISORS, LLC.. | ... 204,000 200,000 02/01/2024.
59010Q AB 2 |MERLIN ENTERTAINMENTS PLC.. 09/27/2018. | BARCLAYS CAPITAL INC 202,000 200,000 06/15/2026.
MGM GROWTH PROPERTIES
BHM1UM GD 9 |OPERATING PA .| 09/28/2018. | SINKING FUND TRANSACTION.... | ... 928 928 932 [ oo (V1 0 | oo () I 0 4) 0 928 0 [(0) ] ()] p— 18 | 03/16/2025. | 3FE............
MARKET AXESS TRADING
552953 BX 8 |MGM RESORTS INTERNATIONAL........... .| 09/24/2018. | PLATFORM [ | v 506,962 | .......... 463,000 | .......... 514,060 | .....cocvvnee 495,700 | ..o 0| e (5,161) | vvvrrernens (U (5,167) [ .oovernrreenad (1 I 490,538 | ....ccocovnnenn 0. 16,423 | ......... 16,423 | ....... 36,979 | 03/15/2022. | 3FE............
SUNTRUST ROBINSON
552953 CC 3 |MGM RESORTS INTERNATIONAL........... .. | 09/24/2018. | HUMPHREY, INC. 522,261 507,000 | .......... 542,583 | ..o 85,546 | ...cooovvvrnnen. 0| e (4,065) | ..coovvernen (U (4,085) [ ...coonrreenad 0 | s 537,664 | ....ccocvvnnenn 0 .. (15,403) | ........ (15,403) | ....... 31,349 | 03/15/2023. | 3FE............
DEUTSCHE BANK SECURITIES
552953 CE 9 |MGM RESORTS INTERNATIONAL........... .| 09/05/2018. | INC .150,000 ....150,000 ..150,000 06/15/2025.
61913P AS 1 |MHL_05-1 .. | 09/25/2018. | SCHEDULED REDEMPTION......... ....14,701 02/25/2035.
59020U G9 0 [MLMI_05-ART...ooiiriirrirneierrerieerenininns .. 1 09/25/2018. | SCHEDULED REDEMPTION......... | covvereriririririnins 06/25/2036.
553498 A@ 5 |MSA SAFETY INCORPORATED .. | .. | 08/24/2018. | CALL TRANSACTION......c.crvvvrnvcn 12/20/2021.
617451 DR 7 |MSAC_06-HET.......cccoovvrirrerrrinnee v | .. [ 09/25/2018. | SCHEDULED REDEMPTION......... | covvvvirvrierriiniinnns 01/25/2036. | 1FM...........
P7077@ AH 7 |NASSAU AIRPORT DEVELOPMENT CO.. | D| 09/30/2018. | SCHEDULED REDEMPTION......... 03/31/2035. | 2FE............
NAVISTAR INTERNATIONAL
BHM1SP 19 0 |CORPORATION .. | 09/25/2018. | Various. 252,585 251,335 11/02/2024.
64110L  AQ 9 |NETFLIXINC....coovoeremiercrririnerierieninens .. | 09/28/2018. | Various. 304,881 303,000 | ....... L0 20 ] e ceeveeenn 11/15/2028.
013104 AC 8 |NEW ALBERTSONS INC......ccorvrmrrrrirnnnne .. 1 09/28/2018. | HILLTOP SECURITIES.. 87,250 | .ooverne 100,000 | .......... 100,250 | .ovvevirnene 100,234 | coovvrerinn (V10 (15) ] wovvererrennnn (V1 I ((15)] I (V) I 100,219 | v (V] (12,969) | ........ (12,969) | ......... 2,303 | 06/15/2026.
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013104 AF 1 |NEW ALBERTSONS INC .| 09/27/2018. | BARCLAYS CAPITAL INC 91,025 | .......... 110,000 107,901 | 0 | 88 | 0 {88 [0 | 107,988 [0 | (16,963) | ........(16,963) | ......... 1,366 |08/01/2029.
651290 AQ 1 |NEWFIELD EXPLORATION CO.. .| 09/26/2018. | BNP PARIBAS SECURITIES CORP| ........cccovvemrrireries | covrernnas 197,870 | .oovvenee 188,000 197,643 |0 | i (981) | 0 | e (981) {0 | 196,682 | 0 | 1,188 | ...........1,188 | ....... 13,131 | 07/01/2024.
670001 AA 4 |NOVELIS CORP. .. | 09/24/2018. | Various............cc...... 248,760 246,000 | ..........256,140 | .............. 166,334 | .0 | e cn(1,072) | i [ (1,072) |0 | 254,512 | 0 | (5,752) | e (5,752) | e 14,951 | 08/15/2024.
629377 BY 7 |NRGENERGY INC. ...|.. [ 07/16/2018. | CANACCORD GENUITY, INC........ 90,640 88,000 | ............92,265 | ...... 92,027 | vooereerrerecns0 | eieeeee(B42) [ a0 | e (542) [0 | 91,485 [0 [ (845) | . (845) | 3,926 | 05/01/2024.
BHM1UM HU 0 [NRGENERGY INC.....ccccovvumrirrrnrrirerirs .. | 09/29/2018. | Various............c....... JRSSUTRIUPIN RO 160,695 | .......... 160,495 06/30/2023.
64829 AA 1 |NRZT_17-1A .| 09/01/2018. | SCHEDULED REDEMPTION... .180,700 02/01/2057.
64828C AY 5 [NRZT_18-2..coiriiririeirerieeinenieeineens .| 09/01/2018. | SCHEDULED REDEMPTION... 02/01/2058.
64032L AD 3 |NSLT_08-3 .. | 08/27/2018. | SCHEDULED REDEMPTION......... 11/25/2024.
67059T AC 9 |NUSTARLOGISTICS LP ... |.. | 09/24/2018. | JP MORGAN SECURITIES LLC..... | ... 96,030 97,000 97,895 | .... 97,816 | 0 | e (137) | 0 | s (137) | 0 | 97,679 | 0 | cnn(1,649) | e n(1,649) | e 5,311 | 02/01/2022.
62947Q AT 5 |NXP BV/INXP FUNDING LLC........ccccomnrrnnee D 09/25/2018. | MORGAN STANLEY & CO. LLC.... [ .coevrserrmrirrrrverires | corrernen 442293 | .......... 439,000 | .......... 442,841 | o 0 06/15/2022.
68233) AD 6 |ONCOR ELECTRIC DELIVERY COLLC... |.. | 09/01/2018. | MATURED........ reveeeerensnenenes | e 1,000,000 | ....... 1,000,000 | ....... 1,054,430 09/01/2018.
688239 AE 2 | OSHKOSH CORP.......cccosierrrieirerinniinns .. | 09/24/2018. | SUMRIDGE PARTNERS, LLC........ 275,678 267,000 | .......... 279,430 03/01/2025.
70014L  AA 8 |PARK AEROSPACE HOLDINGS LTD....... D| 09/25/2018. | UBS SECURITIES LLC SRR 176,750 | .......... 175,000 08/15/2022.
69327R  AG 6 |PDC ENERGY INC......ccosvvrmririrrerierinens .1 07/19/2018. | BMO CAPITAL MARKETS CORP.. | ....ccomvvemrrrnerieriras | cevernn 194,930 | ..cooone. 193,000 09/15/2024.
PIPELINE FUNDING COMPANY LLC -
724060 AA 6 |ABS .1 07/15/2018. | SCHEDULED REDEMPTION......... [ ooeverevercerrrinnnnes | worerercens 18,992 | .vvveneee 18,992 | .ovcrennee 22,276 | oo 0 01/15/2030.
737446 AK 0 |POST HOLDINGS INC......ccoorvveriiririiinnns .1 07/17/2018. | HSBC SECURITIES (USA) INC...... [ oeeervrerrieericrires | v 192,610 | .ooovenes 206,000 | .......... 204,455 | .oooiiiind (V1 (01 IO 78 | e (1 YT I (1 I 204,533 | ..cocovrirns 0 08/15/2026.
BHM1UC 94 9 |POST HOLDINGS INC .. | 09/24/2018. | SINKING FUND TRANSACTION....| ... 580 580 580 580 0 . 05/24/2024.
70069F CW 5 |PPSI_04-MHQ1 .1 09/25/2018. | SCHEDULED REDEMPTION......cc. | covvrevereereemneinenns | evereeens 154,933 | ......... 154,933 | .cooonee 142,475 154,933 . \ 12/25/2034.
740212 AE 5 |PRECISION DRILLING CORP 09/04/2018. | RBC CAPITAL MARKETS, LLC...... RSN SR 546,252 | .......... 536,857 12/15/2021.
745867 AP 6 |PULTE HOMES INC .. |..|09/28/2018. | SUMRIDGE PARTNERS, LLC........ v | s 144,105 | .......... 150,000 | ......... 05/15/2033.
750236 AU 5 |RADIAN GROUP INC......c.oovvvrrrerirerirnns ..107/19/2018. | JP MORGAN SECURITIES LLC..... | ... 245,119 255,000 | .......... 259,386 10/01/2024.
76112B VS 6 |RAMP_05-EFC2.. .. | 09/25/2018. | SCHEDULED REDEMPTION......... [ ceveerreemrinerirerires | e 650,228 rernnnn.813,653 07/25/2035. | 1FM....
76113A AG 6 |RASC_06-KS1.... ... | .. | 09/25/2018. | SCHEDULED REDEMPTION... 35,307 | orrerrren35,307 | v 31,600 02/25/2036. | 1FM...........
75406W  AD 3 [RASC_06-KSB.......cocovvrrrrerrrrirerrnnrririninnns .. 1 09/25/2018. | SCHEDULED REDEMPTION......... | cevovvvrernriernirneires | vvererines 77,750 | oo 77,750 | oo 68,858 08/25/2036. | 1FM...........
RAYMOND JAMES &
754730 AF 6 |RAYMOND JAMES FINANCIAL INC......... .| 07/30/2018.| ASSOCIATES, INC. [ .reneeneiens | e 1,250,568 | ....... 1,225,000 | ....... 1,270,424 | ........... 1,269,957 | oo (01 I (447) | coorrnnd (01 (447) | oo (U I 1,269,510 | ..ccovvevnnens 0 ... (18,942) | ........ (18,942) | ....... 63,333 | 07/15/2046. | 2FE............
RECKITT BENCKISER TREASURY CITIGROUP GLOBAL MARKETS,
75625Q AC 3 |SERVICE D|09/04/2018.|INC e | e 289,077 | .......... 300,000 | .......... 299,718 | oovvrrrne 299,746 | ..ooovvrrnnn (0 OO 37 | e (1 37 | 0 | s 299,782 | ..o 0 ... (10,705) | ........ (10,705) | ......... 4,988 | 06/24/2022. | 1FE............
RECKITT BENCKISER TREASURY CREDIT SUISSE SECURITIES
75625Q AD 1 |SERVICE D| 09/05/2018. | (USA) LLC 222,834 234,000 | .......... 233747 | oo 233,764 | oo (U IR 23 | e (1 I 23 | s 0 | oo 233,787 | .o 0 .. (10,954) | ........ (10,954) | ......... 4,487 | 06/26/2024. | 1FE............
KEYBANC CAPITAL MARKETS,
771196 BB 7 |ROCHE HOLDINGS INC.......ccooovvvererirnnne | 07/18/2018.]INC. s | e 1,386,896 | ....... 1,400,000 | ....... 1,418,676 | ........... 1,410,528 | ....occvonennd 0| e (1,490) | ..vovvernees (VI (1,490) [ ..o [V I 1,409,038 |.....cccounne. 0 ... (22,142) | ........ (22,142) | ....... 32,535 | 09/29/2021. | 1FE............
77340R  AD 9 |ROCKIES EXPRESS PIPELINE LLC......... ..107/17/2018. | GOLDMAN SACHS & CO LLC....... [ .oveerreeecmrinerrcrires | cevveinn 127,865 | .......... 107,000 | ..cooonee 125,088 | ..ooovvvrrinnee 74,199 | oo, (01 I (PZ X)) I (U (PZ ) I (1 I 124,806 | ...ovveennnncd 0 [ e 3,059 | v 3,059 | ......... 6,502 | 07/15/2038. | 3FE............
MARKET AXESS TRADING
77340R  AM 9 |ROCKIES EXPRESS PIPELINE LLC......... .| 07/30/2018. | PLATFORM [ | v 104,643 | ............ 90,000 | .coouuvne 97,200 | .ovvvrrcrirns 97,109 | ovvvreriens (V18 [CC1C) ) — 0 | o (112 S (1 I 97,020 | ..o 0 { e 7,623 | oo 7,623 | ......... 4,916 | 04/15/2040. | 3FE............
ROYAL BANK OF SCOTLAND GROUP
780097 BE 0 |PLC D 08/09/2018. | BARCLAYS CAPITAL INC......ccoeves [ worerermrernenrrrinirnes | vveens 2,128,953 | ....... 2,180,000 | ....... 2,180,000 0 0 2,180,000 0 |.....(51,047) | ........(51,047) | ....... 56,380 | 05/15/2023.
81376E AC 9 |SABR_OB-NC2.......ccoorireieiciineieeiins .| 09/25/2018. | SCHEDULED REDEMPTION......... | ... 25,742 25,742 24,330 | covreeennn24430 | 0| 1,312 | 0 | 1,312 [ (1 I 25742 | ..o 0. JOTORTRTRPOROIN | N ISR 378 | 03/25/2036.
78573N  AA 0 |SABRE GLBL INC ..109/21/2018. | BARCLAYS CAPITAL INC......cocovver | vrvrvererrrerivinereninns | cvrveiins 101,000 | .......... 100,000 101,875 | oo 101,295 | a0 [ e 71 | il | s 271) | oo (V1 I 101,024 | .o (1 I (V2] [— (24) | oveve. 5,076 | 04/15/2023.
80282K AE 6 |SANTANDER HOLDINGS USAINC.... . | 09/26/2018. | Various. ,038,571 | ....... 3,065,000 3,078,625 (886) 0 3,074,964 01.....(36,392)] ........(36,392) | ..... 132,264 | 07/17/2025.
CITIGROUP GLOBAL MARKETS,
80282K AP 1 | SANTANDER HOLDINGS USA INC.......... L] 09/13/2018. ] INC e | e 1,444,410 | ....... 1,500,000 | ....... 1,497,385 | oo (U (V1 T 121 | e (U I 121 | [V [ 1,497,506 |.....cccoonne. 0 ... (53,096) | ........ (53,096) | ....... 44,733 | 07/13/2027. | 2FE............
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805564 RM 5 | SAST_05-1 .. | 09/25/2018. | SCHEDULED REDEMPTION......... [ coeverrerreinrinerires | cvvreeeirnens 2,788 ..2,788 113 0 2,788 0 05/25/2035. | 1FM....
80556X AA 5 |SAST_06-2 .. | 09/25/2018. | SCHEDULED REDEMPTION... rennnn 128,652 128,652 | oo 121,697 | 122,895 | 0 | 5,757 | 0 | 5,757 | oo 0 | s 128,652 | .cooovverernnad 0 09/25/2036.
L8038* AA 4 |SBM BALEIA AZUL SARL... 09/15/2018. | SCHEDULED REDEMPTION.......... | overevenreiererineienins | vrirrenns 174,960 | .......... 174,960 | oo AT4118 | 174,120 | 0 | 840 | iinl0 | e 840 | ..o (VI I 174,960 | ..ovvvvvennans 0 09/15/2027.
80283N AG 4 |SDART_14-1 ...| .. 07/15/2018. | SCHEDULED REDEMPTION... OO I 2,383,815 | ....... 2,383,815 | ....... 2,415,941 | ... (5,003) 0 2,383,815 0 04/15/2020.
81211K AV 2 | SEALED AIR CORPORATION........cccovvunne .. | 09/25/2018. | BARCLAYS CAPITAL INC......ovvvvees [ corrrirnrrinniiesiiieines | e 187,395 | ..ccoooue. 186,000 | .......... 194,396 | ..ocooovvrenne 193,502 | cooovvreriinnn 0| e [R0CE:) | —— (10 (1,038) [ ..o (0 I 192,464 | ...ccovennnnd 0 12/01/2022.
817450  AA 6 |SEMT_13-11 s .| 09/01/2018. | SCHEDULED REDEMPTION... 27,211 27,211 25,901 | ciovereerrnn26,155 | iviiiend0 | 1,056 | 0 [ 1,056 [0 | 27,211 | 0 09/01/2043.
81746N CB 2 |SEMT_16-3 .| 09/01/2018. | SCHEDULED REDEMPTION... 4,024 0 . 11/01/2046.
81746N CC 0 |SEMT_16-3 ..109/01/2018. | SCHEDULED REDEMPTION 3,039 0 (11 IS (V1 I 81 | 11/01/2046.
SENSATA TECHNOLOGIES UK
81727T AA 6 |FINANCING D| 09/24/2018. | BARCLAYS CAPITAL INC 526,875 | .......... 500,000 | .......... 505,875 | ..coovrrrnn 503,721 | oo (01 I [20) ) I (0 ((:20) ) I— (0 I 502,901 | .oovvrrrnncns 0. 23,974 | ......... 23,974 | ....... 36,484 | 02/15/2026. | 3FE............
MUFG SECURITIES AMERICAS
78412F AP 9 |SESILLC .| .. [07112/2018. | INC 335,380 | .......... 328,000 | .......... 335,812 313 | 13,697 | 12/15/2021.
83608N AU 5 |SNDPT_14-1A-AB C|07/18/2018. | SCHEDULED REDEMPTION ,000,000 | .......4,000,000 | .......4,000,000 | ..........4,000,000 | ....cccoceeveeO | w0 | v | 0 0 [ 004,000,000 | o0 | i | 0 | 105,043 | 04/18/2026.
83608N AW 1 |SNDPT_14-1A-ABS... .. |C|07/18/2018. | SCHEDULED REDEMPTION... 960,000 | .......... 960,000 | .......... 960,000 JEOTURURRTONN | I (PP 30,670 | 04/18/2026.
84519 AG 9 |SOUTHWEST POWER POOL INC............ .. | 09/30/2018. | SCHEDULED REDEMPTION......... [ oovvvrevereirnriinniinns | e 75,000 | .oorernees 75,000 | .ooorernees 75,000 | cooorrererennn 75,000 | o0 | cviiiieiienn0 0 | 0 [0 | 75,000 [0 [0 | 0 | e 1,828 [09/30/2024. [ 1..........c...c.
MARKET AXESS TRADING
845467 AH 2 |SOUTHWESTERN ENERGY COMPANY.. |..|07/16/2018. | PLATFORM | | e 671,629 | ......... 700,000 | .......... 663,467 | .ooovrreicinnd (V1 0 | oo 3711 | (11 I 3711 | e 0 | oo 667,172 | .o 0 { e 4457 | v 4457 | ... 17,555 | 03/15/2022. | 3FE............
CREDIT SUISSE SECURITIES
845467 AM 1 | SOUTHWESTERN ENERGY COMPANY.. | .. | 09/24/2018. | (USA) LLC 181,000 | ........ 187,339 | oo 118,978 | 0 | ciiiend(592) | 0 | e (892) 0 | 186,643 | 0 | 4,367 | e 4,367 13,613 | 04/01/2026.
84860Y AA 6 |SPMF_14-2A......coiiiinereresicienns ..|09/01/2018. | SCHEDULED REDEMPTION......... DA2,212 | 12278 | 12,245 | 0 | e (B2) | 0 [ e (32) 0 | 12,212 0 [0 | 0 | 510 | 03/01/2041.
BANC OF AMERICA SECURITIES
85172F AF 6 | SPRINGLEAF FINANCE CORP.. .| 09/25/2018. | LLC ..331,250 | . .300,000 | ..........337,630 | .oeeeeeren299,875 | o0 | ieend2,732) | 0 e (2,732) 0 | 0325081 |0 | 6,169 | i 8,169 | 22,779 | 10/01/2023.
BHMINU ER 0 |SPRINT COMMUNICATIONS INC.. .| .. [ 09/15/2018. | Various.................... s | s 412,367 | ..ovoun 411,345 | ... 812,404 | 411345 | 0 ] 0 [0 | 0 [0 | 411,345 |0 ] 1,022 1,022, 13,675 | 02/02/2024.
85207U AF 2 [SPRINT CORP.....cccovriirrerierireersniseinne .. | 08/20/2018. | WELLS FARGO ADVISORS, LLC.. |... 306,735 286,000 | ..........310,540 | .............308,094 | ..oocevvviincn0 | ovieecn(2,114) | 0 | iincn(2,114) |0 [ 0 305,980 |0 | i 755 | 755 | e 21,812 | 09/15/2023.
MARKET AXESS TRADING
85207U AH 8 |SPRINT CORP .. | 09/27/2018. | PLATFORM [ESTTUSRRUIN RO 145,384 | .......... 140,000 | .......... 140,525 | .oocvevvvverrerrnen0 | i | (@) | 0 | (A1) ] 0 | oo 140,484 | ..o 0| 4,901 | 4,901 | 2,937 | 06/15/2024.
85208N AA 8 |SPRINT SPECTRUM CO I/ Il /I LLC....... | .. | 07/18/2018. | BARCLAYS CAPITAL INC.............. IOV I 5,954,142 | ....... 5,984,063 | ....... 6,013,637 (3,238) 0 6,003,724 0....(49,582)| ........(49,582) | ..... 113,421 | 09/20/2021.
86024T AA 5 |STEVENS HOLDING COMPANY INC....... .. | 09/28/2018. | GOLDMAN SACHS & CO LLC....... 22,358 22,000 22,000 | ovvererrnrrnerieen0 [0 | 0 0| s (U IR (U I 22,000 |..cocrrrinne 0 {358 | o358 | e 4 110/01/2026.
STONEHENGE CAPITAL FUND
86203# AA 8 |CONNECTICU ..109/15/2018. | SCHEDULED REDEMPTION......... | cevevreeererrnnisrienines | cvervniirinnns 1,061 | oo 1,061 | oo 1,061 | oo 1,061 | v (010 (V1 I 0 0 0 1,061 0 (V1 IS [V I 64 | 12/15/2025.
STONEHENGE CAPITAL FUND
86197@ AA 8 [NEBRASKAI .1 09/15/2018.| SCHEDULED REDEMPTION......... [ oovvorerereirniinniinns | corererenns 42,603 | ... 42,603 | ... 42,603 | oo 42,603 | oo (11 (V1 IO [0 I (U I (0 IO 42,603 | ..cocoovrrnnen. (V10 N (V1 IS 0| e 2,294 1 03/01/2019.
STONEHENGE CAPITAL FUND NEVADA
86198* 9 |FUN .| 07/31/2018.| SCHEDULED REDEMPTION......... [ ooevererereererinninns | corerireens 39,864 | ..o 39,864 | oo 39,864 | oo 39,864 | ..cooovirennens (V1 T (V1 IO (1 I (1 I (1 I 39,864 |...cccovrennn 0 01/31/2020.
86765L AK 3 |SUNOCO LP .1 07/18/2018. | TD SECURITIES (USA) LLC.......... . R 02/15/2026.
84751P ET 2 |SURF_05-BC1.... ... | .. | 09/25/2018. | SCHEDULED REDEMPTION......... weer | evreennnn 77,000 77,000 | e 77,000 | .... ....77,000 L0 12/25/2035.
87166F AA 1 | SYNCHRONY BANK.......ccooomvrinrirrrinrinns ..107/13/2018. | RBC CAPITAL MARKETS, LLC...... 240,220 250,000 | .......... 248928 | .............. 249,038 | ..coorvrirnnnns (V1 T M| (U I L (U I 249,149 | ...coovvnnne. 0 06/15/2022.
CITIGROUP GLOBAL MARKETS,
87165B AG 8 |SYNCHRONY FINANCIAL.........ccovvererrrrnnee L |07M12/2018.{INC e | 200,864,266 | ..........880,000 | ..........882,283 | ............881,835 | o0 | e (112) | 0 | e (112) [0 | 881,723 | 0 (17,457) | ........ (17,457) | ........ 38,830 | 07/23/2025.
878742 AE 5 | TECK RESOURCES LTD 08/01/2018. | JP MORGAN SECURITIES LLC..... | ... 1,431 L1431 L 17,162 | 10/01/2035.
879369 AE 6 | TELEFLEXINCORPORATED. .. | .. [ 07/18/2018. | JP MORGAN SECURITIES LLC..... | coeovvrrrerirerirnenivnins | e 170,621 | 11100 173,000 | 174,337 | 139,250 | o0 [ e (131) | i | e (131) 0 | e 174,168 |0 [ i (3,547) | e (3,547) | e 5,365 | 06/01/2026.
88031V AA 7 | TENASKA GATEWAY PARTNERS LTD.... |.. | 09/30/2018. | SCHEDULED REDEMPTION......... | ccevervrererivrvererinns | verreenn.89,906 | ..........89,906 | ... 76,338 | oiiirernnn83,306 | o0 | 8,600 | o0 | 8,600 |0 | 89,906 | i [0 | il | s 4,081 | 12/30/2023.
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TESORO LOGISTICS LP/TESORO JANNEY MONTGOMERY SCOTT
88160Q AM 5 |LOGIST .1 07/18/2018. | LLC 881,654 828,000 | .......... 889,348 | .....ccoovne 878,444 | ...ccovvvvnne. 0 | e (5,876) | ..cvvrrernenn (U R (5,876) [ ..ocevrrrennad 0 | o 872,568 | ... 0 { e 9,087 | oo 9,087 | ....... 37,976 | 05/01/2024.
87264A AP 0 |T-MOBILE USAINC.... .. | 09/24/2018. | UBS SECURITIES LLC e | o 652,323 | ......... 622,000 | ..........628,429 | ............627,809 | ..ooovricvriec0 [ rviiieeena(700) | o0 | eiieiieeeed(700) | 0 [ 627,109 | iennl0 [ 0025,213 | 025213 | 50,856 | 01/15/2026.
87264A AQ 8 |T-MOBILE USAINC.... . | 08/20/2018. | BARCLAYS CAPITAL INC......vvveee | corrrerireerneeineinenes | cvereeens 187,788 | .......... 181,000 | ..........192,950 | .ooereeernn192,490 | o0 | e 2,128) | 0 | eeeen(2,128) | 0 | 190,361 | iieinl0 | ceen(2,574) | oo (2,574) | e 10,020 | 04/15/2024.
CITIGROUP GLOBAL MARKETS,
88947E AR 1 |TOLL BROTHERS FINANCE CORP.......... L 09/26/2018. | INC e | e 460,980 | .......... 468,000 | .......... 474,493 | .............. 474,002 | ..ooovvvenennd (0 I (GY£)) I (U I (C£) ) I (U I 473524 |.....ccco0nl0 | n(12,544) | ........(12,544) | ....... 19,836 | 11/15/2025.
89153V AG 4 |TOTAL CAPITAL INTERNATIONAL SA..... D | 09/24/2018. | JP MORGAN SECURITIES LLC..... | ceocveerveirerrcrirenes | cevi 1,511,520 | ....... 1,500,000 | ....... 1,496,175 | .oovvvenee 1,497,607 | oo (V1 264 | oo (1 IR 264 | .o (U I 1,497,871 | .0 | 13,649 | ... 13,649 | e 66,446 | 01/15/2024.
89153V AL 3 |TOTAL CAPITAL INTERNATIONAL SA..... | D | 09/24/2018. | JP MORGAN SECURITIES LLC..... | ceovrervreerireriverinns | v 2,706,854 | ....... 2,680,000 | ....... 2,659,873 2,668,144 | ...............0 | ......38,709 | .........38,709 | ....... 96,592 | 04/10/2024.
89417E AF 6 |TRAVELERS CO INC.....ccovvivvrrnrrrrcrrens .. | 08/28/2018. | OUTSIDE MANAGED ACCT.......... [ESTTUUIN IR 476,658 | .......... 465,000 | .......... 518,675 | ovvvrverere e AT5,775 | 0 [ iiecn(4,968) | o0 | i (4,968) | o0 [ i 470,808 |................0 | .........5,850 | ...........5,850 | ....... 20,424 | 06/02/2019.
G8967# AF 0 | TRITON CONTAINER INTERNATIONAL... | .. | 09/30/2018. | MATURED........ 571,429 571,429 571,429 [0 [0 | 0 | 21,886 | 09/30/2018.
90270Y BE 8 |UBSBB_13-C5......ccoovvmmrrrerirmrirneerrriniiens .| 08/01/2018. | SCHEDULED REDEMPTION......... [ cocverevercerrrienirinns v 17,917 L7917 . L0 LA7,917 JRPTURURRPROTR | I SR 404 | 03/01/2046.
907818 DA 3 |UNION PACIFIC CORP.......ccocoormrerrririinne .| 08/15/2018. | MATURED........ [EOTURRTRIN PPN 13,707,000 | ..... 13,707,000 | .....13,859,469 | ......... 13,720,502 | ..o (V1 (13,502) | ..vovvereens (1 (13,502) [ ..oveonernnennd 0| v 13,707,000 |....ccocovnneen. (V10 N (V1 IO 0. 781,299 | 08/15/2018.
UNITED RENTALS (NORTH AMERICA) BANC OF AMERICA SECURITIES
911365 BE 3 |INC L 08/31/2018. |[LLC e | e 413,500 | .......... 400,000 | .......... 426,341 | oo 824917 | 0 | e (2,434) | 0 [ (2,434) |0 | 422,483 |0 (8,983) | i (8,983) | 22,847 | 09/15/2026.
913903 AT 7 |UNIVERSAL HEALTH SERVICES INC...... .. | 08/30/2018. | WELLS FARGO ADVISORS, LLC.. | ... 326,000 326,000 | .......... 328,566 | ....cocovvrierriieenen0 | 0 [ iiiecna(192) | i | i (192) | 0 | 328,374 | 0| (2,374) | e (2,374) | 12,361 | 06/01/2026.
92868L  AA 9 |VALET_18-1 ..o .| 09/20/2018. | SCHEDULED REDEMPTION......... [ oceereverceririnirnes | e 1,951,314 | ....... 1,951,314 | ....... 1,951,314 | i |0 [0 [0 | 0 0 | 1,951,314 |0 [0 | 0 [ 10,381 | 07/22/2019.
92343E AF 9 |VERISIGN INC ..108/21/2018. | SUMRIDGE PARTNERS, LLC....... | covvererrrervineireriens | cviveins 104,030 | .......... 103,000 | ..o 103,386 | oo [0 [ (83) | cviecn0 | e (83) | 0 [ 103,343 |0 | 687 | 68T | 3,864 | 05/01/2023.
92532W  AA 1 |VERSUM MATERIALS INC .| 09/25/2018. | UBS SECURITIES LLC 230,803 226,000 | .........232,780 | .cccc0eren231,828 | o0 | cieeeenn(665) | 0 | i (665) | 0 | 231,163 |0 [ (361) | e (361) | 12,844 | 09/30/2024.
VERTIV INTERMEDIATE HOLDING I
BHM1PY VL 4 [COR .| 09/15/2018. | JP MORGAN SECURITIES LLC..... | ... 320,598 322,000 | .......... 321,598 | oo (V1 IO (01 I 18 | (V1 I 18 | (V1 IS 321,616 | .o 0 [ (1,018) | ovvvee. (1,018) | ... 3,405 | 11/30/2023.
927804 FH 2 |VIRGINIA ELECTRIC AND POWER CO.... | .. | 08/28/2018. | OUTSIDE MANAGED ACCT......cc.. | overererermeerrersernes | reeens 2,037,040 | ....... 2,000,000 | ...... 2,172,920 | .cooovrnee 2,033,037 | coovvrienrnnn 0 s QLK) — (U (14,439) 0 2,018,598 0 06/30/2019.
BHM1v8 M1 8 |VISTRAENERGY CORP.......cccovvvirrrniinee ..109/28/2018. | SINKING FUND TRANSACTION....| ... 1,778 0 12/01/2025.
924279 AE 2 |VSAC_13-1 .. | 09/28/2018. | SCHEDULED REDEMPTION......... revrnrenneensrnenens | oo 12,8844 | 12,844 | 12,844 | 12,884 | 0 |0 | 0 0 04/30/2035.
92922F 4R 6 |WAMU_05-AR13 .. | 09/25/2018. | SCHEDULED REDEMPTION... . 10/25/2045.
92925C BD 3 |WAMU_05-AR19 ... |.. | 09/25/2018. | SCHEDULED REDEMPTION... . L1731 10,324 11,731 12/25/2045.
941070 AA 1 |WASTE PROUSA INC.....ccocommrirmrrrcrireens .. | 09/28/2018. | WELLS FARGO ADVISORS, LLC.. |... 204,838 210,000 | .......... 208,220 | o0 | 0 [ 86 | 0 |86 |0 | 208,306 | .....ocvrreenn 0 02/15/2026.
94946T AC 0 |WELLCARE HEALTH PLANS INC............. .. 1 09/24/2018. | BARCLAYS CAPITAL INC......cocovver | covrererrrerneseireniens | v 114,695 | .......... 113,000 04/01/2025.
BHM1VB S1 5 | WESTERN DIGITAL CORPORATION....... .| 09/29/2018. | Various............cc...... 265,381 265,051 04/29/2023.
WESTINGHOUSE AIR BRAKE
960386 AN 0 | TECHNOLOGIE ..109/13/2018. | JP MORGAN SECURITIES LLC..... | cvoverervercvirnrirerinns | s 3,509,928 | ....... 3,512,000 | ....... 3,505,152 | ..ovovvvriniiirninand (V1 IO (018 9 | i 0 9 0 3,505,161 03/15/2024. | 2FE............
9497EM AG 0 |WFHET_05-4.. .. | 09/25/2018. | SCHEDULED REDEMPTION......... [ covcereeenermerierirns | werverenes 305,898 | ......... 305,898 ....286,206 ..305,898 12/25/2035. | 1FM....
963280 BE 3 [WHLS_18-1A.. ... | .. | 09/20/2018. | SCHEDULED REDEMPTION... e | s 935,644 | .......... 935,644 | .........935,644 ..935,644 07/20/2019.
96042B  AJ 2 |WLAKE_16-2A.......oovmricerininrrcrireniens .| 07/17/2018. | WELLS FARGO ADVISORS, LLC.. [ ...ccosvvemrrrerirerirns | wevveren 749,883 | ......... 750,000 | .......... 749,980 | ..o 749,992 | o0 [ i | 0 | i |0 | 749,996 05/17/2021.
96042L AF 8 |WLAKE_16-3A.... .| 07/17/2018. | WELLS FARGO ADVISORS, LLC.. [ ...ccconevenrinerrerires | cereinnes 300,973 | .......... 300,000 | .......... 299,976 . 01/18/2022.
98163E AA 4 |WOART_18-C ... |.. [ 09/17/2018. | SCHEDULED REDEMPTION......... JROT I 1,168,801 | ....... 1,168,801 | ....... 1,168,801 | ... .0 . 1,168,801 08/15/2019.
98212B AE 3 |WPXENERGY INC.....cocooereerrrirncrirerins .. | 09/25/2018. | Various............ccc..... 201,125 200,000 | .......... 197,820 | .ovvvvererieriens (V1 0 | s 145 | oo (1 I 145 | oo 0 | s 197,965 09/15/2024.
CITIGROUP GLOBAL MARKETS,
BHM1US N5 5 |XPOLOGISTICS INC......oovmivrimiininirinns .. | 09/29/2018. | INC 332,063 330,000 | .......... 330,864 | .o 0 [ s | i (864) | o0 | i (864) | o0 | i 330,000 | ..o | 2,063 | .o 2,063 | ........ 7,426 | 02/23/2025. | 3FE............
3899999. Total - Bonds - Industrial and Miscellaneous ....341,525,568 |....331,778,042 | ....336,663,606 236,310,221 336,484,024 ..4,554,839 |....4,554,839 | 12,574,816 XXX XXX
8399997. Total - Bonds - Part 4 .[....511,062,696 |....496,225,146 |....506,362,067 | ....... 282,605,495 | .........4,040 | ....(262,431) | ...ocooirenc0 |0 (258,392) | o0 | 505,680,131 .0 ].4,895,861 |..... 4,895,861 | 15,789,471 XXX XXX
8399999. TOI = BOMAS. ..ttt eE i E R ....511,062,696 |....496,225,146 |....506,362,067 | ....... 282,605,495 | .........4,040 | ....(262,431) | .coocooerenns0 |0 (258,392) | o0 | 505,680,131 | ..cocovvrrnnnd 0 [.4,895861 |..... 4,895,861 | 15,789,471 XXX XXX

Common Stocks - Industrial and Miscellaneous

011642 10 5 |ALARM.COM HOLDINGS INC................ [T 09/1412018. |BARCLAYS CAPITAL INC....co. | o 9,280.000 | ........ 524343 | XX | 525,155 | s 0 0] o 0] o 0] o 0 0 525,155 | oo 01| (812)] 0] XX [Uooon
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

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

2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
12 13 14 15
F Current Bond
0 Year's Interest /
r Current | Other-Than- Total Foreign Foreign Stock Stated NAIC
ei Prior Year Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Designation
g| Disposal Number of Book/Adjusted (Amortization) | Impairment | in B./A.C.V. Change in | 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 | Accretion | Recognized |  (11+12-13) B./A.C.V. Disposal Date | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
HIMCO OPERATIONAL
41653L 20 6 |HARTFORD QUALITY BOND ETF............ .| 09/21/2018.| TRANSACTION | ... 390,000.000 | ..... 19,043,770 XXX ...19,594,770 | ........19,671,600 | .......(76,830) | .ccoovrrverirec0 | o0 | e (76,830) [ oo 0| e 19,594,770 | ..ccvovvrnnens 0 |....(551,000) XXX [V
753422 10 4 |RAPID7INC....cccoiiiiiriiiiririrssissisnissrsnis .. 109/20/2018. | BARCLAYS CAPITAL INC....c.cocoover | covvernns 3,095.000 | .......... 109,730 XXX | 118,248 | o0 [0 0 | 0 | 0 [ [V 118,248 | ..o 0 [ (8,518) XXX Ui
9099999. Total - Common Stocks - Industrial and Miscellaneous.. 9,677,843 XXX ..20,238,173 0 20,238,173 0 |....(560,330) XXX XXX
Common Stocks - Mutual Funds
298706 84 7 |AMERICAN EUROPACIFIC GRTH R4...... .| 09/30/2018. | DIRECT WITH ISSUER XXX 0 XXX
355148 82 6 |FRANKLIN SMALL CAP VALUER. .| 09/30/2018. | DIRECT WITH ISSUER.... .6,568.000 XXX XXX
416649 28 3 |HARTFORD DIVIDEND AND GRT R4....... .. 1 09/30/2018. | DIRECT WITH ISSUER.... .6,981.617 XXX XXX
416649 24 2 |HARTFORD INTL OPPORT R4................ .| 09/30/2018. | DIRECT WITH ISSUER 6.300 XXX 0 XXX
416649 39 0 |HARTFORD SMALL COMPANY FD R4..... ..109/30/2018. | DIRECT WITH ISSUER........ccovvver | v 7,889.993 | .......... 210,742 XXX e 162,907 | e [0 | 0 | 0| 0 0 | 162,907 | .o 0 | 47,834 XXX
00141M 59 8 |INVESCO MID CAP CORE EQR.............. .| 09/30/2018. | DIRECT WITH ISSUER 418.264 8,286 XXX 8,872 0 | e (586) XXX
00141L 50 9 |INVESCO SM CAP EQUITY FUNDR........ .| 09/30/2018. | DIRECT WITH ISSUER.... XXX L173251 [0 [ 15,387 XXX
416649 25 9 |HARTFORD TOTAL RETURN BON R4..... .| 09/30/2018. | DIRECT WITH ISSUER.... XXX 176,858 | .0 | (2,599) | .. XXX .
55272P 25 7 |MFS RESEARCH BOND FUND R3........... .. | 09/30/2018. | DIRECT WITH ISSUER XXX 426 [0 [, (15) XXX [
9299999. Total - Common Stocks - MUtUA! FUNDS.........c.iiiiiiiiniiiiiiins it | connies 1,033,763 XXX 944,564 944,606 |.....cccen0 | i 89,157 XXX XXX
9799997. Total - COMMON SEOCKS = Pt 4.t ssiins | eotissessssss sttt | eeeee 20,711,606 XXX ...21,182,737 | ... 9,671,600 21,182,779 .0 ]..471173) | .. (471,173)| .....395,744 XXX XXX
9799999. TOtal = COMMON SEOCKS. ... vtttsrteres ettt ks e eekseee ekttt | i 20,711,606 XXX 21,182,737 | e 19,671,600 | .....(76,830) | -ooovvvvieenc0 | o0 | (76,830) | oo | i 21,182,779 | .o 0 |...(471173) | ...... (471,173)| .....395,744 XXX XXX
9899999, Total - Preferred and COMMON SOCKS........iuuiiriieriiiisiisiisiins ceismissssssssessssssessnsssssnsssssesssssssssenssssssssssssssssssssssessansne | seon 20,711,606 XXX 21,182,737 | 19,671,600 . (76,830) | v 0| 21,182,779 | .o 0]..(4711173) | ...... (471,173) | ..... 395,744 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks................coceereeenee ....531,774,302 XXX ...527,544.804 | ....... 302,277,095 .(335,222) 0 526,862,910 0 |.4,424,688 |..... 4,424,688 | 16,185,216 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 3.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

Description

Purchased Options - Hedging Other - Put Optio

S&P IDX PUT @ 1206.55 11/13/20..........ccccc.......

S&P IDX PUT @ 1177.05 11/16/20.....................

S&P IDX PUT @ 1063.08 11/17/20......................

S&P IDX PUT @ 1431.25 10/21/22.....................

S&P IDX PUT @ 1426.25 10/21/22.....................

S&P IDXPUT @ 1410.77 10/21/22.....coovvcccvcvere

S&P IDXPUT @ 1411.60 10/21/22.....coovcccvcreres

S&P IDX PUT @ 1409.50 10/21/22......ovvcccvcrveree

S&P IDXPUT @ 1425.10 10/21/22.....covvcccvcceres

S&P IDX PUT @ 1412.30 12/18/20.....................

S&P IDX PUT @ 1431.68 12/18/20.....................

S&P IDXPUT @ 1381.80 12/18/20.......ocvcccccrreree

S&P IDX PUT @ 1370.00 11/18/22.....................

S&P IDX PUT @ 1350.00 12/18/20.....................

S&P IDX PUT @ 1455.67 01/20/23........coccc0cceree

S&P IDX PUT @ 2400 12/21/18.
S&P IDX PUT @ 2400 12/21/18.

S&P IDX PUT @ 2400 12/21/18.......ccvcvcvivivcvirene

S&P IDX PUT @ 2500 12/18/20.........cccecesevcvcreene

S&P IDX PUT @ 2500 12/18/20.

S&P IDX PUT @ 2500 12/18/20......cc0cc0eccrcevrrree

S&P IDX PUT @ 2700 06/20/25

S&P IDX PUT @ 2700 06/20/25

S&P IDX PUT @ 2800 06/20/25

S&P IDX PUT @ 2800 06/20/25.

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 Cost of | 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 of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./AC.V. ) | Accretion Items Exposure Entity end (b)
ns
BARCLAYS BANK
VAGLB Hedge - GMWB Derivatives..................... NA......... E. PLC G5GSEF7VJP5I70UK5573..... | 11/15/2010] 11/13/2020] ............0 |..291,398,000 | ....1,206.5500 | ...29,862,110 0 0 569,707 569,707 |...(1,087,274) 0 0 0 0 0003
DEUTSCHE
VAGLB Hedge - GMWB Derivatives..................... NA......... S BANK, AG TLTWFZYICNSX8D621K86..... | 11/16/2010] 11/16/2020] ............0 | ..148,540,131 | ...1,177.0500 | ....15,030,030 0 0 264525 | .| oo 264,525 | .....(523,371) 0 0 0 0 0003
DEUTSCHE
VAGLB Hedge - GMWB Derivatives.................... NA......... Eoee BANK, AG 7LTWFZYICNSX8D621K86..... | 11/17/2010{ 11/17/2020] ............0 | ..145,699,000 | ....1,063.0800 | ....12,402,600 | .......cccoccc..... 0 [ i 0 | 177,036 || o 177,036 | .....(374,251) 0 0 0 0 0003,
WELLS FARGO
VAGLB Hedge - Macro Hedge...........ccccccocceueruceces N/A......... | BANK KB1H1DSPRFMYMCUFXTO09. | 10/19/2012[ 10/21/2022] ............0 | ..203,596,869 | ....1,431.2500 | ...30,380,002 0 0 2,286,137 2,286,137 |...(1,998,309) 0 0 0 0 0002
BANK OF
VAGLB Hedge - Macro Hedge...........ccccooucvrvvecenns NAA......... S AMERICA, NA BATYDEB6GKMZO031MB27.. | 10/22/2012] 10/21/2022] ............0 |..204,310,619 [ ...1,426.2500 | ....30,400,002 0 0 2,269,741 2,269,741 | ...(1,987 431) 0 0 0 0 0002
DEUTSCHE
VAGLB Hedge - Macro Hedge...........ccccccoocvvvruerees NA......... | BANK, AG 7LTWFZYICNSX8D621K86..... | 10/23/2012| 10/21/2022] ............0 | ..206,553,130 | ...1,410.7700 | ...30,749,999 | .....cccccccc...... 0 [ i 0 ..2,219.205 | ... ] ........ 2,219,205 | ..(1,953,778) 0 0 0 0 0002.
VAGLB Hedge - Macro Hedge............cccccoocvvvuvenees NA......... | H— HSBC BANK USA  1IE8VN30JCEQV1H4R804...... 10/25/2012)10/21/2022] ............0 |..206,429,257 | ....1,411.6000 | ....29,899,861 0 0 2,221,901 | ... oo 2,221,901 |..(1,955,574) 0 0 0 0 0002.
VAGLB Hedge - Macro Hedge..........ccccccccccceceee. NA......... I HSBC BANK USA  1IE8VN30JCEQV1H4R804...... 10/26/2012)10/21/2022] ............0 |..206,738,139 | ....1,409.5000 | ...30,249,672 | ................... 0 [ e 0 ..2,215,088 | .| ........ 2,215,088 |...(1,951,027) 0 0 0 0 0002.
BARCLAYS BANK
VAGLB Hedge - Macro Hedge...........cccccooccuuuvucuees NA......... | PLC G5GSEF7VJP5I70UK5573..... | 11/01/2012( 10/21/2022] ............0 | ..204,473,977 | ...1,425.1000 | ....29,999,780 0 0 2,265,959 | ... | wcoovee 2,265,959 |...(1,984,914) 0 0 0 0 0002
JP MORGAN
VAGLB Hedge - Macro Hedge...........cccccooocevuvuunens NA......... E. CHASE BANK TH6GLXDRUGQFU57RNES7. | 11/05/2012] 12/18/2020] ............0 |..206,328,725 | ...1,412.3000 | ....28,440,000 0 0 809,027 | .| oo 809,027 |...(1,273,749) 0 0 0 0 0002
DEUTSCHE
VAGLB Hedge - Macro Hedge............cccooucereveeenns NAA......... S BANK, AG TLTWFZYICNSX8D621K86..... | 11/06/2012] 12/18/2020] ............0 | ..203,536,404 | ...1,431.6800 | ...27,899,998 [ .....cccoouvrrencn (V) IR 0840586 [ ...[ ..cccoecc 840,586 | ...(1,309,666) 0 0 0 0 0002
JP MORGAN
VAGLB Hedge - Macro Hedge..........coooovcvvvuvuienn NA......... - CHASE BANK 7H6GLXDRUGQFU57RNES7. | 11/09/2012| 12/18/2020] ...........0 |..210,883,276 | ....1,381.8000 | ....28,580,000 | .....cccoceccc.. 0 [ i 0| .. 760,600 | ... | coocceeee 760,600 | ...(1,217,865) 0 0 0 0 0002.
MORGAN
VAGLB Hedge - Macro Hedge........c.cccccooucuucrucnnes NA......... E. STANLEY INTER  4PQUHN3JPFGFNF3BB653... | 11/14/2012) 11/18/2022] ............0 |..212,697,228 | ....1,370.0000 | ...30,799,704 [ .....ccccooeurrenen 0 [ i 0]....2,147,359 | .| ... 2,147,359 |..(1,894,098) 0 0 0 0 0002
WELLS FARGO
VAGLB Hedge - Macro Hedge............cccooucvveveeenns NAA......... S BANK KB1H1DSPRFMYMCUFXT09. | 11/15/2012] 12/18/2020] ............0 |..215,850,359 | ....1,350.0000 | ...28,779,998 [ .....cccoverrreren (VN IR O | e TILT32 || 711,732 | ..(1,160,457) 0 0 0 0 0002
GOLDMAN
VAGLB Hedge - Macro Hedge..........ccccccccccecece. NA......... Ee SACHS INTL W22LROWP2IHZNBB6K528... | 01/08/2013] 01/20/2023 ............0 |..200,181,393 | ....1,455.6700 | ....29,638,591 | ......cccccoreen 0 [ 0]....2577678 |...| ........ 2,577,678 |..(2,159,242) 0 0 0 0 0002.
.| VAGLB Hedge - Macro Hedge E.......|HSBC BANKUSA 1IE8VN30JCEQV1H4R804...... 11/03/2017]12/21/2018] .. ..437,097,000 | ....2,400.0000 0 0 0. (12,628,102) | ... | -....(12,628,102) | ...(9,555,303) 0 0 0 0 0002.
.| VAGLB Hedge - Macro Hedge E......|CITIBANK NA... E570DZWZ7FF32TWEFAT76...|11/07/2017]12/21/2018] .. ..437,097,000 | ....2,400.0000 0 0 0. (12,648,995) | ... | ....(12,648,995)] ...(9,555,536) 0 0 0 0 0002.
BARCLAYS BANK
VAGLB Hedge - Macro Hedge...........cccccooccuvurueeees N/A......... Eoee PLC G5GSEF7VJP5I70UK5573..... | 11/08/2017 12/21/2018] ............0 | ..437,097,000 | ....2,400.0000 0 0 0. (12,650,487) | ... | -....(12,650,487) | ...(9,555,552) 0 0 0 0 0002.
BARCLAYS BANK
VAGLB Hedge - Macro Hedge...........ccccccocceueruceces N/A......... | PLC G5GSEF7VJP5I70UK5573..... | 06/13/2018| 12/18/2020] ............0 |..524,516,400 | ....2,500.0000 0 0 0. (7,892,675) | ... | .ccoe (7,892,675) | ...(7,892,675) 0 0 0 0 0002
JP MORGAN
.| VAGLB Hedge - Macro Hedge .| CHASE BANK THE6GLXDRUGQFU57RNEY7. | 06/14/2018] 12/18/2020] .. ..786,774,600 | ....2,500.0000 0 0 0. (11,930,563) | ... | -....(11,930,563) | (11,930,563) 0 0 0 0 0002.
JP MORGAN
VAGLB Hedge - Macro Hedge............cccccoocuvvruerers NA......... | H— CHASE BANK 7TH6GLXDRUGQFU57RNEY7. | 06/15/2018| 12/18/2020] ............0 |..262,258,200 | ....2,500.0000 0 0 0. (4,636,359) | ... | ...... (4,636,359) | ...(4,636,359) 0 0 0 0 0002.
JP MORGAN
OFFSET OFFSET. [ E....... CHASE BANK 7TH6GLXDRUGQFU57RNE7. | 06/25/2018]06/20/2025] ............0 |..107,817,260 | ....2,700.0000 0 0 0. (3,546,131) | ... | ..ccc. (3,546,131) | ...(3,546,131) 0 0 0 0 0001.............
OFFSET OFFSET. [ E.......... HSBC BANK USA  1IE8VN30JCEQV1H4R804...... 06/27/2018( 06/20/2025] ............0 | ..215,634,520 | ....2,700.0000 0 0 0| (6,595,586) | ... | ....... (6,595,586) | ...(6,595,586) 0 0 0 0 0001.............
OFFSET OFFSET. [ E.......... HSBC BANK USA  1IE8VN30JCEQV1H4R804...... 07/23/2018( 06/20/2025] .............0 | ..104,029,086 | ....2,800.0000 0 0 0| (1,694,284) | ... | ...... (1,694,284) | ...(1,694,284) 0 0 0 0 0001.............
OFFSET OFFSET. [E......... HSBC BANK USA  1IE8VN30JCEQV1H4R804...... 07/24/2018] 06/20/2025] ............0 | ..104,029,086 | ....2,800.0000 0 0 0. (1,823,580) | ... | ...... (1,823,580) | ...(1,823,580) 0 0 0 0 0001.............




1'9030

Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year Adjustment Hedge
Type(s) Strike Price, | Initial Cost of | 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 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./AC.V. ) | Accretion Items Exposure Entity end (b)
DEUTSCHE
RTY IDXPUT @ 1670 06/20/25 OFFSET OFFSET. [ E....... BANK, AG TLTWFZYICNSX8D621K86..... | 08/01/2018] 06/20/2025] ............0 |..101,794,260 | ....1,670.0000 0 0 0| (1,574,867)| ... | ......(1,574,867) | ...(1,574,867) 0 0 0 0 0001..coccern
JP MORGAN
MXEA IDX PUT @ 1990 06/20/25 OFFSET OFFSET. [E......... CHASE BANK 7TH6GLXDRUGQFU57RNEY7. | 08/08/201806/20/2025] ............0 | ....98,679,950 | ....1,990.0000 0 0 0 664,370 | .| .......... 664,370 | .......664,370 0 0 0 0 0001.............
DEUTSCHE
MXEA IDX PUT @ 1990 06/20/25 OFFSET OFFSET. [ E......... BANK, AG 7TLTWFZYICNSX8D621K86..... | 08/08/2018] 06/20/2025] ............0 |...98,679,950 | ....1,990.0000 0 0 0 (261,413) | ... | oo (261,413)] ......(261,413) 0 0 0 0 0001...ocn
MORGAN
S&P IDX PUT @ 2800 06/16/28. OFFSET OFFSET. [ E....... STANLEY INTER  4PQUHN3JPFGFNF3BB653... | 08/14/2018] 06/16/2028] ............0 |..104,029,086 | ....2,800.0000 [ .....cccccouurrrcrc 0 [...18,956,700 | ..oooccvcvrvcrcrcn 0]...16,881,620 |..[ ... 16,881,620 | ...(2,075,080) 0 0 0 0 0001..coccrern
MORGAN
S&P IDX PUT @ 2900 06/20/25 OFFSET OFFSET. [E......... STANLEY INTER  4PQUHN3JPFGFNF3BB653... | 08/27/2018|06/20/2025] ...........0 | ..100,532,310 [ ...2,900.0000 | .................... 0]..15487,481 | oo 0...14,241657 | ...| ..... 14,241,657 | ...(1,245,824) 0 0 0 0 0001.............
S&P IDX PUT @ 2900 06/20/25. OFFSET OFFSET. [ E....... HSBC BANK USA  1IE8VN30JCEQV1H4R804...... 09/05/2018 06/20/2025] ............0 | ..100,532,310 | ....2,900.0000 0 0 0 (861,190) | ... { oo (861,190)] ......(861,190) 0 0 0 0 0001..coocererene
MORGAN
S&P IDX PUT @ 2880 06/16/28 OFFSET OFFSET. [E......... STANLEY INTER  4PQUHN3JPFGFNF3BB653... | 09/12/2018| 06/16/2028| ...........0 | ..101,115,106 | ....2,880.0000 | .................... 0 1...18,391,000 | .ooooccvvvrrmrrnc 0]...17,389,448 | ... | ..... 17,389,448 |...(1,001,552) 0 0 0 0 0001.............
JP MORGAN
RTY IDX PUT @ 1700 09/15/23 OFFSET OFFSET. [ E....... CHASE BANK 7TH6GLXDRUGQFU57RNE7. | 09/25/2018]09/15/2023] ............0 | ...99,758,375 | ....1,700.0000 0 0 0 383,678 | .| oo 383,678 383,678 0 0 0 0 0001.............
CREDIT SUISSE
S&P IDX PUT @ 2900 09/19/25. OFFSET OFFSET. [E.......... FBINT E58DKGMJYYYJLNBC3868.... | 09/27/2018] 09/19/2025 0 ]..100,532,310 | ....2,900.0000 0 0 0].....15820 |..] .....15820 | ..... 15,820 0 0 0 0 0001..ceneee
0099999. Total-Purchased Options-Hedging Other-Put Option 413,112,348 | ....52,835,181 0 95,572,633) 0 0 0 0 XXX XXX
0149999. Total-Purchased Options-Hedging Other. ..413,112,348 | ...52,835,181 0 95,572,633) 0 0 0 0 XXX XXX
0379999. Total-Purchased Options-Put Options ..413,112,348 | ....52,835,181 0 95,572,633) 0 0 0 0 XXX XXX
0429999. Total-Purchased Options. ..413,112,348 | ....52,835,181 0 95,572,633) 0 0 0 0 XXX XXX
Written Options - Hedging Other - Put Options
BARCLAYS BANK
S&P IDX PUT @ 712.55 10/21/22........cccccvereven. VAGLB Hedge - Macro Hedge...........ccccccceeeeeveere. NA......... Ev PLC G5GSEF7VJP5I70UK5573..... | 11/01/2012( 10/21/2022] ............0 | ..408,947,953 | ....... 7125500 |...(19,119,860) | ....ovcervrevenenen 0 [ i 0 | (379,875 [ oo | v (379,875)| .......837,992 0 0 0 0 0002
SOCIETE
S&P IDX PUT @ 700.00 10/21/22.........covvvevvrerene VAGLB Hedge - Macro Hedge............cccoouceveveeenns NAA......... S GENERALE O2RNE8IBXP4ROTD8PU41.... | 11/07/2012] 10/21/2022] ............0 | ..407,957,200 | ....... 700.0000 |...(18,760,000) 0 0 (524,892) | ... | covveee (524,892)| .......795,782 0 0 0 0 0002.
SOCIETE
S&P IDX PUT @ 700.00 10/21/22..........ccc0creveen. VAGLB Hedge - Macro Hedge...........cccccooccuvuuncuees N/A......... Eoee GENERALE 02RNE8IBXP4R0OTD8PU41.... | 11/08/2012 10/21/2022] ............0 | ..407,957,200 | ....... 700.0000 | ...(18,862,200) 0 0 (524,892) | ... (524,892) | .......795,782 0 0 0 0 0002.
S&P IDX PUT @ 700.00 10/21/22..........ccc00e0eeen. VAGLB Hedge - Macro Hedge...........cccccccccececer. NA........ Ee CITIBANK, NA..... E570DZWZ7FF32TWEFAT76... | 12/21/2012| 10/21/2022] ............0 | ..407,957,200 | ...... 700.0000 | ...(17,788,400) 0 0 (373,965) | ... [ ccocvee. (373,965) | .......883,594 0 0 0 0 0002.
GOLDMAN
S&P IDX PUT @ 727.84 01/20/23..........cccoeoeerc VAGLB Hedge - Macro Hedge...........ccccccocceueruceces N/A......... | SACHS INTL W22LROWP2IHZNBB6K528... | 01/08/2013] 01/20/2023 ............0 | ..400,362,785 | ....... 727.8400 |...(17,708,687) 0 0 (232,873)]| ... (232,873)1 ....1,006,967 0 0 0 0 0002
JP MORGAN
S&P IDX PUT @ 1350 06/20/25. OFFSET OFFSET. [ E....... CHASE BANK TH6GLXDRUGQFU57RNES7. | 06/25/2018]06/20/2025] ............0 |..107,817,260 | ....1,350.0000 0 0 0 e 949,057 [ oo v 949,057 | .......949,057 0 0 0 0 0001..coccern
S&P IDX PUT @ 1350 06/20/25 OFFSET OFFSET. [ E....... HSBC BANK USA  1IE8VN30JCEQV1H4R804...... 06/27/2018( 06/20/2025] ............0 | ..215,634,520 | ....1,350.0000 0 0 0]....1,693420 |...[ .......1,693,420 | ...1,693,420 0 0 0 0 0001..coccern
S&P IDX PUT @ 1400 06/20/25 OFFSET OFFSET. [ E....... HSBC BANK USA  1IE8VN30JCEQV1H4R804...... 07/23/2018( 06/20/2025] ............0 | ..104,029,086 | ....1,400.0000 0 0 0 308,029 | ... 308,029 | ......308,029 0 0 0 0 0001.............
S&P IDX PUT @ 1400 06/20/25 OFFSET OFFSET. [ E....... HSBC BANK USA  1IE8VN30JCEQV1H4R804...... 07/24/2018( 06/20/2025] ............0 | ..104,029,086 | ....1,400.0000 0 0 0| 408,263 | ... | s 408,263 | ......408,263 0 0 0 0 0001.............
DEUTSCHE
RTY IDX PUT @ 835 06/20/25. OFFSET OFFSET. [ E....... BANK, AG 7TLTWFZYICNSX8D621K86..... | 08/01/2018| 06/20/2025] ............0 |..101,794,260 | ....... 835.0000 0 0 0 | e 443,062 | | oo 443,062 | ......443,062 0 0 0 0 0001..coccern
JP MORGAN
MXEA IDX PUT @ 995 06/20/25. OFFSET OFFSET. [E......... CHASE BANK 7TH6GLXDRUGQFU57RNES7. | 08/08/2018 06/20/2025] ............0 | ....98,679,950 | ....... 995.0000 0 0 0 (32,755) | ... (32,755) (32,755) 0 0 0 0 0001...oocne
DEUTSCHE
MXEA IDX PUT @ 995 06/20/25. OFFSET OFFSET. [ E........ BANK, AG 7LTWFZYICNSX8D621K86..... | 08/08/2018| 06/20/2025| ...........0 | ....98,679,950 | ....... 995.0000 0 0 0 934723 | | 934,723 | ......934,723 0 0 0 0 0001...ccoven
MORGAN
S&P IDX PUT @ 1400 06/16/28. OFFSET OFFSET. [ E....... STANLEY INTER  4PQUHN3JPFGFNF3BB653... | 08/14/2018] 06/16/2028] ............0 | ..104,029,086 | ....1,400.0000 | ......ccccocercr. 0 ]...(4,758,524) | ....cccooomuuccrc 0 ... (3,945,614) ... | ......(3,945,614) | .......812,911 0 0 0 0 0001...........
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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.CV. | )/Accretion Items Exposure Entity end (b)
MORGAN
S&P IDX PUT @ 1450 06/20/25 OFFSET OFFSET. | E......... STANLEY INTER  4PQUHN3JPFGFNF3BB653... |08/27/2018 | 06/20/2025] ............0 |..100,532,310 |....1,450.0000 | .....cccccceoecoccl 0 |..(2,760,000) | ..coovvvrrrrrccd 0 | (2,444,990) | ... | ...... (2,444,990 | ....... 315,010 0 0 0 0 0001.............
S&P IDX PUT @ 1450 06/20/25 OFFSET OFFSET. | E......... HSBC BANK USA  1IE8VN30JCEQV1H4R804...... |09/05/2018|06/20/2025 ............0 |..100,532,310 | ....1,450.0000 0 0 0 | 103,436 [ oo | v 103,436 | ....... 103,436 0 0 0 0 0001..coocvvene
MORGAN
S&P IDX PUT @ 1440 06/16/28 OFFSET OFFSET. | E......... STANLEY INTER  4PQUHN3JPFGFNF3BB653... |09/12/2018|06/16/2028 ............0 |..101,115,106 | ....1,440.0000 | .....oooovrmrneenend 0 |.n(4,448,887) | oo 0 | (4,065,611) | ... | coeeee (4,065,611) 383,276 0 0 0 0 0001.............
JP MORGAN
RTY IDX PUT @ 850 09/15/23 OFFSET OFFSET. | E......... CHASE BANK 7H6GLXDRUGQFUS7RNEY7. |09/25/2018|09/15/2023 | ............0 |....99,758,375 | ....... 850.0000 0 0 0 (90,927) | ... (90,927) | ........(90,927) 0 0 0 0 0001.............
CREDIT SUISSE
S&P IDX PUT @ 1450 09/19/25 OFFSET OFFSET. . |[FBINT E58DKGMJYYYJLN8C3868.... | 09/27/2018|09/19/2025 | .. ..100,532,310 | ....1,450.0000 0 0 0 4,715 4,715 4,715 0 0 0 0
0519999. Total-Written Options-Hedging Other-Put Options ...(92,239,147) [ ..(11,967411) | oo 0. (7,771,689) [XX (7,771,689) | ..10,552,337 0 0 0 0 XXX
0569999. Total-Written Options-Hedging Other. -..(92,239,147) [ ..(11,967411) | ..o 0 | (7,771,689) |XX] ....... (7,771,689) | ..10,552,337 0 0 0 0 XXX
0799999. Total-Written Options-Put Option: ...(92,239,147) [ ..(11,967411) | .oooovvvvvvvnnnnnend 0 | (7,771,689) |XX] .......(7,771,689) | ..10,552,337 0 0 0 0 XXX
0849999. Total-Written Option: ...(92,239,147) [ ..(11,967411) | ..o 0 . (7,771,689) |XX] ....... (7,771,689) | ..10,552,337 0 0 0 0 XXX
Swaps - Hedging Effective - Interest Rate
SWP: 1.55%(3ML) 10/25/18 |Bond Portfolio. |D PART 1| A.... |CME ...................... LCZ7XYGSLJUHFXXNXDS8S... ‘06/12/2014‘ 10/25/2018‘ R | ....25,000,000 | 1.55%(3ML)... | ccoooovvcrcceeccnd (V] I 0 [... (100,863) | ....occcccvcscnnccn, 0 | (13,182) 0 0 32,714 97/100.
0859999. Total-Swaps-Hedging Effective-Interest Rate. 0 0 . (100,863) [ .vooovrrerriririianad 0 IXX] oo (13,182) 0 0 0 0 32,714 XXX XXX
Swaps - Hedging Effective - Foreign Excl
JPY
DEUTSCHE 0.00%(USD
CSWP: ZERO JPY(USD) 10/31/18 Liability. N/A........ D......... | BANK, AG 7TLTWFZYICNSX8D621K86..... | 01/29/2009 | 10/31/2018| ...........0 |..221,762,815 0.00%) 0 0 0 0 |..]...(93,859,458) 0 0 0 0 323,142 100/100........
JPY
JP MORGAN 0.00%(USD
CSWP: ZERO JPY(USD) 10/31/19 Liability. NAA..... D.........| CHASE BANK 7TH6GLXDRUGQFU57RNES7. |01/28/2009| 10/31/2019 ............0 |..222,269,574 0.00%) 0 0 0 0]..]...(85605808) 0 0 0 0. 1,157,580 | ...ocovveverenns 100/100........
usb
JP MORGAN 3.05%(EUR
CSWP: USD 3.05% (EUR 1.12%) 09/23/26.......... 980745F*9 - WOODWARD INC.....covevevreveeerererneens D PART 1(D.......... | CHASE BANK 7TH6GLXDRUGQFU57RNEY7. |09/14/2016|09/23/2026 | ............0 | ......2,248,800 LIP3 | — (VI I 0 {31,209 | e (73,400) ...(190,568) N0 J IO 78,600 | coovvvvvrrrrered (I 0 | cooereeene 31,776 | v 100/100........
usb
2.86%(EUR
CSWP: USD 2.86% (EUR 0.84%) 11/15/23.......... 92927KB*2 - WABCO HOLDINGS INC................ | D PART 1| D.......... | CITIBANK, N.A.... E570DZWZ7FF32TWEFAT6...|09/27/2016|11/15/2023 ...........0 | .....2,793,239 0.84%)]| weovvvvvvvrnrninnnnd (VI I 0 | o 41,741 ...(104,500) | ... (237,547) 0 98,250 0 0 [ 31,629 | oo 100/100.......
usD
JP MORGAN 3.00%(GBP
CSWP: USD 3.00%(GBP 2.31%) 02/20/25.......... | G1591#AU6 - BRITVIC PLC... . |DPART1 .| CHASE BANK 7H6GLXDRUGQFU57RNEY7. | 11/01/2016 | 02/20/2025 | .. ....2,448,000 2.31%) 0 0 9,164 (164,200) | ... .(278,617)
usD
4.00%(EUR
CSWP: USD 4.00%(EUR 1.84%) 12/07/27.......... B9550@AA9 - UMICORE SA.........cccccoovvcvvcvrvicas D PART 1(D.........| CITIBANK, N.A..... E570DZWZ7FF32TWEFAT6... | 04/05/2017 |12/07/2027 | ............0 | .....5,331,571 T | — 0 | v 0] ....79,079 ....(475,929) | .. | .........(718,615) 20 [ 196,500 | .coocovcvrcenn: (U IR 0] ... 80,821 | oo 100/100........
usb
3.56%(GBP
CSWP: USD 3.56%(GBP 2.35%) 01/31/25.......... GB030*AJ9 - SENIOR PLC......occovmvrrerrcsscsescssseses D PART 1| D......... | CITIBANK, N.A..... E570DZWZ7FF32TWEFA76... |12/01/2017|01/31/2025] ...........0 | .....4,054,054 2.35%)| eoeneeenennnnienend (V] [ 0]....34,746 2135,000 | ... | e 82,712 Y 135,000 | oovccvevisnnas 0 [ oo 0 | e 51,049 | v 100/100........
0879999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0].....195938 ....(683,028) |XX]| ...(180,807,901) 20 605,750 | ..oooooovvvcved 0 [ i 0. 1,706,955 XXX XXX
0909999. Total-Swaps-Hedging Effective. 0 0 95,075 ....(683,028) |XX] ...(180,821,083) I 605,750 [ ..ooooovvrrerecd 0 [ e 0 ] 1,739,669 XXX XXX
Swaps - Hedging Other - Interest Rate
MERRILL LYNCH
SWP: 3ML(5.66%) 06/08/21 OFFSET OFFSET. .| INTL GGDZP1UYGU9STUHRDP48 |06/06/2006 | 06/08/2021] .. ....66,000,000 | 3ML(5.66%)... ....(1,782,597) | .......(4,469,038) | ... 4,469,038) | ....3,149,834 0 0 0 ...541,282
MERRILL LYNCH
SWP: 3ML(5.63%) 06/16/21 OFFSET OFFSET. | C......... | CAP SV GDWTXX03601TB7DW3UB9. |06/14/2006 | 06/16/2021| ............0 | ...46,500,000 | 3ML(5.63%)... | ..coovvvvvrvrveenend (VI I 0 |...(1233,418) | ......(3,137,656) | ... | .......(3,137,656) | ....2,210,458 0 0 (0] [P 382,908 | ....coccovereene 0001.............
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Type(s) Strike Price, | Initial Cost of | Initial Cost of C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
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CREDIT SUISSE

SWP: ZERO 2.50%(3ML) 12/22/23..........cccouuvcrnns VAGLB Hedge - GMWB Derivatives..................... NA........ A FBINT E58DKGMJYYYJLNBC3868.... | 12/18/2008] 12/22/2023] ............0 |..135,000,000 | 2.50% (BML)... | w.coouererrrrcnecs (V1 P 0]....907,779 | ....... (5,474,300) | ... | .......(5,474,300) | ...(8,177,811) 0 0 0. 1,543,691 | .coovvvvvvrnenne 0003......cceeee
CREDIT SUISSE

SWP: ZERO 2.39%(3ML) 01/16/19..........ccccoc0.. VAGLB Hedge - GMWB Derivatives.................... NA........ A FBINT E58DKGMJYYYJLN8C3868.... | 09/08/2009( 01/16/2019] ............0 | ..600,000,000 [ 2.39%(3ML)...|...(71,257 453) | .....cccoeoercec. 0...3,364,846 | ......(437454)| ... | ......... (437,454) ] ...(4,430,154) 0 0 0f... 1,631,874 | ..o 00083..........
CREDIT SUISSE

SWP: ZERO 4.37%(3ML) 10/27/34..........cccoueuernns VAGLB Hedge - GMWB Derivatives............ccc...... NA........ A FBINT E58DKGMJYYYJLNBC3868.... | 10/23/2009] 10/27/2034] ............0 | ...30,000,000 | 4.37%BML)... | wcoccrevrrrrrnen (V1 0]....918859 | ......8,039,249 | ... | ....... 8,039,249 | ...(8,855,241) 0 0 0 ... 601,590 | ..coovivircrcae 0003.............
CREDIT SUISSE

SWP: 3ML(3.75%) 03/26/20..........ccovvvevvcrrrcncnnnes VAGLB Hedge - GMWB Derivatives..................... NA......... A FBINT E58DKGMJYYYJLNBC3868.... | 03/24/2010] 03/26/2020] ............0 |..100,000,000 | 3ML(3.75%)... | -.coouerevrrrenecc (V1 P 0 ]...(1,203,980) | ....... (1,221,964) | ... | ......(1,221,964) | ....2,359,252 0 0 (U [ 609,851 | ..oooovviicn 0003......cccceee
CREDIT SUISSE

SWP: ZERO 3.66%(3ML) 11/16/25..................... VAGLB Hedge - GMWB Derivatives.................... NA......... A FBINT E58DKGMJYYYJLN8C3868.... [ 11/12/2010{ 11/16/2025] ...........0 |..100,000,000 | 3.66%(3ML)...| .....ccvvvvvvcceccn (VN I 0[...1973072 | .....4,401,120 | ...] .......: 4,401,120 | (10,374,370) 0 0 0f... 1,335,501 | .oovvvvveverenn 00083...........

SWP: 3ML(2.14%) 11/15/21 OFFSET OFFSET. [A....... CITIBANK, N.A..... E570DZWZ7FF32TWEFAT76...|12/123/2011] 11/15/2021] ............0 | .....7,055,000 | 3ML(2.14%)... 0 0 (5,237) 00000 190,367 | oo | o 190,367 | ....... 175,628 0 0 0 62,396 0001..........
BARCLAYS BANK

SWP: 1.56%(3ML) 11/15/21 OFFSET OFFSET. [A........ PLC G5GSEF7VJP5I70UK5573..... [07/19/2012| 11/15/2021] ............0 | ......7,055,000 | 1.56%(3ML)... 0 0 (25,625) | .........(312,783) [ ... | ccccccs (312,783) | ......(145,100) 0 0 0 62,396 0001.............

SWP: 1.55%(3ML) 07/27/22.........ocooveeeevrvrirrirninnnns VAGLB Hedge - GMWB Derivatives................... NA......... A CITIBANK, NA..... E570DZWZ7FF32TWEFAT76... | 07/25/2012|07/27/2022] ............0 | ..250,000,000 | 1.55%(3ML)...{ ....cocvvvvvrvececn (VN I 0 |....(1,000,411)] ....(13,639,268) | ... | ....(13,639,268) | ...(6,302,068) 0 0 0f... 2444591 | .o 0003..........
BARCLAYS BANK

SWP: 3ML(1.68%) 10/02/22..........oovvvvvvcrcrrrnreres VAGLB Hedge - GMWB Derivatives...........cccc...... NA........ A PLC G5GSEF7VJP5I70UK5573..... |09/28/2012] 10/02/2022] ............0 |..250,000,000 | 3ML(1.68%)... 0 0 852,134 | .....13,070,333 | ... | ...... 13,070,333 | ...6,777,410 0 0 0f... 2,502,567 | ..cooovvereren. 0003.............

DEUTSCHE

SWP: 3ML(2.30%) 02/26/24... .| VAGLB Hedge - GMWB Derivatives...

.| BANK, AG TLTWFZYICNSX8D621K86..... | 02/24/2014 02/26/2024| ..

..250,000,000 | 3ML(2.30%)...

(489,310)] .......9,655,253 19,656,253 | ...9,972,730 0 0 0. 2,907,683

SWP: 2.60%(3ML) 02/26/24.......ccovvsccvcrrvrererrsrnen VAGLB Hedge - GMWB Derivatives..................... NA..... JA— gEIEIJIISESE TLTWFZYICNSX8D621K86..... [ 02/24/2014] 02/26/2024 ............0 | ..165,000,000 | 2.60%(3ML)...| ..ovvvrrrscrrvcrn (VN [ 0f....694194 | ... (3902,597) | ... | oo (3,902,597)] ...(6,968,897) 0 0 0f... LA EeXV T —— 0003.............
DEUTSCHE
SWP: 3ML(2.30%) 02/27/24..........ooovvvvrvirririirirrinns VAGLB Hedge - GMWB Derivatives..................... N/A......... LA BANK, AG TLTWFZYICNSX8D621K86..... | 02/25/2014( 02/27/2024] ............0 |..250,000,000 | 3ML(2.30%)... | ..oovvvvvvvmrrnnnnnd (VN I 0. (484,679)] .......9,658,950 | ... | ....... 9,658,950 | ...9,977,388 0 0 0f... 2,908,420 | ..o 0003............
DEUTSCHE

SWP: 2.60%(3ML) 02/27/24... .| VAGLB Hedge - GMWB Derivatives... A.......|BANK AG TLTWFZYICNSX8D621K86..... | 02/25/2014 02/27/2024| .. ..150,000,000 | 2.60%(3ML)... ..628,307 .(3,548,970) | ... ...(6,338,190) 0 0 0. 1,745,062

SWP: 3ML(2.81%) 04/11/24 OFFSET OFFSET. [ C... LCZ7XYGSLJUHFXXNXD8S... | 04/09/2014| 04/11/2024] .. ....30,000,000 | 3ML(2.81%)... (156,653)| ..........415,449 ...1,318,447 0 0 0 352,875

SWP: 3ML(2.81%) 04/11/24 OFFSET OFFSET. (C...... LCZ7XYGSLJUHFXXNXD8S... | 04/09/2014| 04/11/2024] ............. ....2,000,000 | 3ML(2.81%)... | weooovvvvvrmnnnnnnnd (VN I (VN [ (10,444) | .....000. 27,697 || oo 27,697 | ........ 87,896 0 0 0 23,525

SWP: 3ML(2.81%) 04/11/24 OFFSET OFFSET. [ C...... LCZ7XYGSLJUHFXXNXD8S... | 04/09/2014| 04/11/2024] ............. ....9,000,000 | 3ML(2.81%)... | woooovvvvvvvrnnnnnn (VN I LV [ (46,996) | ..........124,635 | .| cccccccccc 124,635 395,534 0 0 0 f 105,862

SWP: 3ML(2.69%) 04/11/24 OFFSET OFFSET. [ C...... LCZ7XYGSLJUHFXXNXD8S... | 05/07/2014(04/11/2024] ............0 | ....24,000,000 | 3ML(2.69%)... | ...covvvvvvvrrnnnnnd (VN I 0. (103,543)| ..........480,335 | .| cooccccc: 480,335 | ....1,032,009 0 0 0 282,300

SWP: 3ML(2.69%) 04/11/24 OFFSET OFFSET. [ C...... LCZ7XYGSLJUHFXXNXD8S... [ 05/07/2014) 04/11/2024 ............. ....1,000,000 | 3ML(2.69%)... | -vvvvresrrrrrrennd (VN I LU [P (4,314) 20,014 | ... 20,014 | ......... 43,000 0 0 0f...11762

SWP: 2.57%(3ML) 04/11/24 OFFSET OFFSET. [ C...... LCZ7XYGSLJUHFXXNXD8S... [ 05/15/2014) 04/11/2024 ............0 | ...25,000,000 | 2.57%(3ML)... 0 0 86,107 | .........(644,546) | ... | ......... (644,546) | ...(1,052,291) 0 0 (V] [ 294,062

SWP: 2.57%(3ML) 04/11/24 OFFSET OFFSET. (C...... LCZ7XYGSLJUHFXXNXD8S... | 05/15/2014| 04/11/2024] ............. ....1,000,000 | 2.57%(3ML) 0 0 3,444 (25,782) | ... (25,782) ........(42,092) 0 0 0f....11762

SWP: 2.60%(3ML) 04/11/24 OFFSET OFFSET. (C...... LCZ7XYGSLJUHFXXNXD8S... | 06/02/2014[04/11/2024] ............0 | ...29,000,000 | 2.60%(3ML)...| ...ccvcvvvvvveeeccnd (VN I 0f....106,083 | ......(705512) | ... | .......... (705,512) | ...(1,227,132) 0 0 (U] [— 341,112

SWP: 2.60%(3ML) 04/11/24 OFFSET OFFSET. (C...... LCZ7XYGSLJUHFXXNXD8S... | 06/02/2014| 04/11/2024] ............. ....2,000,000 [ 2.60%(3ML)... | w.oooovvvvrrrnnnnnnd (VN I (U 7316 | oo (48,656) | ... [ cvvvevree (48,656) | ........(84,630) 0 0 0 23,525

SWP: 2.60%(3ML) 04/11/24 OFFSET OFFSET. [ C... . LCZ7TXYGSLJUHFXXNXD8S... | 06/02/2014| 04/11/2024] .. ....9,000,000 | 2.60%(3ML)... 0 0 32,922 ...(380,834) 0 0 0

SWP: 2.02%(3ML) 06/08/21 OFFSET OFFSET. | C LCZ7XYGSLJUHFXXNXD8S... | 12/20/2016 06/08/2021 ...66,000,000 | 2.02%(3ML).. 19,203) ...(1,367,128) 0 0 0

SWP: 2.01%(3ML) 06/16/21 OFFSET OFFSET. [ C... . LCZ7TXYGSLJUHFXXNXD8S... [ 12/20/2016| 06/16/2021] ...........0 | ...46,500,000 | 2.01%(3ML)... 0 0 (29,057)| .. ...(961,108) 0 0 0 382,908

SWP: 3ML(2.09%) 05/17/24........ooooooorrrrrriirnnnns VAGLB Hedge - GMWB Derivatives................... NA........ A LCZ7XYGSLJUHFXXNXD8S... | 05/15/2017[ 05/17/2024] ............0 | ....38,000,000 | 3ML(2.09%)...| ...covvrvvrmrrnnnnnd (VN I LV [ (16,893)] ........1,936,990 |...| ..cc.... 1,936,990 | ....1,485,959 0 0 (VN [— 450,940

SWP: 2.53%(3ML) 05/17/37.....oooovvvvvrvvrrrriririinnnns VAGLB Hedge - GMWB Derivatives..................... NA......... A LCZ7XYGSLJUHFXXNXD8S... [ 05/15/2017[ 05/17/2037] ............0 | ......9,000,000 | 2.53%(3ML)... 0 0 33,195 (857,569) | ... | ccovvue (857,569) | ......(826,584) 0 0 (V] [— 194,289

SWP: 2.56%(3ML) 05/17/4T ...coovvsccesrereerresres VAGLB Hedge - GMWB Derivatives..................... N/A......... A LCZ7XYGSLJUHFXXNXD88... [ 05/15/2017] 05/17/2047 ............0 | ....19,000,000 | 2.56%(3ML)...| ..ervvrrrscrirverc (VN I 0f.....75208 | .. (2,237,625) ... (2,237,625) | ...(2,222,005) 0 0 0 508,464

SWP: 2.45%(3ML) 05/17/32.....vcevvscccsrevervresses VAGLB Hedge - GMWB Derivatives..................... NA.... A LCZ7XYGSLJUHFXXNXD8S... [ 05/15/2017]05/17/2032( ............0 | ...47,000,000 | 2.45%(3ML)...| wovvvvrsrrcrirrcrc (VN I 0[....146,031 | ... (3,844,098) | ... | ..oeoe (3,844,098) | ...(3,547,572) 0 0 (V] [ 867,858 | ...ooovvvvvrnnnns 0003.............
SWP: 3ML(1.54%) 05/17/19.....veevvssccsrerrrrresrses VAGLB Hedge - GMWB Derivatives..................... NA........ A LCZ7XYGSLJUHFXXNXD8S... [ 05/15/2017]05/17/2019 ............0 | ..383,000,000 | 3ML(1.54%)...| w.evvvrrrrcrirrenn (VN I 0...1434,032 | .....2,592,064 | ...| ........ 2,592,064 | ....... 473,752 0 0 0f... LN (CR: 73 B — 0003.............
SWP: 2.55%(3ML) 05/17/42........cooooeerevrerreriinrnnnns VAGLB Hedge - GMWB Derivatives.................... NA......... A LCZ7XYGSLJUHFXXNXD8S... | 05/15/2017] 05/17/2042] ............0 | ...11,000,000 | 2.55%(3ML)...| .....ccovvvvvcccccnd (VN I 0f.....42,675 | ... (1,184,894)] ... | .......(1,184,894) ] ...(1,157,053) 0 0 0. 267437 | oo 0008............
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior 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./AC.V. ) | Accretion Items Exposure Entity end (b)
SWP: 3ML(1.92%) 05/17/22.......ccoovveevuvrerieririinnnns VAGLB Hedge - GMWB Derivatives.................... NA......... A (011 LCZ7XYGSLJUHFXXNXD8S... | 05/15/2017| 05/17/2022] ............0 | ....52,000,000 | 3ML(1.92%)...| ...covovvvvvnvnnncn (VN I 0f.....43964 | .....2,030,310 |...] ........ 2,030,310 | ....1,382,438 0 0 (U 495376 | ..cocooverere. 0003............
SWP: 2.96%(3ML) 04/24/28 VAGLB Hedge - GMWB Derivativ NA......... A LCH. WAMBYERMS70XFZUQY219 | 04/20/2018{04/24/2028| ............0 | ......1,000,000 | 2.96%(3ML)... 0 0 2490 | ..o (11,832) ] ... | oo (11,832)f ........ (11,832) 0 0 0f.....15470 0003.............
0919999. Total-Swaps-Hedging Other-Interest Rate ...(71,257 453) 0...4740300 | ......3,747,634 [XX] ........ 3,747,634 | (23,630,357) 0 0 0 |..27,992,384 XXX XXX
Swaps - Hedging Other - Credit Default
CREDIT|
MORGAN EVENT(1.00%
CDS: ENCANA CORP (ECACN) PAY 1.00%...... 292505AH7 - ENCANA CORPORATION............. DPART 1| B.......... STANLEY CAP___ 17331LVCZKQKX5T7XV54...... [ 01/13/2016]03/20/2019] ............0 | ......2,833,000 )] I 360,318 0 .......102,436 0 84,892) 0 0]2 100/100........
0929999. Total-Swaps-Hedging Other-Credit Default ....360,318 0 .......102,436 0 84,892) 0 0 XXX XXX
Swaps - Hedging Other - Foreign Exchange
usD
DEUTSCHE 5.21%(EUR]
CSWP: USD 5.21%(EUR 3.38%) 07/30/25. Y20722AM9 - INDONESIA (REPUBLIC OF)........ DPART 1| D.........| BANK, AG TLTWFZYICNSX8D621K86..... | 06/09/2016] 07/30/2025 0. 679,680 3.38%)] ..oooeeen (10,500) 0 9,045 | ........... (T1617) ] o] (71,617) 0 8,500 0 0 8,885 100/88..........
0939999. Total-Swaps-Hedging Other-FOrEIgN EXCRANGE. ... ... ivvuiiieiie ettt sss s sss st s e st st eeE8eeLs AL e oL s AL E ARS8 oL E RS04 E oL 8 EE o8t L4sebEssee A e s oA s LAt oA E AR At ss sttt s st st sssessssnssssnns | tosssssens (10,500) 0 9045 | ............ (71,617) XX ............ (71,617) 0f......8500 0 0 8,885 XXX XXX
Swaps - Hedging Other - Total Return
DEUTSCHE 3ML(SPTR|
TRSWP: 3ML(SPTR IDX) 10/31/18..................... VAGLB Hedge - GMWB Derivatives.................... NA......... E BANK, AG TLTWFZYICNSX8D621K86..... | 10/31/2017[ 10/31/2018| ...........0 | ..111,441,660 10),9] [R— (VN I 0[...2880416 | ... (3,306,717) | ... | ..cc.c (3,306,717)| .......489,945 0 0 0f.n 162,387 | .oovvvvvvverenee 00083...........
DEUTSCHE 3ML(EAFE]|
TRSWP: 3ML(EAFE IDX) 12/19/18 VAGLB Hedge - GMWB Derivativ NA......... E.... BANK, AG 7LTWFZYICNSX8D621K86..... | 12/19/2017] 12/19/2018] ...........0 | ...43,188,995 IDX) 0 0 f (96,837)] .........(236,714) | ... (236,714) ] .......160,089 0 0 0f..... 101,098 0003.............
0949999. Total-Swaps-Hedging Other-Total Return 0 0f...2783579].... (3,543431) |XX] ....... (3,543431)] .......650,034 0 0 0f.... 263,485 XXX XXX
Swaps - Hedging Other - Other
MORGAN GMWB|
SWP: GMWB (0.23%) 06/30/57... .| VAGLB Hedge - GMWB Derivatives... .| STANLEY INTER  4PQUHN3JPFGFNF3BB653... | 06/18/2007 | 06/30/2057 .. 2,313,598,772 (0.23%)| ... ...(4,138,430)] .....23,154,751 | ... | ...... 23,154,751 | (14,271,141) 0 0 0 |..72,033,724 .| 0003.
JP MORGAN
SWP: DIVIDEND SWAP 01/03/19.........cccoucrvvvvenees VAGLB Hedge - GMWB Derivatives..................... NA........ E. CHASE BANK TH6GLXDRUGQFU57RNES7. | 01/12/2012]01/03/2019] ............0 | ......1,875,000 |0.00%(0.00%) 0 0 0 (803,610) | ... | oo (803,610) | ........ (97,816) 0 0 0 | 4,783 | oo 0003.............
SWP: DIVIDEND SWAP 01/06/20............cccoeeeren. VAGLB Hedge - GMWB Derivatives..................... NA......... Ev BNP PARIBAS SA ROMUWSFPUSMPRO8K5P83 |02/22/2012(01/06/2020] ............0 | .....4,135,000 | 0.00%(0.00%) 0 0 0 ....(1504,622)] ... | .....(1,504,622) ......(169,192) 0 0 0 23,286 0003
JP MORGAN
SWP: SPX VARIANCE SWP 12/20/19..........cccc0.. VAGLB Hedge - GMWB Derivatives..................... NA......... S CHASE BANK TH6GLXDRUGQFU57RNES7. | 06/21/2012] 12/20/2019] ............0 | ......1,500,000 | SPX(0.00%)... 0 0 0. (20,392,469)| ... | ....(20,392,469)] ......(592,618) 0 0 0 8,291 0003
SWP: DIVIDEND SWAP 01/03/19.........ccuvervrveenens VAGLB Hedge - Macro Hedge............cccooucereveeeens NAA......... S BNP PARIBAS SA° ROMUWSFPUSMPRO8K5P83 | 02/19/2013101/03/2019] ............0 | ......4,510,000 [0.00%(0.00%) 0 0 0] .nn(852,089) [ ... | oveeeeens (852,089) | ......(186,131) 0 0 0| 11,504 | e 0002........c....
JP MORGAN
SWP: DIVIDEND SWAP 01/03/20.......ccccccc0eeeeerc. VAGLB Hedge - Macro Hedge...........cccccccccccecer. NA......... Ee CHASE BANK 7TH6GLXDRUGQFUS7RNES7. |02/19/2013[01/03/2020] ............0 | .....4,690,000 | 0.00%(0.00%) 0 0 0 (969,576) | ... [ ..ccocc (969,576) | ......(166,245) 0 0 0 26,325 0002.
MORGAN
SWP: DIVIDEND SWAP 01/06/21 VAGLB Hedge - Macro Hedge. NA......... E.... STANLEY INTER _4PQUHN3JPFGFNF3BB653... | 02/22/2013] 01/06/2021 0J....4,795,000 ] 0.00%(0.00%) 0 0 0 ... (1,097,669)] ... | ...... (1,097,669)] ......(149,373) 0 0 0]......36,132 0002.
0959999. Total-Swaps-Hedging Other-Other 0 0...(4,138430)] ...... (2,465,285) |XX| ....... (2,465,285) | (15,632,515) 0 0 0 |..72,144,045 XXX XXX
0969999. Total-Swaps-Hedging Other. ...(70,907,635) 0]...3373010 ] ...... (2,345141) |XX] ....... (2,345,141)| (38,510,403)] ...........8,500 | ........(84,892) 0 {..100,408,800 XXX XXX
Swaps - Replications - Credit Default
CDS: MALAYSIA FEDERATION (MALAYS) REC | 70687WN*9 - BOND WITH CREDIT DEFAULT BARCLAYS BANK 1.00%(CREDI
1.00% swap B PLC G5GSEF7VJP5I70UK5573..... [09/21/2016[ 12/20/2021] .....ocee0 | o 900,000 TEVENT)| ... (13,155) 0 6,825 (8,076) [ .. | <covvevveeene 12,632 .0 w0 | 1,881 | oo 0. 900,000 | Tooveecieees [ oo
CDS: MALAYSIA FEDERATION (MALAYS) REC | 70687WQ@4 - BOND WITH CREDIT DEFAULT JP MORGAN 1.00%(CREDI
1.00% swap B....cee CHASE BANK TH6GLXDRUGQFU57RNES7. | 09/21/2016] 12/20/2021] ............0 | ......2,100,000 TEVENT)| ........ (28,673) | oo 0 15,925 | oo (17,602) | ... 29,475 0 (I [N 4100 | oo 0]... 2,100,000 | 1oocvvovecces [ v
CDS: MALAYSIA FEDERATION (MALAYS) REC [ 930815B@3 - BOND WITH CREDIT DEFAULT JP MORGAN 1.00%(CREDI,
1.00% swap B CHASE BANK 7TH6GLXDRUGQFUS7RNES7. | 10/16/2017| 12/20/2022] ............0 | ......1,000,000 TEVENT)| oo 17,492 | (U 7,583 [ oo 14,262 | | e 10,458 0 0 (2,535) 0f... 1,000,000 [ 1ccccvcces | oo
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 | ......1,200,000 TEVENT), 0 26,478 333 26,338 25,962 0 (U [ (ULT0) ] — 0f... 1,200,000 | Tooveevcieees [ oo
CDS: BANK OF AMERICA CORP (BAC) REC | PENDING - BOND WITH CREDIT DEFAULT GOLDMAN 1.00%(CREDI
1.00% swap B....cee SACHS INTL W22LROWP2IHZNBB6K528... | 09/20/2018] 12/20/2023] ............0 | ......2,100,000 T EVENT), 0 55,616 583 55,321 54,824 0 0 (294) 0. 2,100,000 | 1ccvvvvecces | s
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior 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./AC.V. )  Accretion Items Exposure Entity end (b)
CDS: GOLDMAN SACHS GROUP (GS) REC PENDING - BOND WITH CREDIT DEFAULT BARCLAYS BANK 1.00%(CREDI
1.00% swap B....e C G5GSEF7VJP5I70UK5573..... | 09/20/2018] 12/20/2023] ...........0 | .....7,000,000 TEVENT)| oo 0...144,199 | 1,944 | .........143 435 e 132,543 | 0 w0 (UCR) ) p— 0. 7,000,000 | oo [ e
PENDING - BOND WITH CREDIT DEFAULT 1.00%(CREDI,
CDS: JP MORGAN CHASE (JPM) REC 1.00%...| SWAP | B CITIBANK, NA..... E570DZWZ7FF32TWEFAT7S... [ 09/20/2018| 12/20/2023] ............0 | ....19,500,000 TEVENT)| oo 0].....603256 | ... 5417 | ..........600,062 civeen.566,224 0 0 (3,194) 0 ...19,500,000 | 1o | cerermrerererisciens
PENDING - BOND WITH CREDIT DEFAULT 1.00%(CREDI
ICE: CDX.NA.IG.31 V1 REC 1.00% SWAP B..... ICE 549300R4IG1TWPZT5U32...... 09/20/2018] 12/20/2023] ............0 | ....50,000,000 T EVENT) 0]....948392 | ........13,889 | .........943 371 ...........963,522 0 0. (5,021) 0 |..50,000,000 | 2
0989999. Total-Swaps-Replications-Credit DEfAUIL...........ooioiiiiie s L s | s (24,336) ] ......1,777,940 52,500 | ... 1,757,113 [XX] ........ 1,795,640 0 0. (5,965) 0 | ....83,800,000 XXX XXX
1029999, Total-SWADS-REPICAHONS ..o.ooc e s | (24.336) ] ......1,777,940 52,500 | ... 1,757,113 [XX] ........ 1,795,640 0 0 (5,965) 0 | ...83,800,000 XXX XXX
1159999. Total-Swaps-Interest Rate ...(71,257 453) 0...4639437 |....3747634 [XX]........ 3,734,453 | (23,630,357) 0 0 0 |..28,025098 XXX XXX
1169999. Total-Swaps-Credit Default ...335982 | .. 1777940 | ....31017 | ... 1,744 670 |XX| ....... 1,783,198 | .......102.436 0 (90,857) 0 | ..83,800,000 XXX XXX
1179999, Total-SWaPS-FOrEIGN EXCRANGE. ....ooc s s | (10,500) 0]....204,983 | ........(754,646) | XX| ..(180,879,518) 0. 614,250 0 0]... 1,715,841 XXX XXX
1189999. Total-Swaps-Total Return 0 0]...2783579 | ... (3,543,431) |XX] ......(3,543431)] ......650,034 0 0 0 ... 263,485 XXX XXX
1199999. Total-Swaps-Other. 0 0...(4,138430)] ......(2,465,285) [XX] .......(2.465,285) | (15,632,515) 0 0 0 |..72,144,045 XXX XXX
1209999. Total-Swap: ..(70,931971)] .....1,777,940 | .....3,520,585 .(1,271,057) |XX] ...(181,370,584) | (38,510,403) ........(90,857) 0 |..185,948 469 XXX XXX
1399999. Total-Hedging Effective 0 0 95,075 (683,028) |XX]| ...(180,821,083) 0 0 0 .1,739,669 XXX XXX
1409999. Total-Hedging Other. ..249,965,566 | ...40,867,770 | .....3,373,010 | .....(16,948,188) |XX] .....(16,948,188) |(123,530,699)| ... .......(84,892) 0 |..100,408,800 XXX XXX
1419999, TOtAI-REPHCAION. .oovrs e L s | s (24.336) ] ......1,777,940 52,500 | ... 1,757,113 [XX] ........ 1,795,640 0 0 (5,965) 0 | ....83,800,000 XXX XXX
1449999. TOTAL... ..249,941,230 | ...42,645,710 | .....3,520,585 | .....(15,874,103) [XX] ..(195,973,630) [(123,530,699)| ....... 614,250 | ......(90,857)| ..ol 0 |..185,948 469 XXX XXX
(a) Code Description of Hedged Risk(s)
A INTEREST
B CREDIT
C DURATION
D CURRENCY
E EQUITY INDEX
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
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 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
0002 (cont) surplus. For the nine months ended September 30, 2018, the hedge has been effective at achieving the enterprise economic objective.
0003 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

0003 (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 LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

030

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative | Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule| Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol [ Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
VAGLB Hedge - GMWB
ESZ8......[ ... 234 | ... 11,700 | S&P500 EMINIDEC 18.......... Derivatives N/A......... | S~ 12/21/2018| CME GROUP INC. LCZ7XYGSLJUHFXXNXD88 09/24/2018|..2,919.2588 |..2,919.0000 | ......... (10,530) 0 0 0 (U I (3,028) | ..oovvennn (3,028)| ... 1,404,000 | ...cooovvvrnnenne 2 | 50
EMINI MSCI EAFE INDEX VAGLB Hedge - GMWB
MFSZ8... | ......... 89 | ... 4,450 |DEC 18 Derivatives N/A......... | S 12/21/2018| CME GROUP INC. LCZ7XYGSLJUHFXXNXD88 09/20/2018|..1,989.4112 |..1,975.5000 | ......... (78,765) 0 0 0 0| e (61,905) | ...cvvvee. (61,905) | ........ 400,500 | ...ovveririnnne 2 | 50
VAGLB Hedge - GMWB
USZ8.... | ....... 312 | ...312,000 | US LONG BOND DEC 18....... Derivatives N/A......... A 12/19/2018| CBT......coovevvvs 549300EX04Q2QBFQTQ27 |08/28/2018 .....144.3729 | ..... 140.5000 | ......... (48,750) 0 0 0 0| ...(1,208,344) | ...... (1,208,344) | ........ 717,600 | ..o 2 | s 1,000
VAGLB Hedge - GMWB
WNZ8.... | ....... 358 | ...358,000 | US ULTRA T-BOND DEC 18.. | Derivatives N/A......... A, 12/19/2018| CBT.......ccovvvees 549300EX04Q2QBFQTQ27 |08/28/2018] .....159.7031 |..... 154.2813 | ... (123,063) 0 0 0 0 | ...(1,941,031)] ...... (1,941,031) | ..... 1,181,400 | oo, 2 | 1,000
12829999. T0tal-LONG FUIUIES-HEAGING ONET...... .ot ittt fELE Lo EE L E LRt | rniees (261,108) 0 0 0 0 | ...(3,214,308)] ...... (3,214,308) | ..... 3,703,500 XXX XXX
1329999. Total-Long Futures 5500000000000 0000000000000 0000000000000 0000000000000 U000 PO oo OO OO OO OO OO (261,108) 0 0 0 0 ...(3,214,308)| ......(3,214,308) | .....3,703,500 XXX XXX
Short Futures
Hedging Other
ESZ8.....|.... 2,150 | ...107,500 | S&P500 EMINI DEC 18.......... VAGLB Hedge - Macro Hedge | N/A......... | S 12/21/2018| CME GROUP INC. LCZ7XYGSLJUHFXXNXD88 09/20/2018|..2,914.9500 |..2,919.0000 | .......... 96,750 0 0 0 (U (435,375) | ......... (435,375) | ....12,900,000 | ...oooovvrvernnes 1] s 50
VAGLB Hedge - GMWB
NQZ8.... | ....... 122 | ....... 2,440 |NASDAQ 100 E-MINI DEC 18 | Derivatives N/A......... | S 12/21/2018| CME GROUP INC. LCZ7XYGSLJUHFXXNXD88 09/24/2018|..7,527.2169 |..7,655.2500 | ............ 4,880 0 0 0 0. (312,401) | ......... (312,401) | ........ 750,300 2 20
VAGLB Hedge - GMWB
TYZ8.....| ...... 685 | ...685,000 | US 10YR NOTE DEC 18. Derivatives . |A......... | 12/19/2018| CBT.. .. 549300EX04Q2QBFQTQ27 |08/28/2018] .....120.2206 | .....118.7813 0 0 0 0 985,927 v 119,250 | 22 | 1,000
13429999, TOtal-ShOrt FULUIES-HEAGING OfNer. ... ...t itttk 14 eeEEE 1L L L L L L L L L L L L Lo E L L Lt 0 0 0 (O 238,151 ...14,369,550 XXX XXX
1389999. Total-Short Futures 0 0 0 0 238,151 ....14,369,550 XXX XXX
1409999. Total-Hedging Other. .(180,884) 0 0 0 0| ...(2,976,157) (2,976,157) | ....18,073,050 XXX XXX
1449999, TOTAL ..ottt ettt sesans eesessessaeesesseeb e eses s b es a8 s e s ee s b8 e b b e s e s e ee st ee s b essans ebsekeesee s bR Rttt eninns | erines (180,884) 0 0 0 01..(2976,157)| ...... (2,976,157) | ....18,073,050 XXX XXX




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

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative | Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule| Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade | Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol [ Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
BARCLAYS CAPITAL INC ...12,250,000 | ....... 1,300,000 |....13,550,000
GOLDMAN SACHS & COLLC .....4,376,250 ..(812,902) | ..... 3,563,348
TOTAI NEE CASN DEPOSIES. ...t evrreatesrsetsersstssesserssees et ens s s b 0881888818088 E 810888 E ke E 8L 81 4248041 EE 8oL L8 oE 8 E 8108 E 8 L8 E L8400 o081 4E 810 E£E 848 £E o0 b L8441 40808481 E 8oL b 4L 08 E oL oL b E 01 oeE o080 b eeE e 44eE 1oLt oo R e b oL E oL Lo 08 E L8848k ....16,626,250 ...487,098 |...17,113,348
(a) Code Description of Hedged Risk(s)
A INTEREST
E EQUITY INDEX
m
(=}
_\‘ (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 LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

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

Exct Traded Derivatives

0199999. Aggregate Sum of Exchange Traded . B OO OO U OO OP PO OO PO PP OO PTORPPROTON XXX XXX XXX 17,113,348 | oo 0 | ................... 17,113,348 0 eiiiinnieneennn(180,884) | v | i 18,073,050 | .oovvvririnininns 18,073,050

8030

NAIC 1 Desif

BARCLAYS BANK PLC G5GSEF7VJP5I70UK5573... | Y. Y 0 .(21,243,895) 16,038,541 ...10,464,963 | .....ccovviirnnn 5,270,501
BANK OF AMERICA, NA B4TYDEB6GKMZO031MB27 | Y. Y ..2,619,729 . 0 2,269,741 | ....

BNP PARIBAS SA......ouiiuiiimriereseesseisesse i ees s bbb ROMUWSFPU8MPRO8BK5P8Y Y Y 0 0. (2,356,711) (0 IR (2,356,711) | ...

CITIBANK, NLA. .o E570DZWZT7FF32TWEFAT6 | Y. Y 0 [ 925,429 | ... (27,242,656) | ...oovrvrererrereniennn0 | s 839,303 | ..oovvvriinnns (27,618,390) | ...

CREDIT SUISSE FB INT.....outiuuiiuiiiieirissieiiessiesiessssesssssssssess s ssssssessssess s sssssesssens E58DKGMJYYYJLNBC3868. | Y Y ...187,974,506 ...6,549,151 | oo (1,221,964) | .... ..6,549,151 (1,221,964) | o0 | 5,722,507

DEUTSCHE BANK, AG.. . 7LTWFZYICNSX8D621K86.. | Y. Y 0 ..24,193,340 (12,902,895) | . . . ..(69,666,118) ..(12,902,895) ....10,075,738

GOLDMAN SACHS INTL....eouiveiereirsiissise s seses st sesss sttt W22LROWP2IHZNBB6K528 | Y Y 0 2,659,337 |... (232,873) 2,426,464 ..2,658,463 |.... (232,873)] .... 3,300,000

HSBC BANK USA.......ccccovivinns 1IEBVN30JCEQV1H4R804... | Y Y. ...4,620,000 6,950,137 | ..... (23,602,743) | ........ 0 ..6,950,137 | .... (23,602,743) | ... . 0].. 0
JP MORGAN CHASE BANK.........ccooniiniinniienieninniiniiis TH6GLXDRUGQFU57RNEY7| Y Y (V1 I 3,580,994 | ..... (42,657,593) | ........ 0 (82,028,618) | ... (42,842,101) | ... 4,359,713 | oo 0
MERRILL LYNCH CAP SV GDWTXX03601TB7DW3U69| Y. Y. 0 0. (3,137,656) | ........ 0 (V1 O (3,137,656) | ... 382,908 | ... 0
MERRILL LYNCH INTL.. . GGDZP1UYGU9STUHRDP4¢ Y Y 0 0 ... (4,469,038) 0 (VI O (4,469,038) | ... 541,282 | .... 0
MORGAN STANLEY CAP......ccooviiiiiiiieiitieieissseesssss s sssssssssesssssssses 17331LVCZKQKX5T7XV54... | Y. Y 0 0 o (12,442) | ........ 0 (I (12,442)| ... 0].. 0
MORGAN STANLEY INTER....... 4PQUHN3JPFGFNF3BB653. | Y Yoo | s 37,750,000 | ....ccovvrrerene. 73,814,836 | ..ccovvererene (11,553,884) 24,510,952 73,814,836 | ..ccoovvvvrerenns (11,553,884) | .... 172,069,855 | ..o 72,069,855
SOCIETE GENERALE........ O2RNEB8IBXP4ROTD8PU41.. | Y. Y 0 0. (1,049,784) | ........ 0 (0 I (1,049,784) | ... 0]... 0
WELLS FARGO BANK. . KB1H1DSPRFMYMCUFXTO09] Y Y. ...2,976,000 ...2,997,869 0 | 21,869 2,997,870 | ... [ -1 (I [T 0

0299999. Total NAIC 1 DESIGNAtION. .....cvurerririiisiriierisseissniseissssssssssensenes ...235,940,235 139,990,267 151,684,134) 38,249,730 (39,576,694) (152,223,669) . 129,122,242

0899999. Aggregate Sum of Central Clearinghouse..... s XXX XXX DS 980,458 8,570,864 | ..... (12,751,100) | ........ 0 .8,577,833 |.... (12,751,100) | covvvvvvrvnivinniiniinnn0 | o, 56,826,227

0999999. Gross Totals ...236,920,693 | ..oivriicnnns 165,674,479 164,435,234) 55,363,078 (30,998,861) | ...oovvvureenes (165,155,653) | ...covvc. 26,958,412 | .. 204,021,519

1. OfFSBE PET SSAP IND. B4ttt sttt h 182880888808k 441 e88 08 E 18R 18816080 E 88888188kttt 0

2. Net after right Of OffSEE PEF SSAP IND. B4ttt ettt es sttt eeseies | eeseeseeseseesee a8 eeEeE 1 e E e s 28 o082 8oL E 421 e 0 e 8 o088 eE e E 42 E s eE s esee et ee st ansenen et ensenetnnsanss | baniessesssennas 165,674,479




Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

6030

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
BARCLAYS BANK PLC ... G5GSEF7VJP5I7T0UK5573...... TRASUIY...euvvveei e bbb 912810  RD 2 | TREASURY BOND......coiiiiiiricrtiiieieieitisisct ittt esebsnis | ersesscinssensenne 5,064,884 | ........ccceevne 5,379,000 | ..oooverireriinnn 5,258,673 | 11/15/2043. | ......oovvvvirerrrnnne
BARCLAYS CAPITAL INC AC28XWWIBWIBK2824319.... | CaSN.....coirieriricerieiniierierineississsnenenssesssssssnsssssnennnne | L OBSM ittt sttt | enisnnni e 13,550,000 ..13,550,000 .13,550,000 | ..o .
BNP PARIBAS.......oooiiinrise e issssesienes ROMUWSFPUBMPROBKSP8B3 | TIBASUMNY.......oovveevusrirsississseseessssisssss s sssesssssissssssssesssssssssssssssssssnns 912810 RD 2 | TREASURY BOND......coiiiuiiiiiimiiseiseissiises s sssesisssisssss st ss bbb ssssssens | sesssssssissssans 1,565,796 | ... ....1,412,000 | ... ....1,380,414 | 11/15/2043. | ..
BNP PARIBAS.........cooiritiirienierieniesesseisssserienienes ROMUWSFPUBMPROBKSEPB3 | TIEASUINY........ouvveeeririesiesriireisensssississesssesssessssessssssssesessenssesessssssssens 912810 RU 4 | TREASURY BOND......cotiiuiiimirimrimtiiiieesiesiesessessssse bbb ssenssensns | sessssssssssesssnens 547,875 | ......... 576,000 | ... 546,770 | 11/15/2046.
BNP PARIBAS ROMUWSFPUBMPRO8K5P83 | Treasury. 912810 SA 7 | TREASURY BOND.... 247,309 | ..o 256,000 | ... 248,350 |02/15/2048. | ..
CITIBANK, NAA.... E570DZWZT7FF32TWEFAT6.. | Treasury 912810 FG 8 | TREASURY BOND.... ce 120,017 | e 100,000 | ... 118,692 | 02/15/2029. | ..
CITIBANK, NA........ E570DZWZ7FF32TWEFAT6.. | Treasury. 912810 FT 0 | TREASURY BOND......cotiiuiiimrimeimceiasissesiesssessssessssssse st sss st ssesssesssensas | sesssssssssssnsssnens 138,270 | ......... 116,000 | ... 133,147 | 02/15/2036. | ..
CITIBANK, N.A E570DZWZT7FF32TWEFAT6.. | Treasury 912810 RB 6 | TREASURY BOND 17,688 . ..18,500 17,230 | 05/15/2043.
CITIBANK, NA........ E570DZWZ7FF32TWEFAT6.. | Treasury. 912810 RD 2 | TREASURY BOND......cotiiuiiimrimiimtiiiisesiessesesssssss st ssssssss st ssesssesssensans | svssesssessnenes 15,396,254 | .....cocvornvne 13,884,000 | ... 3,573,417 | 11/15/2043. | ..
CITIBANK, NA........ E570DZWZ7FF32TWEFAT6.. | Treasury. 912810 RE 0 | TREASURY BOND.... ...107,865 100,000 | ... 101,082 | 02/15/2044. | ..
CITIBANK, N.A E570DZWZ7FF32TWEFAT6.. | Treasury 912810 RU 4 | TREASURY BOND ...110,336 116,000 | ... 110,113 | 11/15/2046.
CITIBANK, NA........ E570DZWZ7FF32TWEFAT6.. | Treasury. 912810 RX 8 | TREASURY BOND.... 11,692 [ oo 12,000 | .coovvvrerirerirennns 12,307 |05/15/2047. | ..
CITIBANK, NAA........ E570DZWZT7FF32TWEFAT6.. | Treasury 912810  SA 7 | TREASURY BOND......ccviutirieiiieiimiiseiiesissisesisi st sssntns | enssessessnenes 11,005,247 02/15/2048. | ..
CITIBANK, N.A. E570DZWZ7FF32TWEFAT6.. | Treasury. 912810 SD 1 | TREASURY BOND......cotiiiimirimirireeseeiisiesiesssesessesssssesesse st ssssss st ssesssens | sesesssssesssesens 1,372,758 08/15/2048.
CITIBANK, NA........ E570DZWZ7FF32TWEFAT6.. | Treasury. 912828 SD 3 | TREASURY NOTE.... 53,919 01/31/2019. | ..
CITIBANK, NAA........ E570DZWZ7FF32TWEFAT6.. | Treasury 912828 UQ 1 | TREASURY NOTE.... 65,675 02/29/2020. | ..
E570DZWZ7FF32TWEFAT6.. | Treasury. 912828 XB 1 33,416 05/15/2025.
LCZ7XYGSLJUHFXXNXDBB.. | CASN......oucvirririririiiiieiieeincisssississsissiessssssssssisssssssssnsnsnnsnesnnses | | CBSMuitietitisties ettt | cebenine i 5,468,046 | ..................5,468,046 | ...................5,468,046 | ......ccc.ccc... .
... LCZTXYGSLJUHFXXNXD88.. | Treasury 912810  RD 2 | TREASURY BOND......cotiiuimmirimrirreseeisiseesiesssesessesssssess st ssenssss e nsesssens | sessesssssesnsesens 7,762,444 11/15/2043. | ..
DEUTSCHE BANK, AG... ... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 137K TE 5 | FNMA B0YR...oouiimiiiiciieiiie ettt | eessesbiesssenssenens 865,107 | ... . 07/01/2033. | ..
DEUTSCHE BANK, AG......ccvvemiveiiieieriinirsieesiesinees TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3138A4  AH 5 | FNMA B0YR ...ttt | chsessienst s 369,575 | ......... 783,000 | ... 363,374 |02/01/2041.
DEUTSCHE BANK, AG... ... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured.... 3138AS  RZ 7 [ FNMA B0YR ..ottt | sessensaneesessan 2,071,737 4,734,000 2,107,250 |09/01/2041. | ..
DEUTSCHE BANK, AG... . TLTWFZYICNSX8D621K86.... | Loan-backed and Structured.... 3138AV P74 | FNMA 30YR.. s | et 2,271,688 | ... 5,435,000 2,313,587 | 10/01/2041. | ..
DEUTSCHE BANK, AG 7LTWFZYICNSX8D621K86.... | Loan-backed and Structured 31402C  PL 0 [ FNMA B0YR...ociuiiieiiiiiienieeiseesssssesie s sssssssse st sss st sssessssssensnnss | essssessssssssssan 851,547 | .ovvveverin 21,627,000 11/01/2033.
DEUTSCHE BANK, AG... .. TLTWFZYICNSX8D621K86.... | Loan-backed and Structured.... 3140GX BT 7 | FNMA BOYR.. oottt st bbbt | areissssnsisees 2,617,625 2,818,000 11/01/2047. | ..
DEUTSCHE BANK, AG... . TLTWFZYICNSX8D621K86.... | Loan-backed and Structured.... 31410L  VC 3 | FNMA 30YR... et | et 1,553,135 | ... 1,678,000 01/01/2047. | ..
DEUTSCHE BANK, AG 7LTWFZYICNSX8D621K86.... | Treasury 912810 RD 2 | TREASURY BOND......cotiiuiirmiimiineissiiinesiesssesess s s s ssensans | ersssssssssaenes 69,212,170 | ..ovvvvrrrnec 61,939,000 11/15/2043.
DEUTSCHE BANK, AG... ... TLTWFZYICNSX8D621K86.... | Treasury 912810 SA 7 | TREASURY BOND......cooiiiriiiiriiiisirnsisiisssssiessssssesessss s ssessss st sssssssssessssssssessssssns | sonsessssossnssns 1,352,471 1,400,000 1,358,698 | 02/15/2048. | ..
DEUTSCHE BANK, AG... ... TLTWFZYICNSX8D621K86.... | Treasury. 912810 SD 1 | TREASURY BOND......cotiuuimierimeireiseessssesiesssesessessssssssssesssesssssss s st sesssesssessssssssssssssens | soseessssesssesan 6,279,328 6,500,000 6,393,459 | 08/15/2048. | ..
GOLDMAN SACHS & CO LLC....ccouvimririreiieeiseirnnins FOR8UP27PHTHYVLBNG30.. | Cash.... Cash.....oeeieeieeeenas 3,563,348
HSBC BANK (USA), NATIONAL ASSOCIATION... ... 1IEBVN30JCEQV1H4R804..... | Treasury. 912810 RD 2 | TREASURY BOND......ostvmrimrrierirerircerreinniens .18,715,752 | 11/15/2043. | ..
JP MORGAN CHASE BANK NA. ... THBGLXDRUGQFUS7RNE97. | Loan-backed and Structured 3132XX MY 2 | FHLMC GOLD 30YR ....1,617,280 |03/01/2048. | ..
JP MORGAN CHASE BANK NA.........comrierrieirnrinsirenins TH6GLXDRUGQFU57RNEY7. | Loan-backed and Structured 3132Y1  UJ 5 | FHLMC GOLD 30YR......cviiriireriririnieinnisiessssesessssesessssssesssnssessssssssessesssssenssnssssssnsessesssnses | sennnnessennees iy 381,087 | vivviiiviiinennn 4,230,000 [ cooivnirrinnnes 4,383,878 | 08/01/2048.
JP MORGAN CHASE BANK NA. ... THBGLXDRUGQFUS57RNE97. | Loan-backed and Structured.... 3138A4  AH 5 | FNMA B0YR ..ottt | neisesiiessiees 1,561,371 ....3,308,000 1,535,172 | 02/01/2041. | ..
JP MORGAN CHASE BANK NA. ... TH6GLXDRUGQFU57RNE97. | Loan-backed and Structured.... 3138AS RZ 7 | FNMA 30YR.. s | e 7,034,454 | ... ..16,074,000 | ... 7,155,033 | 09/01/2041. | ..
JP MORGAN CHASE BANK NA........oooierrimerisrrneriens TH6GLXDRUGQFU57RNEY7. | Loan-backed and Structured 3138AV. P74 [ FNMA B0YR ..ottt snsenns | senisssssessensnseens 384,954 | ........ 921,000 | ... 391,994 |10/01/2041.
JP MORGAN CHASE BANK NA. ... THBGLXDRUGQFUS57RNE97. | Loan-backed and Structured.... 3138EG GC 2 | FNMA 30YR.. 8,215,000 | ...ooovrerrinnn 3,218,273 | 01/01/2041. | ..
JP MORGAN CHASE BANK NA ... THBGLXDRUGQFU57RNEY7. | Loan-backed and Structured.... 3138WJ UL 0 | FNMA 30YR... 525,000 | ... 493,715 | 01/01/2047. | ..
JP MORGAN CHASE BANK NA. . TH6GLXDRUGQFU57RNEYY7. | Loan-backed and Structured.... 3138X6 Y5 8 | FNMA 30YR... 16,865,238 | ...ovvvrrnrinnn 9,371,257 | 11/01/2043. | ..
JP MORGAN CHASE BANK NA. THBGLXDRUGQFU57RNEQ?. | Loan-backed and Structured 3140GX BT 7 | FNMA 30YR 850,000 | ... 821,066 | 11/01/2047.
JP MORGAN CHASE BANK NA. ... THBGLXDRUGQFUS57RNE97. | Loan-backed and Structured.... 31410L  VC 3 | FNMA 30YR... 11,200,458 | ......occconvee. 10,852,914 |01/01/2047. | ..
JP MORGAN CHASE BANK NA. . TH6GLXDRUGQFU57RNEYY7. | Loan-backed and Structured.... 31419A BJ 5 |FNMA 15YR 4,934,000 ..474,181 | 06/01/2025. | ..
JP MORGAN CHASE BANK NA. TH6GLXDRUGQFUS7RNEY7. | Loan-backed and Structured.... 361790 CB 6 | GNMA230YR.... . .....1,796,955 1,760,100 09/20/2048.
JP MORGAN CHASE BANK NA. ... THBGLXDRUGQFUS7RNE97. | Treasury. . | 912803  EE 9 | TREASURY STRIP (PRIN).....oouiiuiirmirimeimerimersiessensseesesssesssessenssesssesssssssessesssesssssssssssesssens | sosesssssessessans 3,653,427 | ... 8,130,000 11/15/2043. | ..
JP MORGAN CHASE BANK NA.........cocovriririeieieiriinns THEGLXDRUGQFUSTRNEIT. | TIEASUIY......ouvuerreriaesiiserssssesserssisesssssssisessssssssssss s essesssssensssenes 912810  RD 2 | TREASURY BOND......coouiuiiieieiiiiieicieissie ettt sse s ssnsesas | sssessesssssnsnns 61,874,443 | ................. 55,797,000 11/15/2043. | ..o
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SCHEDULE DB - PART D - SECTION 2
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1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (I,Vorlv)

JP MORGAN CHASE BANK NA.... ... THBGLXDRUGQFUS7RNE97. | Treasury. 912810 RU 4 | TREASURY BOND......cotiiuiiriimeimeesesisessesssesissessssssse st ssses bbb ssessans | sesssssisssssnsssnnes 584,019 614,000 | ... 582,842 | 11/15/2046.
JP MORGAN CHASE BANK NA.... ... THBGLXDRUGQFU57RNEY7. | Treasury. 912810 SA 7 | TREASURY BOND.......coviutiriiiiiiiiriiseiiesissisesssss st sss s sssesssssssssons | sosssessessanenes 11,196,525 11,590,000 | ..covveerevirnne 11,318,526 | 02/15/2048.
JP MORGAN CHASE BANK NA.... ... THBGLXDRUGQFUS7RNE97. | Treasury. 912810 SC 3 | TREASURY BOND .....2,785,293 12,790,000 | ..o 2,814,329 | 05/15/2048.
JP MORGAN CHASE BANK NA.... ... TH6GLXDRUGQFU57RNE97. | Treasury. 912810 SD 1 | TREASURY BOND.......otiiiiiiiieiseiisiissiiesisss s ssssises bbbt | eisissssesssnenes 10,249,796 .10,610,000 ...10,437,324 | 08/15/2048.
JP MORGAN CHASE BANK NA.... ... THBGLXDRUGQFUS7RNE97. | Treasury. 912828 4W 7 | TREASURY NOTE............ 002,769,035 | oo 2,770,000 | ..ooorvvenrinens 2,776,263 | 08/15/2021.
JP MORGAN CHASE BANK NA. ... THBGLXDRUGQFUS7RNE97. | Treasury. 912828 TC 4 | TREASURY NOTE......comiiiiiiuiiieriieeiseisssise st ess bbbttt sssenins | senssssisssssssssnend 605,661 611,000 609,341 | 06/30/2019. | ..

... WAMBYERMS70XFZUOY219 | Cash.... 5,991 5,991 5,991
MERRILL LYNCH CAPITAL SERVICES, INC.... ... GDWTXX03601TB7DW3U69. | Cash.... 20,000 | coovroerirriiniiann 20,000 |.......... 20,000
MERRILL LYNCH CAPITAL SERVICES, INC.... ... GDWTXX03601TB7DW3U69. | Treasury. 912810  RD 2 | TREASURY BOND......ooiuuiriiiriiiiitirnsisiesssiessssisesess bbbt sssessesans | sossssssssaessns 4,043,124 | oo 3,646,000 | ..ovvrrrrirnns 3,564,440 | 11/15/2043.
MERRILL LYNCH INTERNATIONAL. . GGDZP1UYGU9STUHRDP48 | Treasury. 912810 RD 2 | TREASURY BOND 5,545,712 | 5,001,000 | ...coourrnnrinnn 4,889,128 | 11/15/2043.
MERRILL LYNCH INTERNATIONAL..... GGDZP1UYGU9STUHRDP48 | Treasury 912810 SD 1 | TREASURY BOND.. . 340,050 352,000 346,273 | 08/15/2048. | ..
MORGAN STANLEY & CO INTERNATIONAL PLC........... 4PQUHN3JPFGFNF3BB653... | Treasury. 912810 RD 2 | TREASURY BOND .....1,092,287 985,000 | ... 962,966 | 11/15/2043.
MORGAN STANLEY & CO INTERNATIONAL PLC........... 4PQUHN3JPFGFNF3BB653... | Treasury. 912810 SD 1 | TREASURY BOND......cotiuuiiiirinerimeiseesesisesssesssesessesssssss st ssas st ssssssens | sesaesssssesssesan 4277672 | oo 4,428,000 | .cooovrrrrrirnns 4,355,089 |08/15/2048.
SOCIETE GENERALE ... O2RNEB8IBXP4R0TD8PUA41.... | Loan-backed and Structured 3132WP LD 7 | FHLMC GOLD 30YR.....ciuiiriiuiiueerriseisseisiesisie sttt sssssssssenssins | sressssssnssessnssas 390,984 410,000 391,773 | 07/01/2047.
SOCIETE GENERALE... ... O2RNE8IBXP4R0OTD8PUA41.... | Loan-backed and Structured.... 3138X1 UK 0 | FNMA30YR.... 0 (472,000) | .eovvonrererereerrienin 0 | 08/01/2043.
SOCIETE GENERALE... ... O2RNEB8IBXP4R0OTD8PUA41.... | Loan-backed and Structured B138XE Y5 8 | FNMA BOYR...couiieiiiiieiiieiiie ittt | ebsaeebienss st seeens 245,649 450,000 | ... 250,045 |11/01/2043. | ..
SOCIETE GENERALE... . O2RNEB8IBXP4ROTD8PU41.... | Loan-backed and Structured.... 31410L  VC 3 | FNMA 30YR.... 24,039,262 | i 4,364,000 | ..o 4,228,587 | 01/01/2047.
0199999, TOAIS. ..ttt terertseess s eeesees s s e ke84 88888 E 4881884888808 4£E1  4LEEHEEE LR 8RR LA HEEE LR L LR LR LR LR LR EE LR AR AR R ehEene e N . 330,710,475 | ..ovvvvirnns 405,272,681 | oo 308,436,071 XXX
Collateral Pledged to Reporting Entity
BANK OF AMERICA, NAA...... ... BATYDEBBGKMZO031MB27.. | Treasury. 912828 L5 7 | TREASURY NOTE............ ....1,241,038 XXX 09/30/2022.
BANK OF AMERICA, NAA...... ... BATYDEBBGKMZO031MB27.. | Treasury. 912828 N4 8 | TREASURY NOTE......ooiimiiniiseiiesiee ettt | cessesssessssans 1,378,692 XXX 12/31/2020.
CREDIT SUISSE INTERNATIONAL.........cooverirriiniiniane E58DKGMJYYYJLNBC3868... | Cash.... SNt | et 187,974,506 XXX ] e s
HSBC BANK (USA), NATIONAL ASSOCIATION ... 1IEBVN30JCEQV1H4R804..... CaSN..r e | | BBttt | erbienei et 4,620,000 XXX

... 549300R4IG1TWPZT5U32..... €S | LSttt | entnb s 980,458 XXX
MORGAN STANLEY & CO INTERNATIONAL PLC........... 4PQUHN3JPFGFNF3BBB53... | Cash........cccovvvuerieririeririniinerieriseenenississnssessensessnssnnssnsnennes | | BBt | erbsesssensenes 37,750,000 . XXX
WELLS FARGO BANK. . KB1H1DSPRFMYMCUFXT09. [ CaSh......tveiiruersareseesssnissrssersssnsseesssnsssnsssnsssssssssssnssssssssmssssssnsmsnsmnneins | | GB8Muititstiss it essssesss s ees sttt skt | setensssnesnnsan 2,976,000 | ... ...2,976,000 XXX .
0299999, TOAIS........orvveeeseieaiesiesessseesseses st ses bbbt bbb bbb en b etes eeRE e E e s s RS R SRS R bR et e B I 236,920,694 | ............... 236,993,964 XXX XXX XXX




Statement as of September 30, 2018 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY 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 and not included on Schedules A, B, BA, D, DB and E)
1 2 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
Industrial & Miscell; (Unaffiliated) - Issuer Obli
17325F  AG 3 [CITIBANK NA......oiiiiiirnireeniesnieeriei e | e 09/18/2019.......
21684B  3J 1 |COOPERATIEVE RABOBANK UA (NEW YORK) 10/04/2018.......
21684B  3W 2 |COOPERATIEVE RABOBANK UA (NEW YORK) 11/02/2018.......
30231G  AE 2 | EXXON MOBIL CORPORATION........ccerriierrircirnirenes 03/15/2019.......
40433F LD 9 |HSBC BANKPLC........... s 02/22/2019.......
65590A SH 0 |NORDEA BANK AB (NEW YORK)........coevviiirrririreieiseiseesissieesesscissneenes s [ 02/08/2019.......
86958 C9 8 | SVENSKA HANDELSBANKEN AB (NEW YORK)................. 10/21/2019.......
94989R  QC 5 |WELLS FARGO BANK NA OO 10/05/2018.......
22549L LS 2 |CREDIT SUISSE AG (NEW YORK).............. 999,000 |10/01/2019.......
89114M DC 8 | TORONTO-DOMINION BANK (NEW YORK) ...1,072,000 |09/04/2019.......

3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUET OblIGAtIONS. ...........coveeieeiiieiieie ettt e 6,329,732 | ..o 6,329,205 XXX

459206 MK
478160 BW

I1BM CORP s
JOHNSON & JOHNSON.. s

.1,293,175
.1,027,192

...1,293,360 |03/01/2019.......
....1,027,650 | 11/13/2018.......

591570 LD METLIFE SHORT TERM FUNDING LLC........ccoooiiiiiiriiniissiscesnnisiis ..1,047,051 ....1,047,113 |11/20/2018.......
62479M  LL MUFG BANK LTD......oevvmirieriiniisnieiineiienes s .1,155,159 05/02/2019.......
713448 DS PEPSICO INC........covvririiniinricescisnisiiins s ..1,400,485 12/11/2018.......
71708F  MB PFIZER INC.... s ,189,794 11/19/2018

74800K LK PROVINCE OF QUEBEC.........coociriminniiniiieniessisissininines 04/18/2019.......
780120  DC ROYAL BANK OF CANADA (NEW YORK).. s 04/18/2019.......
780120 DH 05/01/2019.......

( )
ROYAL BANK OF CANADA (NEW YORK).. s
ROYAL BANK OF CANADA (NEW YORK)
ROYAL BANK OF CANADA (NEW YORK).. s

780120  FT
780120  FV

700,062 | 08/02/2019.......
1,074,000 |02/06/2019,

Industrial & Miscell; (Unaffiliated) - Other Loan-Backed and Structured Securities
59217G CJ 6 [MET LIFE GLOB FUNDING ....couutieiiriiiniiiiiniieissisessssissesnissns s senssseenssnsses e | s PO RRTON [FTR RO 300,264 09/19/2019.......
3599999. Industrial & Miscellaneous - Other Loan-Backed and Structured Securities......... .. .. s s 300,264 XXX
3899999. Total - Industrial & Miscellaneous (Unaffiliated) . . . e .6,629,996 XXX
6199999.  Total - Issuer Obligation: .6,329,732 XXX
6499999.  Total - Other Loan-Backed and Structured Securitie: ettt ettt st r et an et teraes e 300,264 XXX
6699999.  Subtotal - Bonds s .6,629,996 XXX
Short-Term Invested Assets (Schedule DA Type)
02665W  BR 1 |AMERICAN HONDA FINANCE..........ccovuiiimiieiieieinrissirenissssssiessseessessanes cerrrernsnennn | e | e | 1,800,830 | oo 1,801,141 |01/22/2019.......
02665W  CK 5 | AMERICAN HONDA FINANCE..........ccooiiiiieiirieieientiesisesssieeerissieniesneees e | | 500,000 |06/24/2019.......
06417G L6 3 |BANK OF NOVA SCOTIA (HOUSTON). s . . . ,601, 1,600,000 |02/21/2019.
06417G N2 0 |BANK OF NOVA SCOTIA (HOUSTON)......cocvvurerierrerrirerisrireriennees 03/06/2019.......
06417G Y2 8 | BANK OF NOVA SCOTIA (HOUSTON).....covvererrerrerriersrirerrnenes 08/14/2019.......
166764 BB 5 [CHEVRON CORP.......cooiiiiiriiiieiisei ettt 11/16/2018.......
17325F  AB 4 [CITIBANK NA......oviiiiiriseieriesnieiesinin 03/20/2019.......
20272A D4 5 | COMMONWEALTH BANK AUST......cooviieiiieiiricriesiseeesierseiseiesissiensesnees 08/30/2019.
20271E  NF 2 | COMMONWEALTH BANK OF AUSTRALIA (NEW YORK) 03/01/2019.......
21684B 6N 9 | COOPERATIEVE RABOBANK UA (NEW YORK) 02/11/2019.......
21684B 6T 6 |COOPERATIEVE RABOBANK UA (NEW YORK) 05/23/2019.......
40433F KV 0 |HSBC BANKPLC........... 02/08/2019.......
65590A F7 6 |NORDEA BANKAB (NEW YORK)........ocvurrireeriiiiririreiseiseiesissiessesiessnienes 04/01/2019.
65590A  J2 3 |NORDEA BANK AB (NEW YORK)........covvuvririrriirireierneiseiesseieeseescssesenenes 06/13/2019.......
86958) Q6 9 | SVENSKA HANDELSBANKEN AB (NEW YORK)................ 02/07/2019.......
86958) Q7 7 | SVENSKA HANDELSBANKEN AB (NEW YORK)................. 02/08/2019.......
89233A C2 3 |TOYOTAMOTOR CREDIT CORP.. s 10/31/2018.......
89236T DY 8 |TOYOTAMOTOR CREDIT CORP.. s 12/24/2018
90331H NF 6 |US BANK NA CINCINNATI............. e 03/14/2019.......
94988) 5H 6 |WELLS FARGO BANK NA s 11/28/2018.......
94989R E5 3 |WELLS FARGO BANK NA s 10/05/2018.......
94989R U8 9 |WELLS FARGO BANK NA s 02/05/2019.......
94989R XU 7 |WELLS FARGO BANK NA s 01/24/2019.......
9612C4  ZA 2 | WESTPAC BANKING CORP........ccoviumriiririeseiesieeesseessssie s 08/02/2019.......
9612C4 ZL 8 |WESTPAC BANKING CORP........ccovtirriiiiriiireiincierisisessie s 08/16/2019.......
96121T  6X 1 |WESTPAC BANKING CORP (NEW YORK) s 02/19/2019.......
59217G  CB 3 |MET LIFE GLOB FUNDING l....cccouvueirriiiieiiieirieiieiseiesisesesiseee s ensesiaees 05/06/2019.......
037833 AP 5 |APPLE INC....cooviiieriieiciisiesieseseesis i 01/24/2019.......
06370R EE 5 |BANK OF MONTREAL (CHICAGO) e 06/13/2019.......
06371E YK 7 |BANK OF MONTREAL (CHICAGO) s 12/18/2018.......
19121B° MJ 5 | COCA-COLA COITHE.......ooiiiiernieeinereiiseieresieee e 12/19/2018.......
19121B° MK 2 | COCA-COLA COITHE.........cooiriritiieririerisseissies e 11/02/2018.......
22549L  MZ 5 |CREDIT SUISSE AG (NEW YORK).............. e |+ 08/07/2019.......
3130AE  RU 6 | FEDERAL HOME LOAN BANK.......cocoviiiriiieiiisinsisisisssiessssisesssssssnsenes cerrrernssnennn | e | e | - 2,229,274 | oo 2,230,000 |12/19/2018.......
9
3
0
5
4
5
6
6
5
7
2
6
7
7
0
1
4

865658 KK SUMITOMO MITSUI BANKING CORP (NEWYORK).........cooormriirmriiiriiireiisseiessisessiessssssseseseees 02/08/2019.......
86565 KT SUMITOMO MITSUI BANKING CORP (NEWYORK).........ceomureermreesmeeesmreesssessssssssssssssssesssssssssneees 09/06/2019.......
86960B AP SVENSKA HANDELSBANKEN AB.. 01/22/2019.......
87019V LG SWEDBANK AB (NEW YORK).......ccvermrrermnrrmmnnessenresneeessseeenns 04/17/2019.......
89113X  G8 TORONTO-DOMINION BANK (NEW YORK) 12/05/2018
89113X M8 TORONTO-DOMINION BANK (NEW YORK) e [ ...256,006 | 05/13/2019.......
90333V YD 6 |US BANK NA CINCINNATI............. e | ennnsnnnsns | s | e 1,000,162 ..1,000,000
8999999  Total - Short-Term Invested Assets (Schedule DA TYPE).....c.ovrrrrnreernnenns 46,873,473 | oo 46,871,332 XXX
Cash Equivalents (Schedule E Part 2 Type)
69353R  FA 1 |PNC BANKNA 500,323
03785E KB 9 |APPLE INC....iovvereieeiireeieeeeeeseeesse st ..1,336,959 .
159406 28 5 |CITIGROUP GLOBAL MARKETS INC REPO...... S, 22,154,053 | . 22,154,053
159406 28 2 |MERRILL LYNCH PIERCE FENNER & SMITH INC REPO........... PSSO ISV 21,061,928 | . 21,061,928
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Statement as of September 30, 2018 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY 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 and not included on Schedules A, B, BA, D, DB and E)
2

1 3 4 5 6 7
NAIC Designation Book/Adjusted Maturity
CUSIP Identification Description Code / Market Indicator Fair Value Carrying Value Date
64951X MA 7 |NEW YORK LIFE CAPITAL CORPORATION........cturiirmiiiireiiriceinsieisesiesissiseee st nsssssssesssessssssssens | esssessensnenes 298,628 | ...ccovrierrriren 298,686 | ....cvvririireririnen
90477E LS 1 |UNILEVER CAPITAL CORP......tittirirtiitsisitisisssiseesessssesess s enssessnssss st enssnssensensssssensssnssnsssssenssnes | eonnsesssensnnes | onnennsonnsnnssensones | oonsossnsssssenes 1,295,251 | .. ..1,295,497
9199999.  Total - Cash Equivalents (SChedule E Part 2 TYPE).......c. et sesss e sesssssesees st snssnsssessnsenssnsse | sesssessessesassce 46,647,142 | oo 46,647,627 XXX
............... 100,150,611 100,148,800 XXX

9999999, TOAIS. ... oo nnsisnsis s

General Interrogatories:

1. The activity for the year:  Fair Value §.....(19,458,496)  Book/Adjusted Carrying Value §.....(19,464,412)
2. Average balance for the year: ~ Fair Value §.....126,924,187  Book/Adjusted Carrying Value §.....126,917,798
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §.....100,148,800 NAIC 2: §.......... ONAIC3: §.......... 0 NAIC4: §......... ONAICS: §......... ONAICE: §.......... 0

QE10.1




Statement as of September 30, 2018 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY INSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page)
1 2 3 4 5 6 7

NAIC Designation 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

QE11




Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE AND ANNU'TY 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)...........ccccocvvmiinciiinenias Springfield, MA. ....0.000 0 0 431,686 222,208 288,541 [ XXX
JP Morgan Chase Bank - GB...........cccccccccccvevevevevevevins London, England 0.000 (74,468) (U [ 189,239,181 | ........... 193,528,225 | .......cocn. 187,192,723 | XXX
JPMorgan Chase Bank, National Association............... New York City, NY. ....0.000 0 0 225 360,010 947 | XXX
JPMorgan Chase Bank, National Association. New York City, NY. 0.000 0 0 3,645 (442,907) 125 | XXX
0199998. Deposits in.....109 depositories that do not exceed the allowable limit
in any one depository (see Instructions) - Open Depositorie: XXX XXX (7) 0 369,918 534,399 624,390 | XXX
0199999. Total Open Depositorie: XXX XXX (74,475) 0 [ 190,044,655 | ............ 194,201,935 | ....c.ccc.. 188,106,726 | XXX
0399999. Total Cash on Deposit. XXX XXX (74,475) 0 [ 190,044,655 | ............ 194,201,935 | ............ 188,106,726 | XXX
0599999. Total Cash, XXX XXX (74,475) 0 [ 190,044,655 | ............ 194,201,935 | ............ 188,106,726 | XXX
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

Show Investments Owned End of Current Quarter

SCHEDULE E - PART 2 - CASH EQUIVALENTS

1 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|

Bonds - U.S. Special Revenue & Special A ment Obligations and all Non-Guaranteed Obligations of Agencies and Authorities of Governments and Their U.S. Political Subdivision - Issuer Obligations
FHLMC .. Lttt | cereresesesese 09/28/2018....... | covvvrvrenns 0.000 |10/03/2018.......| 7,126,208 | covvvoooeecceeeeeessess e (o) [ 1,188
2599999. U.S. Special Revenue & Special Assessment ODIIGAHONS - ISSUBT ODGALONS................uuuirirreieieiissii s8R0 SRR sssssssssssees | 7,126,208 | oo {0 R 1,188
3199999. Total - U.S. Special Revenue & Special Assessment Obligations and all Non-Guaranteed ODIGALIONS............c....rviuuriiiieciiecsce s e s e s bbb | 7,126,208 | oo 0 | oo 1,188
Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
AMERICAN ELECTRIC POWER COMPANY IN 09/17/2018 10172018 | 4,994,756
AMERICAN HONDA FINANCE CORPORATION......oocccccceeeeeveeeesesssssseeeeeseses s ssssssesssss s 09/28/2018 10/03/2018 6,999,172
AMPHENOL CORPORATION. ....11111vves1vvees1see 1515515555 09/18/2018 10/10/2018 4,997,113
ANHEUSER-BUSCH INBEV WORLDWIDE INC.....oooeseseeteveceereeeessssssssseeeseseesssssssssssssesssee s ssssssss s sssss s 09/27/2018 10/29/2018 6,987,451
ANTHEM IN G oo, 09/28/2018 10/01/2018. 5,000,000
ASTRAZENECA PLC oo e ss e s sss s sesssssse s eesesessesn e sesessenes 09/21/2018 10/17/2018 3,096,762
CONSOLIDATED EDISON COMPANY OF NEW......cccccccccrevvvvenssvsssssssssosssnsssssssssssssssssssssssssssssssssssssssssssessssssssesssssssssssssosssessss 09/17/2018 10/10/2018.......| 4,997,250
COX ENTERPRISES......ooooorseseeooeeseeeeessssesoesssssssessssesesessssse s seesesssssee s seeesssees e eesesssese st esssseee s 09/28/2018 10/01/2018 5,000,000
DIAGEQ CAPITAL PLC....oovvttretesemeeceeeeeeesssssssssees s ss2ss 15 09/26/2018 10/02/2018...... 4,999,681
DOMINION RESOURCES INC 09/18/2018 10/18/2018 4,994,451
DUKE ENERGY CORP. 09/21/2018 10/04/2018 4,999,083
EI DU PONT DE NEMOURS & CO.....cooorsevevensssvossnsssssssssssssssssssssssssssssssssssessssssssessssssssessss 08/27/2018 10/15/2018.......| 4,995,566
EI DU PONT DE NEMOURS & CO....oovvrooreeeeceeeeeesessesecceessseessesssssesssessessssssseesseesessssses 09/25/2018 10/19/2018 4,994,125
EVERSOURCE ENERGY.......oooccccvvresssssssssssssssssssssssssessssssssessssssssessssssssesssssssssssssssssesssssssssessssssssesssssssossssssssos oo sssssoe 09/20/2018 10/04/2018...... 4,999,071
FEDEX CORP. .o e e e oo e oo e e e e e e e e e e 08/09/2018 10/09/2018. 2,998,406
HEWLETT PACKARD ENTERPRISE CO.......cvovrrrressmmeeeesneenssssssmsessssseesssssssssssssssessssssssssseene 08/31/2018 10/05/2018 5,001,107
HYUNDAI CAPITAL AMERICA 08/27/2018 1016/2018.......| 4,995,142
HYUNDAI CAPITAL AMERICA . | 09/28/2018. 10/24/2018....... 4,992,269
INTL PAPER CO....vvvverttesessseeeeeeeeeesssssssssses 11505 09/27/2018 102018 e | 4,996,708
KFW ... 09/28/2018 1000112018 e | 10,000,000
LOCKHEED MARTIN CORPORATION.......ooocecccverssmsesossssssssesssssssesssssssssesssssssssssssssssesssssssssssssssssossssssssssssssssssssssssssses oo 09/28/2018 10/01/2018 5,000,000
MARRIOTT INTERNATIONAL INC......cvrsecvevereseseseessssseseesssssessesssssess e 115515555 07/24/2018 102018 e | 4,996,352
MCCORMICK & COMPANY INCORPORATED . | 09/25/2018. 10/02/2018....... 4,999,686
MCOKESSON CORP......ocoooueutaeasasssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssss s 09/24/2018 10/10/2018 oo 4,997,088
MEDTRONIC GLOBAL HOLDINGS SCA 09/10/2018 100092018..ccee| 4997722
METLIFE SHORT TERM FUND 09/28/2018 10/31/2018 6,987,424
MONDELEZ INTERNATIONAL INC.....ooooovevroeeeeeeeememsmmmmmsmmmsssmsmsssmsesmsenssnnennes 09/28/2018 100032018 | 4,999,350
NBCUNIVERSAL ENTERPRISE INC . | 09/117/2018. 10/15/2018.. 4,995,664
ONCOR ELECTRIC DELIVERY CO........ooooreeececcrcrerreeree 09/07/2018 11/06/2018
ROCKWELL COLLINS INC. 09/24/2018 10/04/2018 2999413
ROCKWELL COLLINS INC. 09/24/2018 10/09/2018...... 1,998,933
ROCKWELL AUTOMATION INC.... 09/25/2018 10002018, 4,997,188
SUNCOR ENERGY INC 09/14/2018 11/20/2018 4,983,237
TYCO ELECTRONICS GRP......ooeveoeeeeeeee et ee e s e e s s s s e e e e e e e e e e e ee e s e e e e s e e e e e e e e e eee s eee s eeeseeeeseees eeveeees e eeee e eees e ee e sees e ees e eeseeeeseeeeseeeeeseeseseeseeseeesesnen | eoeeeeeenenenn 09/28/2018 10/01/2018....... 5,000,000
TYCO INTERNATIONAL HOLDING SARL....cccccccccccrerressessccccceeseeesesesssseesseeesesssssseeeseeesen 09/26/2018 10312018 | 4,990,036
WALMART INC ..ottt sees e es s ees e s e s s s e s eee s et ese e s s es e e s eseee et eesesessesenseeesseeseesseseneseesensenes 09/28/2018 10/26/2018 7,314,216
WASTE MANAGEMENT INC 09/17/2018 10/01/2018 5,000,000
WISCONSIN GAS CO....... 09/27/2018 10/04/2018

4,999,083

3299999. Industrial & Miscellaneous (Unaffiliated) - Issuer Obligation

194,281,978

3899999. Total - Industrial & Miscellaneous (Unaffiliated)...................

......................... 194,281,978

Total Bonds
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Statement as of September 30, 2018 of the TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE 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|
7799999. SUDLOLAIS - ISSUET OBIIGAtIONS...........oooeieiecieicie s LS s 201,408,186 | .ovooovvveeecrecee 52,155 130,903
8399999, SUDLOLAIS = BONAS..........ocvveiereiticeiei e8RS SLRAeE LR sisiensse s 201,408,186 130,903
All Other Money Market Mutual Funds

4812C0 66 2 |JPMORGAN US GOVT MMKT 09/30/2018....... 0.000 ....33,819,348

4812C0 67 0 [JPMUS GOVT MM - CP..... . | 09/30/2018....... 0.000 ...14,675,775

61747C 70 7 [MSINST LIQ GOVT CL INST 09/30/2018....... 0.000 [ | 3,403,017

949917 39 7 |WELLS FARGO ADV HER MMKT INS 09/30/2018....... LU0 O 3,430,774
8699999. Total - All Other Money Market Mutual Funds 55,328,914

8899999. Total - Cash Equivalents

......................... 256,737,100




