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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
ASSETS

Current Statement Date 4
1 2 3
Net Admitted December 31
Nonadmitted Assets Prior Year Net
Assets Assets (Cols. 1-2) Admitted Assets
1o BONAS ..ottt | st 6,514,331,586 | ...oovvrrrririennieniincnns | v 6,514,331,586 | ............. 6,935,105,093
2. Stocks:
2.1 Preferred SHOCKS. ..ottt enseess | et 57,858,424 | ... | e 57,858,424 | ... 55,077,219
2.2 COMMON SIOCKS......uvvverrirriesriirsisriesi sttt | soeesssenens 1,094,252,137 | oo 12,021,989 | ..o, 1,082,230,148 | .....cce..e. 1,283,600,030
3. Mortgage loans on real estate:
31 RIS IENS ..ot | enesienees 1,159,170,866 | ...cvvvvvverereereriererincriines | v 1,159,170,866 | ............. 1,101,528,329
3.2 Other than firStIENS........cvuueverieieiciiciieieeie e ssssetes | stsestest st st st st ntentes | seestentsesssesi st ne st senies | eebsesssesseeessesse b esseenees [0
4. Real estate:
4.1 Properties occupied by the company (less §.......... 0
ENCUMDTANCES). ..o e eeeeeseeseesesseeseeseeseesseeesessessesssesseesessessaesessessessaesssesessassassssssessessnns | sessessssssssnssassasssssessessanss | sesessessssnessmssessasssesnssessas | seesessessasssssessessassnsneses [0 U
4.2 Properties held for the production of income (less §.......... 0
ENCUMDBTANCES).......ocvuiviieiieteie ettt sttt bbb ss bt s st s e b sensns | sbessessssssssssesssessessssansesans | sbsesesssssesssssssessessnsessesinsss | sbessessesssssssessessssessesnsan [0 RN
4.3  Properties held for sale (less §.......... 0 €NCUMDIANCES)......cvcvvreeeerrieieisireiseessieieiesiens | everieienesns 14,500,000 | ..cooovevrrerereierereeieies | e 14,500,000 |...ooovovverererrerereeieies
5. Cash ($.....14,986,572), cash equivalents ($.....262,570,663)
and short-term investments (8.....49,211,028).........c.cccoumrrummeririeneriseessenisesssssesens | onsereseseeees 326,768,263 | ......ooeverrrricrirerieniiens | reenieneis 326,768,263 | .......cooon... 238,223,915
6. Contract loans (including §.......... 0 Premium NOLES).......cvrreieieiereieiseeseiesssseseesssessessssenns | eesessnsens 1,320,379,152 | .oovoeverieiereeeessineenes | cverveininnns 1,320,379,152 | ............. 1,323,078,452
7. DEMIVALIVES. ...coovereeerisreiiri sttt nns | etssseesienes 286,383,386 | ......eoucrererierirnerieneiens | rerienen 286,383,386 | ....coocevvnvs 143,007,053
8. Other iNVESE @SSELS.........ccuvuerrceieerierrirrsisei sttt sessssnns | sessnessaenenns 449,542,905 | ....ovvvrrrriennne 106,386 | ...ooovvvvrnens 449,436,519 | ..oovvvreenns 403,839,881
9. Receivables fOr SECUMHIES..........ocverrrrreieeriereiei et esssssessssnnes | sessesssseessenns 1,248,092 ... | s 1,248,092 | .....cvvrinnnn 4,261,910
10.  Securities lending reinvested collateral @sSets............ccvverrireeeieeierieeeice et essseeseens | eveevsseesenas 141,889,709 [ ...ooveeiiereeeceriieeens | e 141,889,709 | .....ccceevnee 179,280,942
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cevcvcveieiieeese ettt | cvressssseesenas 16,516,214 | oo [ 16,516,214 | ..cocvovvvvnn 48,343,627
12.  Subtotals, cash and invested assets (LINES 110 11).......covuevcvicveiercieeeeesee e | eveiiens 11,382,840,734 | ..o 12,128,375 | ........... 11,370,712,359 | ........... 11,715,346,450
13. Title plants less §.......... 0 charged off (for Title INSUTErS ONIY)........cc.ovururrieireirereieeieeirrieeees | corereeineissisesseseeseeestesens | ereesessessessessessesssessesessens | seseesessessssssssessesssssnnssn [0 R
14.  Investment income due and ACCTUEM............c.ccuivevicucveiceeee ettt ssnees | cvevesaeiesinans 140,473,680 [ ...cooveeeereeererereeeeeeeenes | ceeeerererenns 140,473,680 | .....cccoe..e 124,298,540
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection.......................
15.2 Deferred premiums, agents' balances and installments booked but deferred
and not yet due (including §.......... 0 earned but unbilled PreMIUMS).......c.cceieiririiriens | cereieirisieenseeseieis | ereesssesesssssesessssesessees | sersssessessssessesssssssesesnes [0
15.3 Accrued retrospective premiums ($.......... 0) and contracts subject to
redetermination ($.......... 0]ttt ettt bttt | Hieestee st st sttt ettt btens | Hreebieessenss st bt bt enntens | esbseetsest ettt enees (0 OO
16. Reinsurance:
16.1  Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinSured COMPEANIES...........ccceiercvriiiiirieiissieieiees ey | eoissssssesessssessessssesesseses | sresiesesssssssesessssessesinsed [0 RN
16.3 Other amounts receivable under reinsurance CONtracts.............cocvcvcineineineincincinns | vevneineinees 160,561,087 | ..o | v 160,561,087 | ....cccoovevenee 162,771,887
17. Amounts receivable relating to UNINSUIEd PlaNS............coveiiurieieiiiesiseeiesseeessissessinnns | sereesessssessesessssesseen B80 [ .o | e 680 | oo 680
18.1 Current federal and foreign income tax recoverable and interest thereon............ccococvvvcecei | ceviveeviiienenne, Q404,544 | ... | e 9,404,544 | ............... 32,094,531
18.2 Net deferred taX @SSEL..........ouuirririeceesee st | eesssseesseens 154,490,446 | .......cocvvennn 41,612,446 | ................ 112,878,000 | ...oovvvvnvene. 157,133,000
19.  Guaranty funds receivable or 0N dePOSIt.............cceuiveievierriesie et | eerereesesaesesenes 3,995,151 | oo | e 3,995,151 | oo 3,991,490
20. Electronic data processing equUIPMENt @Nd SOWAIE.............vurerirererrireirireinriressesesssssssaseens | coressssessssesssessnsssssssssnssens | sessessessssssssssssesssssssssessesss | soessessessnsssssssssessansnsssens 0 [
21.  Fumniture and equipment, including health care delivery assets ($.......... 0)rtrerereerererrieenesns | et | serseee et ens s essentens | sesessessessee s essesssssesa [0 R
22. Net adjustment in assets and liabilities due to foreign EXChANGE FaES. .........cviriurrurririneinees | corereineinereeeneinseennees | rereeesinsese st sessessenes | eretsessssssssseessesssssessens [0 RN
23. Receivables from parent, subsidiaries and affiliates..............cccocevrvireieiereieeiceseseceeeens | e 140,392,825 | ..o | e 140,392,825 | ..cocvvvvvrnnad 6,567,130
24. Health care (§.......... 0) and other amounts reCeivabIe............cc.cveirieiiirieeeeeees s | e 939 [ e | e 939 | e 703
25.  Aggregate write-ins for other than iNvested aSSetS..........ccovivrieicrrieieieseeeeeseeseens | e 46,126,957 | .coocveverernan 5,668,346 | .....ccoevnnnn. 40,458,611 | oo 44,393,397
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)........cvreinierrirrireneineeseessseesssessesessssessssesessessssssssssssesss | snsensenns 12,064,023,069 | .....ccovvvnvenee 59,409,167 | ........... 12,004,613,902 | ........... 12,273,018,335
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoocveeees | wvvnnee. 84,378,107,123 | ..oveveere 30,743 | ........... 84,378,076,380 | ........... 73,980,267,343
28, Total (LINES 26 @NA 27).......uurermrrreeeieremeeeieeeseesieessesssssesssesssssessesssssssssssssesssssssnssssssssnns | seessesnns 96,442,130,192 | .ooovvvvrenenne 59,439,910 | ........... 96,382,690,282 | ........... 86,253,285,678
DETAILS OF WRITE-INS
1101, Collateral ON AEMVALVES.........cocurerrerirceirrieesierieesieeis sttt sess s ssssesssssnnins | ressssessseseons 16,516,214 | .oovveorieereriserinecenes | v 16,516,214 | coovoovverenne 48,343,627
1102, et | HEseebt bRttt | eebeeent ettt | bttt LU R
1103, ettt | sereest st enntnnesens | cessneninneniensnnnenssnnnis | a0 | e
1198. Summary of remaining write-ins for Line 11 from overflow page..........cccccoueevvvecveniceriicrenns (] (]
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE).......ccueuerrerrrernrierssressisessrssssenessnenne | cosersssreseneens 16,516,214 | oo 0 | v 16,516,214 | oovovvvvcncrenns 48,343,627
2501. Disbursements and items ot AllOCAtEd..............cociiiiriniirnnes | e 46,126,957 | ...ccoovviiis 5,668,346 | ........co..nu 40,458,611 | .oovvvvns 44,393,397
2502, <Rt Rt entenn | faetessetstetsenetensensetnesantens | sresetentesesntenrenetnntensetnns | cretestesetesresenntesnensnend [0 R
2503, Rttt entenne | retetsetetessenetenn s snesantens | sresetentessesnsenrenntnntensennns | fretestesetenresesnensnenreeed [0 R
2598. Summary of remaining write-ins for Line 25 from oVerflow Page...........ccceweerrereinenrnniinennes | covrenernsineisseeesessessesnennd (0 (0 (01 R 0
2599. Totals (Lines 2501 thru 2503 plus 2598) (LiNe 25 @DOVE)........cceveviueieiiciiieieieieiesesiesesinns | cveersieseesenas 46,126,957 | .coocvoverann 5,668,346 | .....ccc........ 40,458,611 | .o 44,393,397




Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE |NSURANCE 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.

17.

18.

20.
21.

23.
24.

25.
26.

28.
29.

31.
32.

34.
35.
36.

37.
38.
39.

Aggregate reserve for life contracts $.....7,094,257,832 less §.......... 0

included in Line 6.3 (including $.....10,144,032 MOUCO RESEIVE)............ovuureeeeeeeeeeeeeeesse et sss s
Aggregate reserve for accident and health contracts (including $ .
Liability for deposit-type contracts (including $.......... 0 MOACO RESEIVE)......ovieiiiiieciiisiieieissies ettt
Contract claims:

4.1
4.2 ACCIENE AN NEAIN........veciieiee bbb s sttt s bbbt
Policyholders' dividends/refunds to members §.......... 0 and coupons §.......... 0 due and Unpaid..........c.ocecvereeeerrivecreeee e
Provision for policyholders' dividends/refunds to members and coupons payable in following calendar year - estimated amounts:

6.1 Policyholder's dividends/refunds to members apportioned for payment (including §.......... 0 MOACO)....voreerrriereeerereree s
6.2  Policyholder's dividends/refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $

Amount provisionally held for deferred dividend policies not included in Line 6
Premiums and annuity considerations for life and accident and health contracts received in advance

less §......... 0 discount; including §.......... 0 accident and health PremMIUMS...........cocviieireceee e
Contract liabilities not included elsewhere:

Surrender values 0N CANCEIEA CONMIACES............cuuiurerurreeereereereese s ettt st sttt
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............ccouevveveievevreciecsiecnae

9.1
9.2

9.3
94
Commissions to agents due or accrued - life and annuity contracts $.....6,189,433, accident and health §
and deposit-type contract funds §.......... 0nteee et
Commissions and expense allowances payable on reinsurance assumed.
General EXPENSES AUE OF ACCIUEBH. .........vveirevuiiireiseisieise st sses sttt b s st E bbbt s bbb s bbb b bbb nnn
Transfers to Separate Accounts due or accrued (net) (including $.....(273,244,725) accrued for expense

allowances recognized in reserves, net of reinsured allowances)
Taxes, licenses and fees due or accrued, excluding federal income taxes
Current federal and foreign income taxes, including $
Net deferred tax liability..........c.ccovvvveverieriereerene,
UnEarned iNVESIMENE INCOME..........ceeiireiiieecteiitete ettt a e st s s s b s bbb b st s st bbb s s s b b st s s bt n st ene
Amounts withheld or retained by reporting entity as agent OF trUSEE..........ccurriiire s
Amounts held for agents' account, including $.....6,140,988 agents' credit balances.
Remittances and items NOt AlIOCATEA..............ccoviiiieiicicce bbbt b bbbt nes
Net adjustment in assets and liabilities due to foreign EXChaNGe FaES.........covruririrrirrirrrrre st nnres
Liability for benefits for employees and agents if not included above
Borrowed money §......... 0 and interest thereon §......... 0ttt ettt e ettt ettt st en et
Dividends to stockholders declared and UNPEIA...............cccurieeiciiieicieiis ettt nsen
Miscellaneous liabilities:

24,01 ASSEE VAIUGLION FTESEIVE. ......oucervrieieeteieese ettt esees bbb bbb
24.02 Reinsurance in unauthorized and certified ($
24.03 Funds held under reinsurance treaties with unauthorized and certified ($..
24,04 Payable to parent, subsidiaries and affiliAteS...........cccceuirieiiiecee s
24,05 Drafts OUISTANAING........cuevveieeiiisiieiciseeie et s bbb s bbbttt
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIVALIVES. .......cvurircrieisiresscis ettt
24.09 Payable for securities
2410 Payable fOr SECUMLES IBNAING.........vvrirrieririeieis ettt en
2411 Capital notes §.......... 0 and interest thereon §.......... 0.ttt ettt ettt a et et en et n et et enerae st et enas
Aggregate write-ins for liabilities -
Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)........c.vrruriirrerririrnineinsereeesiseese s sessses st ssessessesenne
From Separate ACCOUNES STALEIMENL...........ccoiurur ettt ettt et bbb R bRttt nnsreen
Total liabilities (Lines 26 and 27)
COMMON CAPILAI STOCK. ...t ereeecerciseiseee ettt st e e b s E b8 E bbb bbb s bbbt
PrEferred CAPItAl STOCK...........vuiueieiiiiieiiciictesci ettt bbb bbbttt bbbttt
Aggregate write-ins for other-than-special surplus funds
SUIPIUS NOES......cocviviteitete ettt s st d bbb e84 E bbb e s s b sttt bbb bbb nes
Gross paid in and CONLMDULEA SUMPIUS.........cueieuiieieicisie ettt s bbb sttt
Aggregate write-ins for special surplus funds.. .
UN@SSIGNEA fUNGAS (SUIPIUS)....vuvvveiiveiseietesseie ittt sttt s bbbt s bbbttt
Less treasury stock, at cost:

361 ... 0.000 shares common (value included in Line 29 §.......... 0) .1ttt
36.2 ... 0.000 shares preferred (value included in Line 30 §.......... 0) .1ttt bt
Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including §.......... 0in Separate Accounts Statement)...........cccccoveeveeiieiccseeenen
Totals of Lines 29, 30 and 37 §
Totals of Lines 28 and 38 (Page 2, LINE 28, COL. 3)........ciuereeeiereeicetesie ettt s st s st st es s b sassansann

................... 7,004,257,832
168,755
...................... 222,452,154

...................... 316,147,779
...................... 201,775,827
...................... 118,719,651

(961,842,402)
7,053,762

...6,141,927
........................ 21,951,233

261,587,479
...................... 246,777,691
22,512,460

...................... 141,889,709

554,914,530

................... 7,214,821,321
175,373
...................... 241,563,170

...................... 298,073,813
...................... 194,276,148
...................... 112,325,472

........................ 27,360,277

..................... (992,313,907)
........................ 12,499,052

6,176,344

........................ 30,197,235

...................... 251,168,457
...................... 198,220,602
8,347,616
...................... 179,280,942

.354,178,373

................... 8.720514.011

................... 8,560,319,969

................. 84,378,107,123

................. 73,980,302,648

..93,098,621,134

....82,540,622,617

................... 3,278,379,148

3,706,973,061

....3,284,069,148

3,712,663,061

................. 96,382,690,282

................. 86,253,285,678

2501.
2502.
2503.
2598.
2599.

COlAEral ON AEMVALVES. ..........cveeeieveceeeiecive ettt ettt bbb ettt b st es b s s s s et s se st ante st
Payable for repurchase agreements...
Provision for future dividends..............ccceuevveueieieiesieesieienne
Summary of remaining write-ins for Line 25 from overflow page
Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)...

...................... 248,125,336
..219,477,129
..... 31,966,011
..... 55,346,054
...554,914,530

........................ 75,644,428
.186,034,629
...37,081,156
...55,418,159
..... 354,178,373

3101.
3102.
3103.
3198.
3199.

Gain on inforce reiNSUranCe...........o.cveviveveceriverenenns

...159,959,131

159,959

.165,890,931

....... 0

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 @DOVE)...........cccceiieiiiiiiireiiieiesseiste et eaessssse s st st s s s s sssebebsssets st ss st ebensnsesassnns

Qo3



Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE |NSURANCE 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.............ccoeveverercvereiceeese e | e (12,328,940) | .......... (5,366,995,346) | .......... (5,343,534,485)
2. Considerations for supplementary contracts With life CONtINGENCIES...........ururirrrirrirririeisiee et sessessssssesses | sessessstesssssssssesssssssssnsns | sessssssesssssesssssnssessessansss | sessessasssssans 24,849,679
3. NEtiNVESIMENEINCOME........cviievicecteice ettt b s b st s s s s b nsebessssnsesensnns | sessssssesenns 473,443,302 | .............. 411,701,141 | ... 534,685,890
4. Amortization of Interest Maintenance Reserve (IMR) 7,001,714 ..7,712,200 ...10,556,419
5. Separate Accounts net gain from operations excluding Unrealized GaiNS OF IOSSES...........ruurrurerererirerireirrieensesseseesssessenes | seeseesssssssssessssessssessssessns | reesessessessssssesssssesssssnsss | sessssessessesssssssssessessnssnes
6. Commissions and expense allowances ON reiNSUrANCE CEABM............crueieirvieeeieeieieee et sssesssnes | evssessesinaas 24,064,644 | ... 15,838,714 | ..coovev 27,252,120
7. Reserve adjustments 0N reiNSUraNCe CEABM...........cceviiueiricieieiiereete et ssnsesennns | eresssanes (1,219,161,355) | .......... (1,242,788,352) | .......... (1,554,250,460)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees
rOM SEPATAtE ACCOUNLS.........ooiveieieiiceeeeictcte ettt bbb bbbt b bbb snnensens | svestessssanes 563,831,604 | .............. 577,423,331 | oo 853,676,775
8.2 Charges and fees for AepOSit-tyPE COMIACES...........cciuiuiieiiiisie sttt bbb nas | ebssssssessessssessessssassesnses | oebssessesssssssesssssssessessntes | sebessessssssessesssssssessesantan
8.3 Aggregate write-ins for MISCEIlANEOUS INCOME..........civuiiriiireiieiieie ettt entens | ersnsessesanes 116,068,987 | .....co..... 117,346,946 | ................ 72,621,221
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns (47,080,044)]| ..........(5,479,761,366) .(5,374,142,841)
10, DEALN DENEFIS.......oucveieitcicie ettt et b bbbt ettt bs s s bt stentas | stessnsaerans 387,281,299 | .............. 340,720,050 | .............. 462,250,272
11. Matured endowments (excluding guaranteed annual pure ENAdOWMENES)..........ccvuivreiirieieiisiereieieieessssesesssessessssessesens | eressssesesens 1,055,725 | oo 842,449 | ....coooven 2,594,531
12. Annuity benefits .346,130,821 451,719,758
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....vurvuvserorensesreseesessessssseesessesssssessessessassssssessassesssessessessssssssessassasssessessessasssnssessessasssnssessessassssssnssessesssssnsss | sessessassssssessassensnsassesses | oessessessassnsssessessansnsnsss | ssssssessessosssnssnssessansnssnes
17. Interest and adjustments on contract or deposit-type CONract fuNdS..........cccrvuernrrrirrininenrnsinenrneesssssesesesesssssssssesnes | snvereerennnnenns 8,469,129 | oo 10,057,469 | .. 39,042,242
18. Payments on supplementary contracts with life contingencies 25,515,231
19. Increase in aggregate reserves for life and accident and health CONraCtS.............covrrierrrrrirrirnrere e eseesseseeeees | rsessesenas (120,420,297) | .......... (1,343,398,380) | ..ooovenee (1,277,649,717)
20. TOtalS (LINES 1010 19)...cuuieurereireieeiirreeieiiscieese ettt ettt nt st entensansns | sessaninnes 1,894,217,346 | ........... 5,756,970,343 | ........... 6,568,439,198
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). [ ..40,369,290 | ................42,036,687 | ..... ...55,989,378
22. Commissions and expense allowances on reinSUrance asSUMEd..........c..cucuveveuiverceereeenesesesessessessssssssesssssssessessssessenss | svsneesssessenerens 146,314 | i 20,489 | v 20,646
23. General insurance expenses and fratermnal EXPENSES...........c.ccvvevirriveiciireieieiesess s ssssessesssssssesssssssssesssssssensens | sveeeneeseess 103,246,697 | cooivincinnnns 85,359,015 | .............. 118,766,055
24. Insurance taxes, licenses and fees, excluding federal income taxes.. 1,244,650 ...3,236,722 .7,651,349

25.

Increase in loading on deferred and uncollected premiums

26. Net transfers to or (from) Separate Accounts net of reinsurance.... B (2,335,677,333) | ........ (11,307,287,601) | ........ (12,035,198,052)
27. Aggregate write-ins for deductions (7,853913)] ... (158,369,866) | ............. (153,593,195)
28, TOtAlS (LINES 2010 27)....u.cveeieveeriiectcie ettt sttt bbbttt | sbntaesasnes (304,306,949) | .......... (5,578,034,210) | .......... (5,437,924,622)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........cccccovveee | covvevrernens 257,226,905 | ......ccevnen 98,272,843 | ..coveven. 63,781,781
30. Dividends to policyholders and refunds t0 MEMDETS...........cccoviiieiinineiee e snsensenns | ansesssssssesenas 3,509,964 | .....ccooevnnen. 1,582,379 | oo 3,479,428
31. Net gain from operations after dividends to policyholders, refunds to members and

before federal income taxes (Line 29 MINUS LINE 30)........ccccieueiiiieieiieriieee ettt sese b sessesesns | sessssssesones 253,716,941 | oo 96,690,465 | ................ 60,302,353
32. Federal and foreign income taxes incurred (excluding tax on capital gains)..........c.ccceveveveeesieeresieeseeeresessessess e essssesees | eveseessesienas 28,540,468 | ............... (91,353,419) | ... (58,780,653)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and

before realized capital gains or (10sses) (Line 31 MINUS LINE 32).......cccvruririnrirrininsinsinsieieesssssesessssessssssessessssssssssssssessas | senssssssessa 225,176,473 | ... 188,043,884 | .............. 119,083,006
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....(5,995,310) (excluding taxes of $.....3,560,934 transferred to the IMR)..........ccc.covuerierirerineieeieniesieeeeiesienins | serssssenens (19,852,140) | ...ovovverenes 58,107,584 (130,260,024)
35. Netincome (Line 33 plus Line 34) 205,324,333 246,151,468 | ............... (11,177,018)

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PIIOT YEAN.......cccovviieireiiirieicirissesissie et ssssessesssssssesssssssessesssssssessessssessessens | seneeneesdy [ 12,008,081 | covvvvnines 3,552,499,593 | ........... 3,552,499,593
37, NetinCOME (LINE 35)......cvurieicieiiesiseieie sttt stess st stessssssssessessssssssessessasssssessassessssssassesssssssssessons | sosssesserses 209,824,333 | tovvvvrvvinns 246,151,468 | ... (11,177,018)
38. Change in net unrealized capital gains (losses) less capital gains tax of §.....29,567,537.......cc.cocvvvrevernrseverensenssnsrisnenes | conveerennenne 15,990,349 | o, (40,422,263) | .............. 443,571,459
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in Net deferred INCOME tAX...........cccrivivericrieeei ettt s s s sas s snnsenaens | svessessesansaes 21,009,098 | ............. (450,787,648) | ............. (396,903,859)
41, Change in NONAAMItIEA BSSELS.........c.ccvvviieeiciiei ettt et s s bbb ssesassnssenans | eevessessssanes (34,492,426)| .............. 229,632,498 | .............. 257,057,991
42. Change in liability for reinsurance in unauthorized and certified companies

43.
44.
45.
46.
47.
48.
49.
50.

51.

Change in reserve on account of change in valuation basis, (increase) or decrease

Change iN aSSEt VAIURLION MESEIVE..........cc.rurireiererireieiieeese sttt ss sttt
Change in treasury stock
Surplus (contributed to) withdrawn from Separate Accounts during period
Other changes in surplus in Separate Accounts Statement
Change in surplus notes
Cumulative effect of changes in acCOUNtING PHINCIPIES. .........cuiviiieiiiriieie ettt
Capital changes:

50.1 Paid in
50.2 Transferred from surplus (Stock Dividend)
50.3 TranSTEITEA 10 SUIPIUS......cviviveiecieitsiie ettt bbbttt ann
Surplus adjustment:

B0 PAIA UMttt
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance

52. Dividends t0 STOCKNOIAETS..........c.vreiriiiirieireieie ettt nsneenas | eeetesnesnnes (700,000,000) [ ..evverrrererrerrernnesrernens | eereeeernessssssessesessenssnesees
53. Aggregate write-ins for gains and I0SSES iN SUMPIUS.........c..evururerririeerireieissesssessessesessessssesessessssssss s ssesssssessessessessssssessessns | sossssssssssseses (5,931,802)] ... .165,890,931
54. Net change in capital and surplus (Lines 37 through 53) (428,593,913) | covvvrenns (142,624,033) [ ...cveoveneee 160,163,467
55. Capital and surplus as of statement date (LINES 36 + 54)..........cccueuivrieeiiiiieie e sssaens | evesainans 3,284,069,148 | ........... 3,409,875,560 | ........... 3,712,663,061
DETAILS OF WRITE-INS
08.301. Other investment MaNageMENE fEES.........cccvieviiiicieice st ssreses e ssssesessssnsesens | severennnnnnesns I 0,009,199 | (v, 113,475,629
08.302. Miscellaneous income................... ...3,064,038
08.303.  Separate ACCOUNE I0AUS...........coveveeveeeieeirietese ettt sstes e ssses s ssssssesssssssessssssesssssnsessessnssssssenns | svenssssessesnnrenssrd00,928 | crvvvsvreresrirenens 807,279
08.398.  Summary of remaining write-ins for Ling 8.3 from OVErfloW PAGE.........c.cceuieeievirieiereeece e esesssstesesssnsenes | evvevesssnssssseessssnseseessld | ceveveeressesssesssse e 0
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)... ...117,346,946
2701, MiscCellan€ous dEAUCHIONS..........cccvvueveirireeiiicie sttt sssess st sensssssessssssessssssessssssesessnsssessnsesenss | snensesensnseens( 1, 128,948) | tovreriiiiirnnns 1,183,921
2702, MOACO AAJUSIMENL. ...ttt sttt ennenneen | sesetstessesnees (1,410,783) | covovereerens (1,193,468)
2703.  Change in provision for future dividends (5,314,182) | ... 4,687,950 9,754,283
2798.  Summary of remaining write-ins for Line 27 from OVEMlOW PAGE. .........vu ettt stseesessssesssseees | cestesssessesseesssesessesenes (V1 I (163,048,269 | ............. (163,048,269)
2799.  Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......wurererierresiersisesnsssessesenssesssssnsseesssssnssssssssssssssssssessssssssss | sessssssssssssens (7,853,913) | oo (158,369,866) | ....cvvvenee (153,593,195)
5301.  Gain on inforce reinsurance 5,931,802) ... ...169,280,532 .165,890,931
5302.  Deferred gain 0N DUSINESS trANSTEN...........c.ccviueiciciiiseisee ettt s s bnas | evsesssssssessssestesssssntesenss | sbessessesinsns 68,834,210 | ..o
D803, bbb a bbb A A bbb At A e AR bbbt e bbb s b st bbbt
5398.  Summary of remaining write-ins for Line 53 from overflow page.. .
5399. Totals (Lines 5301 thru 5303 plus 5398) (LINE 53 BDOVE)........cvireiriiririiiiiiisieiieessiesisssssesessssssessessssessessessssssesssssssansens | sssssssssassesses (5,931,802) | ..ocvennne
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

CASH FLOW

1 2 3
Current Year Prior Year Prior Year Ended
to Date To Date December 31
CASH FROM OPERATIONS
1. Premiums collected Net Of FEINSUTANCE...........c.ccevcuiieeeiceee ettt sssse s sntens | eesessesessssssses 3,595,428 | ............... 238,520,226 | .....cocvu... 252,682,286
2. Netinvestment income... 464,759,487 ...425,618,078 ...670,310,223
3. MiSCEIANEOUS INCOME. .....uvuiueiceirreieeereisete ettt ettt s s st s nntessennns | srserssessnens (521,127,922) | cvoovecene (316,698,829) [ ....ovverenes (388,609,413)
4. Total (LINES 1 thIOUGN 3).....o.cvuiiiieiecicieissteeis sttt bbbt b sttt | sessessessenens (52,773,008) | ....cvvvne. 347,439,475 | ..o 534,383,096
5. Benefit and 10SS related PAYMENLS..........coieicviieiciee ettt bbbt snaes | esaeseeens 1,977,213,216 | ............ 7,095,009,072 | ............ 7,820,980,420
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........covevvevrveeveeeesveieesnes | coererans (2,366,148,838) | ........... (7,190,676,527) | ........... (7,934,348,470)
7. Commissions, expenses paid and aggregate write-ins for dedUCHONS............cceveviirieiciisicesee e | ceerereienins (22,095,569) | .....covevnvee 305,135,857 | ...cvvvuvee. 489,845,825
8. Dividends paid t0 POICYNOIABIS............ccviieiieieiieic et bbb b s s s snsesennas | saebesssesessnanns 3,583,215 | coveeeie 1,680,381 | .oveveriee 3,464,609
9.  Federal and foreign income taxes paid (recovered) net of §..........0 tax on capital gains (losses). .3,416,105 L (127,797,071) ] ... ..(204,889,173)
10, Total (LINES 5 HTOUGN 9)....ccvuiiriice ettt bttt sttt | ensssssnssns (404,031,872) | .ooovvvrrirnns 83,351,712 | o 175,053,210
11, Net cash from operations (Lin€ 4 MiNUS LINE 10)........ccvviiiiinieieiinieiisee e ssessssssseessssssesssssssessesnss | esesssssssens 351,258,865 | ............... 264,087,763 | ............... 359,329,886
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS...ouieecicieieeeic ettt sttt sttt a bbbt en st ses | stensansenes 1,515,543,019 | ............ 2,171,590,533 | ............ 3,345,683,766
12.2 Stocks. 189,307,466 ....852,498,260 ...385,909,210
12,3 MOMGAGE I0BNS........cvuiiiiriciciei sttt bbb b st bbbt enaentnnas | sebiesaensanes 108,731,381 | coveverrene. 80,353,260 | ......ccooecne. 92,500,099
124 REAIESIAE. ..ottt bbb bbbttt bt saebaes | sbebebentesae st ess st ententens | eresbesiesesnes 31,500,000 | ..covrrernee. 31,500,000
12,5 Other iNVESIEA @SSBLS.......couieiieiciieeics ettt ettt ssnnas | seessessessnsans 35,078,854 | ............... 222,664,566 | ............... 188,301,642
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments..............cccevieevieiecereesiceeens | e (128,077) | cocvvrererenn 1,431,047 | oo 1,212,826
12.7  MISCEIANEOUS PIOCEEAS. ... .c.cvuiviveiiiieeiicte ettt sttt st s s b se b s s ssae b st esensnsesenns | ebesesssnesanans 86,612,098 | .............. 374,081,543 | ............... 364,071,404
12.8 Total investment proceeds (LINES 12.110 12.7)......cuiurieiiirieiieiiceie ettt sssns | sesessesanes 1,935144,741 | ............ 3,734,119,209 | ............ 4,409,178,947
13.  Cost of investments acquired (long-term only):
1301 BONGS....uiictcicieee ettt Rttt ettt nis | sbensnriees 1,091,871,634 | ............ 1,778,442,982 | ............ 2,875,710,316
13,2 SEOCKS....eurvteverecectcee sttt sttt s s s sttt s sttt s e st sa s an s st st s s e saesannts | suersenseeseesenen 2,715,332 | oo 520,643,285 | ......coconeenes 43,791,671
13,3 MOMGAGE I0BNS.......ocvuiiiiiecicieie st bbbttt en s snnns | esiessensanes 181,808,976 | .....ccvuve. 184,738,012 | ...cooueee. 216,722,310
134 REAIBSIALE. ..ottt ettt ettt es st saentnsesas | suensesiesaestssensan 48,636 | ..o 471,465 | oo 471,465
13,5 Other INVESIEA @SSBS......ucvurerieisiierieisiessr ettt ettt ssessentnans | snessessassnsans 81,120,524 | ...covvveene. 84,276,371 | covvverrnen. 118,524,275
13.6  MiSCEllAaNEOUS APPIICAtIONS.........cvveeveiiiieiicieieieie ettt bbb s st tes s | sebessesssssnsassssans 975,055 | .cooovernan 147,246,501 | ....ooveeve 374,985,765
13.7 Total investments acquired (LINES 13.110 13.6)......ccueviviireeeiceie ettt sssseesns | sesessssanes 1,358,540,156 | ............ 2,715,818,615 | ............ 3,630,205,802
14.  Netincrease or (decrease) in contract 10ans and Premium NOES..........cceuiuviieieiiieieieisie e ssssessens | cosssessessssennes (PGS RS 10]0) I (1,933,234) | ..cvvvereen. 13,486,372
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LIN€ 14).........ccoveuiuiireierrieiieseieie e | evevesenans 579,303,885 | ............ 1,020,233,827 | ............... 765,486,774
CASH FROM FINANCING AND MISCELLANEOUS SOURCES
16.  Cash provided (applied):
16.1  SUIPIUS NOLES, CAPILAI NOLES..........cveiveieieciiieic ettt sttt bbb sssntens | ssessssessessssestessssensessesnses | sesessessssassessessstessessnsensess | suessessessssessessssessesensensesas
16.2 Capital and paid in SUMPIUS, €SS tTEASUMY SLOCK.........cvurvrireirerinrirrieieeisseee st esssssssssesssssnsnns | sesessssssssssssesssnsnssessassanss | sssesssssnees (521,981,458) | .......ocenn. (521,981,458)
16.3 BOITOWED fUNGS........coucveieiictccic ettt et bbbt bbbt bbbt es s baesas | sussassssssesssses e seessseas (0 [ I (8,100,000) | ....vvvvrveeee (8,100,000)
16.4 Net deposits on deposit-type contracts and other insurance liabilities. ..(15,139,766) | ... .(60,569,184) | .... (88,597,880)
16.5 Dividends 10 SOCKNOIAETS. .......c.vuuieiirieieiee ettt 700,000,000 | ..ooovovereerieieirereieineinies | e
16.6  Other cash provided (APPHEA).........c.eiucueieieicieis ettt st s sttt ens | sebsssssssanes (126,878,636) | .............. (621,738,405)| .............. (618,037,797)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ..ccccc....... (842,018,402) | ........... (1,212,389,047) | ........... (1,236,717,135)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18.  Net change in cash, cash equivalents and short-term investments (Line 11 plus Line 15 plus Lin€ 17).....c.cccovevveveces | covverreiriinnnns 88,544,348 | ......ccoeonn. 71,932,544 | .............. (111,900,475)
19. Cash, cash equivalents and short-term investments:
19,1 BEOINNING Of YBAI.......cvuivvitieiesiesiesise ettt sttt en s es st s snnas | sessessssanes 238,223,915 | ..occvveene. 350,124,390 | ...ocovoene. 350,124,390
19.2 End of period (Line 18 plus Ling 19.1).......ccoeverereeieereeeereeeeans 326,768,263 422,056,933 238,223,915
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Non-cash proceeds from invested asset exchanges - bonds, common stocks and other invested assets......... | cccceeeeeee. (97,205,127) | ..vcvvrnvee. (81,541,424 | .............. (160,630,959)
20.0002  Non-cash acquistions from invested asset exchanges - bonds, common stocks and other invested assets...... | ............... (97,205,127) | ..ocvvvrneee. (81,541,424 .............. (160,630,959)
20.0003  Capital contribution from parent to settle intercompany balances related to stock COMPENSALIoN............cccoeveve [ coveeereiieeieeeeeeceeeeies | v 5,459,519 | .cooverviein 5,459,519
20.0004  Capital contribution to subsidiary to settle intercompany balances related to stock compensation.. ..(2,881,192)] .... (2,881,192)
20.0005  Non-cash proceeds from dissolution of affilate holding - COMMON SEOCKS............ovuiureriiiecinresireereeieeins | e | cereeessessessssseesssssstesssesss | cessesessesens (478,310,380)
20.0006  Non-cash acquisition from dissolution of affilate holding - COMMON STOCKS...........cccciviveieiiicieicteee e [ | eveeaesiese s ssssssesenens | eveesesseseens (478,310,380)
20.0007  Non-cash transfer of bonds sold for assumption reinsurance .................. 3,448,021,646) | ...........(3,448,021,646)
20.0008  Non-cash transfer of mortgage loans sold for assumption reinsurance ... ..(649,122,178) | .....ccenve. (649,122,178)
20.0009  Non-cash transfer of other invested assets sold for assumption reinsurance . ...(558,473,453) | .... (558,473,453)
20.0010  Non-cash transfer of reserves for assumption reinsurance.................ccoe.... .3,259,322,631 ....3,259,322,631
20.0011  Non-cash transfer of deposit liability for assumption reinsurance. .1,276,223,336 1,276,223,336
20.0012  Non-cash transfer of IMR liability for assumption reinsurance...... ....110,419,414 110,419,414
20.0013  Non-cash transfer of other for asSUMPLION FEINSUFANCE.........c.euiieieicirieeeisiee e ssssnses | ersssessessssessesssssssesssssssene | sesessssessesesins 9,651,896 | ..occvvvrvnnnn. 9,651,896
20.0014  Non-cash transfer of bonds SOId fOr FRINSUFANCE ........c.ceireiiieieieiisiee et sssesseses | sosssessesssssssessessssessessessnss | resessenns (1,604,105,856) | ........... (1,604,105,856)
20.0015  Non-cash transfer of mortgage loans sold for reinsurance... (99,061,979)] .... ....(99,061,975)
20.0016  Non-cash transfer of premium fOr FRINSUIANCE ..........c.cceveiieiiiicieeiee et snaess | ebessssesessssesessssesessssssesens | erevssesns 5,570,590,944 | ............ 5,570,590,944
20.0017  Non-cash transfer from Separate ACCOUNtS fOr FEINSUFANCE...............cceiuiveiiicieicicreee ettt benees | ersssebesss s esesesesssesenens | sevessesns (3,963,093,667) | ........... (3,963,093,667)
20.0018  Non-cash transfer of deposit liability for reinsurance........ ....663,688,352 | .... ...663,688,352
20.0019  Non-cash transfer of IMR liability for reinsurance..... ...(163,048,269) | .... ..(163,048,269)
20.0020  Non-cash transfer of other for reinSUranCe............ocvevererrenrerrenienrenneneens ...(404,969,529) | ... ..(404,969,529)
20.0021  Non-cash deferred gain on business transfer - general INSUrANCE EXPENSE...........cvvueveveveieieercreesiessesessessesens | ererressesissesesessessessssssses | sersesesessenes (86,540,726) | ................ (86,540,726)
20.0022  Non-cash deferred gain on business transfer - change in accounting PriNCIPIES.........ovvereririrerinrirrireneensireens | erereeressesssseseseesssseseseens | seesesssseeesens 67,918,456 | ..o 67,918,456
20.0023  Non-cash deferred gain on DUSINESS traNSTEr = tAX..........ovcvireieiieieieeceisi ettt ssssassssssssssensnsss | eressssssssessessssesssssnsassenss | cressessesnsnes 18,622,270 | ..o 18,622,270
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

EXHIBIT 1
DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2 Year PriorsYear
To Date To Date Ended December 31
1o INAUSHIIAL TR ..ottt | Shb bbbt | et i | feb s
2. Ordinary life INSUMANCE. ........ceveveveeeeveieec ettt st ss st s sssaesssnsens | sevsessssssssssesssessesnsas 104,057,546 | ....cooevvrereeieeinn 72,457,087 | oo 129,601,506
3. Ordinary individUal BNNUIIES............cveuueverrieiciieierieerersi e sesssessiesss | eesesssseessesssessseneons 126,449,623 | ..o 143,035,270 | c.ooovverrerrrireriinnes 193,730,045
4. Credit life (Qroup and INAIVIAUAL)...........cvivriieieieiieieisieesse ettt sssseses | sossssstessessssessessssssessessssessesssssteses | sbsesssssssesssssssassessssessessssessessessnsasses | sesessessssessesesassessesssssssessessssansessnsas
5. GrouUP lifE INSUTANCE. .......c.cveveevecreeeie ettt st ssesssns | sbssessessssssssssesnssssesnsas 7,645,397 | oo 6,856,160 | ...oovvverererieeiiernns 14,915,395
8. GOUDP @NNUILIES......oouverereiriesriiereie ittt ettt | coreesisnssseeneseeseens 1,026,392,799 | coooovvercriririreri 975,767,148 | ..o 1,281,958,721
7o ABH = GIOUP oottt ettt ettt | eetees st nt et 22,038,264 | ... 52,079,247 | ..o 68,201,742
8. A&H - credit (Group @nd INAIVIAUAL). ........c.eveereriririerisieieiiessssessssessssssesee e essessssssessessessss | stesssssssssesssssssssssessesssssssssessassasssnes | sssesssssessessassssssessessassnssessessassnssns | essnsssessossasssnssessessensnsssessassasssnssnses
0. ABH = OtNBI ..ot | ettt 16,082 | oo 16,997 | oo 752,142
10.  Aggregate of all Other lINES Of DUSINESS.........c.rvururureiierineireieiesiseiees e sssseenns | eisesssssssssessssess st sssansssssssenes 0 | i 0 | e 0
11, Subtotal (Lines 1 through 10)..........ccuereeirireiiriiinerissesireseses s esssesssseseses | cossessssesssessesessenns 1,286,599, 711 | oo 1,250,211,909 | oo 1,689,159,551
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY)........c.oveiiiiiieieiiieie ettt seas | evesssssssessssstes s sstes s ssssessessssssasss | essesssessesiesassessessssessessessssessessntanss | sessessessssessessessssessessssansessesensesesenes
13, Subtotal (LINES 11 throUGN 12)........vveererrereerreiinresseeineessseessssesssessssesssssssssssssssssessssssssss | sesssessssssmssssssssnns 1,286,599, 711 | coveoevereecrreeerenens 1,250,211,909 | ovvovverrreeeerenens 1,689,159,551
14, DepOSIt-tYPE COMACES.......vevurverreerericeissrieeisess sttt ssseenns | cnsssssessssssssnesssseoas 1,008,949,383 | ....coovvvvirrniiincnens 1,192,913,789 | .oovovvvvcvirririincnens 1,537,491,030
15, Total (LINES 13 @00 14)......curvorreerecereierieceieeereee ettt seenssessseesssnenns | ceeneesssseesnsesesseenns 2,295549,004 | .....coovorvrrrrriinn 2,443,125,698 | ...ooovvverrrcienns 3,226,650,581
DETAILS OF WRITE-INS
L OO OO PO PP
1002, ootk R et | Heee bRt | Hereet bRt | Sert R
L0 OO OO OO OO OO ST OO
1098. Summary of remaining write-ins for Line 10 from oVerflow PAGE.........cvverrrrininrneirininns | ceereiressnsieieesssssssessssessssessssenans 0 | e [0 U 0
1099. Total (Lines 1001 thru 1003 plus 1098) (LiNe 10 @DOVE).......ucurverimererernirissesssensnsssssenssenses | eresseessssnsssessssssssssessssssssnesssssenc 0 | e 0 | e 0
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Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

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

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

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

| SSAP # | F/S Page | F/S Line # | 2019 2018
Net Income
1. TL state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX |$ 205,324,333 | $ (11,177,018)
2. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 4 19 (25,209,555), 9,374,705
(25,209,555) 9,374,705
3. State permitted practices that are an (increase)/decrease from NAIC SAP — —
4. NAIC SAP (1-2-3=4) XXX XXX XXX |$ 230,533,888 | $ (20,551,723)
Surplus
5. TL state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX |$ 3,284,069,148|$  3,712,663,061
6. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (TL) (as described above) 61 3 1 36,306,455 61,516,010
Less: Reinsurance reserve credit (TLA) (as described above) 61 3 35 98,115,075 73,653,500
134,421,530 135,169,510
7. State permitted practices that are an (increase)/decrease from NAIC SAP — —
8. NAIC SAP (5-6-7=8) XXX XXX XXX |$ 3,149,647,618|$ 3,577,493,551

The Company's reported investment in TLA was $1,005,256,861 and $1,160,838,596 as of September 30, 2019 and December 31, 2018, respectively. The Company's
investment in TLA would have been reported as $907,141,786 and $1,087,185,096 as of September 30, 2019 and December 31, 2018, respectively, without the state
prescribed practices.

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

Accounting Policy

6.  Loan-backed bonds and structured securities are carried at either amortized cost or the lower of amortized cost or fair value in accordance with the provisions of
Statement of Statutory Accounting Principles (“SSAP”) No. 43-Revised (Loan-backed and Structured Securities). Significant changes in estimated cash flows from
the original purchase assumptions are accounted for using the prospective method, except for highly rated fixed rate securities, which use the retrospective method.

Note 2 - Accounting Changes and Corrections of Errors

No significant change.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D.

Loan-Backed Securities

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

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

3. The Company did not recognize any OTTI for loan-backed securities held as of September 30, 2019.

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):
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Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

a. The aggregate amount of unrealized losses:

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

$
$

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

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

3,174,52
6,047,89

5
9

$ 544,863,692
$ 299,190,263

As of September 30, 2019, loan-backed securities in an unrealized loss position comprised 139 securities, primarily related to collateralized debt obligations ("CDOs"),
corporate asset-backed securities ("ABS"), and U.S. Government agency securities, which were depressed primarily due to 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, 2019.

E.  Dollar Repurchase Agreements and/or Securities Lending Transactions

3.

Collateral Received

b.  The fair value of collateral accepted in the form of cash and reinvested assets is $150,519,016, which includes $8,624,740 of Separate Account securities
lending collateral as of September 30, 2019.

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

Company Policies or Strategies for Repo Programs

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

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

Type of Repo Trades Used
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) | YES YES YES
b. Tri-Party (YES/NO) [NO NO NO
Maturity Time Frame
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open - no maturity $ —1$ —1$ —1$ —1$ —1$ —19 —19 —
b. Overnight — — — — — — — —
c. 2 days to 1 week — — — — — — — —
d. >1 week to 1 month — — — — — — — —
e. >1 month to 3 months — — — — - - - -
f. >3 months to 1 year 75,545,750 270,841,375| 191,578,363 | 195,295,625| 195,295,625| 195,295,625| 195,295,625 195,295,625
g. > 1year — — — — - - - -
Third Quarter Fourth Quarter
9 10 1 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open - no maturity $ —|% —|% —|$ —|$ —|$ —|$ —|$ —
b. Overnight — — — — — — — —
c. 2days to 1 week — — — — — — — —
d. >1 week to 1 month — — — — — — — —
e. >1 month to 3 months — — — — — — — —
f. >3 months to 1 year 195,295,625| 219,477,125| 205,736,620| 219,477,125 — — — —
g. >1year — — — — — — — —
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9.

10.

Counterparty, Jurisdiction and Fair Value (FV)

The Company has no investments in defaulted repurchase agreements.

Securities "Sold" Under Repo - Secured Borrowing

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

Securities Sold Under Repo - Secured Borrowing by NAIC Designation

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

Collateral Received - Secured Borrowing

First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $ 75545750|$ 270,841,375|$% 191,578,363 |$ 195,295,625|$ 195,295625|$ 195295625|$ 195295625|$ 195,295,625
b. Securities (FV) — — — — — — — —
Third Quarter Fourth Quarter
9 10 1" 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $ 195,295,625 |$ 219,477,125|$ 205,736,620 |$ 219,477,125|$ —|$ —|$ —1|$ —
b. Securities (FV) — — — — — — — —
Cash & Non-Cash Collateral Received - Secured Borrowing by NAIC Designation
1 2 3 4 5 6 7 8
Does Not
Qualify as
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. Cash $ —$219,477,125($ —|$ —1$ —|$ —1$ —|$ —
b. Bonds-FV — — — — — — — —
c. LB&SS-FV — — — — — — — —
d.
Preferred stock -
e.  Common stock — — — — — — — —
f. Mortgage
loans - FV — — — — — - — -
g. Realestate - FV — — — — — — — —
h. Derivatives - FV — — — — — - — -
i.  Other invested
assets - FV — — — — — — — —
j. Total collateral
assets - FV —$219,477,125($ —|$ —1$ —$ —1$ —|$ —
Allocation of Aggregate Collateral by Remaining Contractual Maturity
Fair Value
a. Overnight and continuous $ —
b. 30 days or less —
c. 311090 days —
d. >90 days 219,477,125
Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity
Amortized Cost Fair Value
a. 30 days or less $ 128,204,414 $ 128,266,025
b. 31to 60 days 13,187,393 13,189,580
c. 611090 days 5,984,818 5,977,433
d. 91to 120 days 8,417,793 8,411,583
e. 121 to 180 days — —
f. 181 to 365 days 12,020,759 12,022,604
g. 1to2years 25,371,265 25,384,958
h. 2to 3 years — —
i. >3 years 26,290,684 26,301,243
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11.  Liability to Return Collateral - Secured Borrowing (Total)

First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash (collateral - all) |$ 75,545,750 | $ 270,841,375 $ 191,578,363 | $ 195,295,625 | $ 195,295,625 | $§ 195,295,625 [ $ 195,295,625 | $ 195,295,625
Securities collateral
b. ( — — — — — — — —
Third Quarter Fourth Quarter
9 10 1 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash (collateral - all) | $ 195,295,625 | $ 219,477,125 | $ 205,736,620 | $ 219,477,125 | $ —19 —19 —19 —
Securities collateral
b. ( — — — — — — — —
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.

2. Type of Repo Trades Used

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) YES YES YES
b. Tri-Party (YES/NO) NO NO NO
3. Original (Flow) and Residual Maturity
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Open - No Maturity  |$ —|$ —|$ —|$ —|$ —|$ —|$ —|$ —

b. Overnight — — — — — — — —

c. 2 days to 1 week — — — — — — — _

d. >1 week to 1 month — — — — — — — —

e. > month to 3
months

f. >3 months to 1 year 12,292,144 15,878,213 13,884,128 15,878,213 10,603,686 17,219,325 15,281,709 10,603,686

g. >1year — — — — — — — —

Third Quarter Fourth Quarter
9 10 1" 12 13 14 15 16

Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance

a. Open - No Maturity  |$ —|$ —|$ —|$ —|$ —|$ —|$ —|$ —

b. Overnight — — — — — — — —

c. 2 days to 1 week — — — — — — — _

d. >1 week to 1 month — — — — — — — —

e. > month to 3
months — — — — — — — —

f. >3 months to 1 year 10,205,601 10,603,686 10,522,815] 10,205,601 - - - —

g. >1year — — — — — — — —

4. Counterparty, Jurisdiction and Fair Value (FV)
None

5. Fair Value of Securities Acquired Under Repo - Secured Borrowing

First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Average Daily
Minimum Maximum Balance Ending Balance Minimum Maximum Balance Ending Balance
$ 16,431,308 | $ 21,531,316 | $ 18,699,657 | $ 21,485,747 | $ 14,752,605 | $ 23,298,581 | $ 20,659,186 | $ 14,801,156
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Third Quarter Fourth Quarter
9 10 1 12 13 14 15 16
Average Daily Average Daily
Minimum Maximum Balance Ending Balance Minimum Maximum Balance Ending Balance
$ 14,559,371 | $ 15,050,743 | $ 14,846,533 | $ 14,667,600 | $ —1$ —1$ —|$ —
6.  Securities Acquired Under Repo - Secured Borrowing by NAIC Designation
1 2 3 4 5 6 7 8
Does Not
Qualify as
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. Bonds-FV $ —1$ —1$ —1$ —1$ —19 —1$ —1$ —
b. LB&SS-FV — — — — 14,667,600 — —
Preferred stock -
C. — — — — [— [— [e— [r—
d.  Common stock — — — — — — — —
Mortgage loans -
e. FV — — — — — — — —
f.  Real estate - FV — — — — — — — —
g. Derivatives - FV — — - - — — — —
Other invested
h. assets-FV — — — — — — — 26,659
i. Totalassets-FV |$ —1$ —1$ —1$ —|$ —|$ 14,667,600 9% —19 26,659
7. Collateral Pledged - Secured Borrowing
First Quarter Second Quarter
1 2 3 4 5 6 7 8
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $ 12,292,144 |$ 15878,213|$ 13,884,128|% 15,878,213|$ 10,603,686 |$% 17,219,325|$ 15,281,709|$ 10,603,686
b.  Securities (FV) — — — — — — — —
c. Securities (BACV) XXX XXX XXX — XXX XXX XXX —
Nonadmitted subset
d. (BACV) XXX XXX XXX — XXX XXX XXX —
Third Quarter Fourth Quarter
9 10 1 12 13 14 15 16
Average Daily Ending Average Daily Ending
Minimum Maximum Balance Balance Minimum Maximum Balance Balance
a. Cash $ 10,205,601|$ 10,603,686|% 10,522,815[$ 10,205,601|$ —1$ —1|$% —1|$% —
b.  Securities (FV) — — — — — — — —
c. Securities (BACV) XXX XXX XXX — XXX XXX XXX —
Nonadmitted subset
d. (BACV) XXX XXX XXX — XXX XXX XXX —

8. Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

Amortized Cost Fair Value
Overnight and
a. Continuous $ —|$ —
b. 30 days or less — —
c. 311090 days 10,205,601 10,205,601
d. >90 days — -

9. Recognized Receivable for Return of Collateral - Secured Borrowing

None

10.

None

Repurchase Agreements Transactions Accounted for as a Sale

Recognized Liability to Return Collateral - Secured Borrowing (Total)

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

. Reverse Repurchase Agreements Transactions Accounted for as a Sale

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

Working Capital Finance Investments

The Company had no working capital finance investments.

Q07.4




Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON L”:E |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

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

H. Other Investment and/or Risk Management Activities

The premium payments for derivatives with financing premiums due within the next four years are listed in the table below, as well as the undiscounted premium commitments,
the fair value of these contracts and the aggregate fair value excluding the impact of these premiums as of September 30, 2019 and December 31, 2018, respectively.

(amount in thousands)
Derivative Premium Payments
Fiscal Year Due
2020 $ 29,172
2021 $ 7,044
2022 $ —
2023 $ —
Thereafter $ 131,832
Total Future Settled Premiums | $ 168,048
(amount in thousands)
Undiscounted Future Premium Derivative Fair Value with Premium Derivative Fair Value Excluding
Date Commitments Commitments Impact of Future Settled Premiums
September 30,2019 |$ 168,048 | $ 9,151 $ (177,199)
December 31,2018 |$ 168,048 | § 47,302 $ (120,746)

Note 9 - Income Taxes
No significant change.

Note 10 - Information Concerning Parent, Subsidiaries and Affiliates

No significant change.
Note 11 - Debt
B.  FHLB (Federal Home Loan Bank) Agreements

1. The Company is a member of the Federal Home Loan Bank of Boston ("FHLB"). Membership allows the Company access to collateralized advances, which may
be used to support various spread-based businesses or to enhance liquidity management. FHLB membership requires the Company to own member stock and
borrowings require the purchase of activity-based stock in an amount (generally between 3% and 4% of the principal balance) based upon the term of the outstanding
advances. FHLB stock held by the Company is classified within Page 2, Line 2.2 (Common stocks) in the General Account. As of September 30, 2019 there were
no advances outstanding.

State law limits the Company's ability to pledge, hypothecate or otherwise encumber its assets. The amount of advances that can be taken by the Company are
dependent on the assets pledged by the Company to secure the advances, and are therefore subject to this legal limit. The pledge limit is recalculated annually
based on statutory admitted assets and capital and surplus. For 2019, the Company's pledge limit is $928 million. The Company would need to seek prior written
approval from the Department in order to exceed this limit. If the Company were to pursue borrowing additional amounts under its estimated capacity it may have
to purchase additional shares of activity stock.

2. a. FHLB Capital Stock - Aggregate Totals

1. September 30, 2019

To1tal 2 3

2+3 General Account | Separate Accounts
a. | Membership Stock - Class A $ — |8 — |8 —
b. | Membership Stock - Class B 3,884,000 3,884,000 —
c. | Activity Stock - - —
d. | Excess Stock — — —
e. | Aggregate Total (a+b+c+d) $ 3,884,000 |$ 3,884,000 |$ -
f. | Actual or estimated borrowing capacity as

determined by the insurer $ 928,000,000 |$ 928,000,000 |$ —
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2. December 31, 2018

1
Total 2 3
2+3 General Account | Separate Accounts
a. | Membership Stock - Class A $ — |8 — |8 —
b. | Membership Stock - Class B 7,585,500 7,585,500 —
c. | Activity Stock — — —
d. | Excess Stock — — —
e. | Aggregate Total (a+b+c+d) $ 7,585,500 |$ 7,585,500 |$ —
f. | Actual or estimated borrowing capacity as
determined by the insurer $ 928,000,000 |$ 928,000,000 |$ —
b. Membership Stock (Class A and B) Eligible for Redemption
Eligible for Redemption
1 2
Current Period Not Eligible 3 4 5
Total for Less Than 6 Months 1 to Less than 6
Membership Stock (2+3+4+5+6) Redemption 6 Months to Less than 1 Year 3 Years 3to 5 Years
1. |ClassA $ —1$ —|$ —|$ —1|$ —|$ —
2. |ClassB 3,884,000 3,884,000 — — — —

3. The Company had no collateral pledged to the FHLB as of September 30, 2019.
4. The Company had no borrowings from the FHLB as of September 30, 2019.

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

A-D. Defined Benefit Plans
The Company has no direct plans.

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

On September 16, 2019, Talcott Resolution received permission from the Department to pay an extraordinary dividend of $700,000,000 from TL to its parent, Talcott
Resolution Life, Inc. TL paid the dividend on September 17, 2019.
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Note 14 - Liabilities, Contingencies, and Assessments

A.  Contingent Commitments

2. Detail of Other Contingent Commitments

1 2 3 4 5
. Maximum
Ultimate !
Nature and Financial Poteor}tlFaLIJerT;ount
Circumstances of Statement Pavments
Guarantee and Key Impact if Action the Gyu arantor Current Status of Payment
Attributes, Including Liability Under the Could or
Date and Duration of Recognition of Guarantee be Required to Performance Risk of
Agreement Guarantee is Required Mqake Guarantee
1. In 1997, TL guaranteed the obligations of TLA with $ — Increase in Unlimited (1) The guaranteed affiliate
respect to life, accident and health insurance and annuity Investments in maintains surplus in
contracts. The guarantee was issued to provide an SCA, Dividends to addition to policyholder
increased level of security to potential purchasers of TLA stockholders reserves. The payment or
products. As of September 30, 2019 and December 31, (capital performance risk of this
2018, no liability was recorded for this guarantee, as TLA contribution), guarantee is low as It is
was able to meet these policyholder obligations. Expense, or Other unlikely that this guarantee
will be triggered.
Total $ — Unlimited

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

B. Assessments
No significant change.

C. Gain Contingencies
No significant change.

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

E.  Joint and Several Liabilities
No significant change.

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

Note 15 - Leases

No significant change.

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

No significant change.

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

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

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

No significant change.

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

No significant change.

Note 20 - Fair Value Measurements
A. Fair Value Measurements
Fair value is determined based on the "exit price" notion which is defined as the price that would be received to sell an asset or paid to transfer a liability in the principal
or most advantageous market for the asset or liability in an orderly transaction between market participants. Financial instruments carried at fair value in the Company’s

financial statements include certain bonds, stocks, derivatives, and Separate Account assets.

The Company's estimates of fair value for financial assets and financial liabilities are based on the framework established in the fair value accounting guidance. The
framework is based on the inputs used in valuation, gives the highest priority to quoted prices in active markets and requires that observable inputs be used in the valuations
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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, 2019. In most
cases, both observable (e.g., changes in interest rates) and unobservable (e.g., changes in risk assumptions) inputs are used in the determination of fair values that the
Company has classified within Level 3. Consequently, these values and the related gains and losses are based upon both observable and unobservable inputs. The
Company’s bonds included in Level 3 are classified as such because these securities are primarily within illiquid markets and/or priced by independent brokers.

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

September 30, 2019
Quoted Prices in Significant
Active Markets for Significant Unobservable
Identical Assets Observable Inputs Inputs Net Asset Value
(Amounts in thousands) (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets accounted for at fair value
All other corporate bonds — asset-backed $ —1$ —1% 111$ —1$ 11
Preferred stocks - unaffiliated — — 1,894 — 1,894
Common stocks - unaffiliated 9,640 — 17,851 — 27,491
Total bonds and stocks 9,640 — 19,756 — 29,396
Derivative assets
Credit derivatives — 66 — — 66
Equity derivatives — — 365 — 365
Foreign exchange derivatives — 10,400 — — 10,400
Interest rate derivatives — 147,776 53,732 — 201,508
GMWB hedging instruments — — 33,451 — 33,451
Macro hedge program — 26,581 14,012 — 40,593
Total derivative assets — 184,823 101,560 — 286,383
Separate Account assets [1] 34,682,040 39,383,231 550,976 — 74,616,247
Total assets accounted for at fair value $ 34,691,680 | $ 39,568,054 | $ 672,292 | $ —19 74,932,026
b. Liabilities accounted for at fair value
Derivative liabilities
Credit derivatives $ —1$ (1,090) $ —|$ —19 (1,090)
Foreign exchange derivatives — (12,048) — — (12,048),
Interest rate derivatives — (161,384) (46,550) — (207,934)
GMWB hedging instruments — — (1,158) — (1,158)
Macro hedge program — — (24,548) — (24,548),
Total liabilities accounted for at fair value $ —1$ (174,522)| $ (72,256)| $ —19 (246,778)

[1] Excludes approximately $9.8 billion of investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 (Fair Value Measurements).
Valuation Techniques, Procedures and Controls

The Company determines the fair values of certain financial assets and liabilities based on quoted market prices where available and where prices represent reasonable
estimates of fair value. The Company also determines fair values based on future cash flows discounted at the appropriate current market rate. Fair values reflect
adjustments for counterparty credit quality, the Company’s default spreads, liquidity and, where appropriate, risk margins on unobservable parameters.

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

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

Bonds and Stocks

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

Q07.8



Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON L”:E |NSURANCE COMPANY
NOTES TO FINANCIAL STATEMENTS

party pricing services may develop a security price using expected future cash flows based upon collateral performance and discounted at an estimated market rate. Both
matrix pricing and discounted cash flow techniques develop prices by factoring in the time value for cash flows and risk, including liquidity and credit.

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

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

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

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

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

Derivative Instruments

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

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

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

Valuation Inputs for Investments

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

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

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

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

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

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

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

Level 3 Most of the Company'’s securities classified as Level 3 include less liquid securities such as lower quality ABS, CMBS, CDOs and RMBS primarily backed by
sub-prime loans. Also included in Level 3 are securities valued based on broker prices or broker spreads, without adjustments. Primary inputs for non-broker
priced investments including structured securities, are consistent with the typical inputs used in Level 2 measurements noted above but are Level 3 due to
their less liquid markets. Additionally, certain long-dated securities are priced based on third-party pricing services, including certain municipal securities,

foreign government/government agency securities, and bank loans, which are included with corporate bonds. Primary inputs for these long-dated securities
are consistent with the typical inputs used in the preceding described Level 1 and Level 2 measurements, but include benchmark interest rate or credit spread
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assumptions that are not observable in the marketplace. Significant inputs for Level 3 derivative contracts primarily include the typical inputs used in the
preceding Level 1 and Level 2 measurements, but also may include equity and interest volatility, and swap yield curves beyond observable limits.

Separate Account Assets

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

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

2. The table below provides a roll-forward of financial instruments carried at fair value using significant unobservable inputs (Level 3) for the
quarter ended September 30, 2019 :

Total Gains
Beginning (Losses) Included in: Ending
Balance Transfers | Transfers Balance
As of Prior into outof | NetIncome As of Current
(Amounts in thousands) Quarter End | Level 3[2] | Level 3 [2] 1 Surplus | Purchases Sales Settlements | Quarter End
Assets
All other corporate bonds —
asset-backed $ 2% o L) —|$ —1|% (3)$ -5 —|% 2|% 11
Preferred stocks - unaffiliated 1,882 — — — — 12 — — 1,894
Common stocks - unaffiliated 19,855 — — (1,498) (506) — — — 17,851
Total bonds and stocks 21,749 — — (1,498) (509) 12 — 2 19,756
Derivatives
Equity derivatives 981 — — — (616) — — — 365
Interest rate derivatives (17,957), — — — 25,139 — — — 7,182
GMWB hedging instruments 22,701 — — — 9,592 — — — 32,293
Total derivatives [3] 5,725 — — — 34,115 — — — 39,840
Separate Accounts 558,715 (12,735)  (11,477) 2,622 (659) 36,323 (18,958), (2,855) 550,976
Total assets $ 5861898 (12,735)$ (11,477)($  1,124|$ 32,947|$ 36,335|$ (18958)$ (2,853)$ 610,572
Liabilities
Derivatives
Macro hedge program (10,772) — — — 3,022 (2,786) — — (10,536),
Total derivatives [3] (10,772) — — — 3,022 (2,786) — — (10,536),
Total liabilities $  (10,772)| 8 —1$ —$ —|$  3022[$ (2,786)$ —|$ —|$ (10,536)
1 All amounts in this column except Separate Account assets are reported in net realized capital gains (losses). All amounts are before income taxes.
[2] Transfers in and/or out of Level 3 are primarily attributable to changes in the availability of market observable information and changes to the bond and stock
carrying value based on the lower of cost or market requirement.
[3] Derivative instruments are reported in this table on a net basis for asset/(liability) positions.
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Other Fair Value Disclosures

Not applicable.

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

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

(Amounts in thousands)

September 30, 2019

Not
Practicable
Aggregate Fair Admitted Net Asset (Carrying

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

Bonds - unaffiliated $ 7381432|$ 6,514,332($% —|$ 6,836,971|$ 544,461 | $ —1% —

Preferred stocks - unaffiliated 58,835 57,858 — 34,459 24,376 — —

Common stocks - unaffiliated 27,491 27,492 9,640 — 17,851 — —

Mortgage loans 1,218,525 1,159,171 — — 1,218,525 — —

Cash, cash equivalents and short-term

investments - unaffiliated 326,729 326,768 37,177 289,552 — — —

Derivative related assets 320,831 286,383 — 219,271 101,560 — —

Contract loans 1,320,379 1,320,379 — — 1,320,379 — —

Surplus debentures 46,097 31,854 — 21,469 24,628 — —

Securities lending reinvested collateral

assets 141,894 141,890 — 141,894 — — —
Separate Account assets [1] 74,616,247 74,616,247 34,682,040 39,383,231 550,976 — —
Total assets $ 85458460|$ 84,482,374 |$ 34,728,857 |$ 46,926,847 |$ 3,802,756 | $ —1$ —
Liabilities

Liability for deposit-type contracts $  (219,492)$ (222,452)| $ —1$ —|$  (219,492)$ —1$ -

Derivative related liabilities (241,782) (246,778) — (169,526) (72,256) — —

Separate Account liabilities (74,616,247)]  (74,616,247)|  (34,682,040)|  (39,383,231) (550,976) — —
Total liabilities $ (75,077,521)|$ (75,085477)|$ (34,682,040)|$ (39,552,757) $ (842,724)| $ —1% —

=

] Excludes investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 of approximately $9.8 billion as of September 30, 2019.

(Amounts in thousands) December 31, 2018
Not
Practicable
Aggregate Fair | Admitted Net Asset Value | (Carrying

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

Bonds - unaffiliated $§ 7,150,717|$  6,935105($ 309,049|$ 6,225,185]% 616,483 —|$ —

Preferred stocks — unaffiliated 56,528 55,077 — 33,268 23,260 — —

Common stocks — unaffiliated 73,846 73,847 44,263 — 29,583 — —

Mortgage loans 1,115,854 1,101,528 — — 1,115,854 — —

Cash, cash equivalents and short-term

investments - unaffiliated 238,305 238,224 24,026 214,279 — — —

Derivative related assets 130,477 143,007 — 41,145 89,332 — —

Contract loans 1,323,078 1,323,078 — — 1,323,078 — —

Surplus debentures 31,641 25,787 — 31,641 — — —

Securities lending reinvested collateral

assets 179,253 179,281 — 179,253 — — —
Separate Account assets [1] 70,338,872 70,338,872 32,994,176 36,749,824 594,872 — —
Total assets $ 80,638571|% 80,413,806|% 33,371,514 |$ 43,474595|$% 3,792,462 —1$ —
Liabilities

Liability for deposit-type contracts $  (234603)|$  (241,563)$ —1$ —|$  (234,603)$ —|$ —

Derivative related liabilities (203,508) (198,221) — (150,977) (52,531), — —

Separate Account liabilities (70,338,872)]  (70,338,872)|  (32,994,176)|  (36,749,824) (594,872) — —
Total liabilities $ (70,776,983)|$ (70,778,656)( $ (32,994,176)|$ (36,900,801)| $ (882,006)| $ —1$ —

[1] Excludes investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 of approximately $3.6 billion as of December 31, 2018.
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D.

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.

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

At September 30, 2019, the Company had no investments where it was not practicable to estimate fair value.

Note 21 — Other Items

C.

Other Disclosures

No significant change.

Note 22 - Events Subsequent

The Company had no material subsequent events through the filing date of November 4, 2019.

Note 23 - Reinsurance

A

Ceded Reinsurance Report
Section 2 - Ceded Reinsurance Report - Part A

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

a.  For the periods ended September 30, 2019, and December 31, 2018, the estimated amount of the aggregate reduction in surplus of this limited right to
unilaterally cancel this reinsurance agreement by the reinsurer for which cancellation results in a net obligation of the Company to the reinsurer, and for which
such obligation is not presently accrued was $36,306,455 and $61,516,010, respectively.

b.  For the periods ended September 30, 2019, and December 31, 2018, the total amount of reinsurance credit taken for this agreement was $45,957,539 and
$77,868,367, respectively.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

E.

Risk-Sharing Provisions of the Affordable Care Act ("ACA")

The Company had no accident and health insurance premiums that are subject to the Affordable Care Act risk-sharing provisions.

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

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

Note 26 - Intercompany Pooling Arrangements

Note 27

No significant change.

- Structured Settlements

Note 28

No significant change.

- Health Care Receivables

Note 29

No significant change.

- Participating Policies

Note 30

No significant change.

- Premium Deficiency Reserves

Note 31

No significant change.

- Reserves for Life Contracts and Deposit-Type Contracts

Note 32

No significant change.

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

Note 33

No significant change.

Note 34

- Premium and Annuity Considerations Deferred and Uncollected

No significant change.

- Separate Accounts

No significant change.

Q07.12



Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON L”:E |NSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

GENERAL

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

as required by the Model Act? Yes[ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes[ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]
If yes, date of change:
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] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.
Have there been any substantial changes in the organizational chart since the prior quarter end? 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, complete and file the merger history data file with the NAIC for the annual filing corresponding to this period.
If yes, provide name of entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has ceased to exist as a
result of the merger or consolidation.
1 2 3
NAIC
Company | State of
Name of Entity Code Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-in-fact, or
similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved?
If yes, attach an explanation. Yes[ ] No[X] NAJ[]
State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/12017
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. 12/31/2017
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or the
reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet date). 05/10/2019
By what department or departments?
Connecticut State Insurance Department
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial statement filed
with Departments? Yes[ ] No[ ] NAI[X]
Have all of the recommendations within the latest financial examination report been complied with? Yes[X] No[ ] NA[]
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or revoked
by any governmental entity during the reporting period? Yes[ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated with the Federal Reserve Board? Yes[ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes[X] Nol[ ]
If the response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal
regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit Insurance
Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate’s primary federal regulator].
1 2 3 4 5 6
Affiliate Name Location (City, State) FRB 0ocC 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[ ]
(@) Honestand 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 Code of Ethics was last updated on August 9, 2019 for technical, administrative and other non-substantive changes.
Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ ] No[X]

If the response to 9.3 is Yes, provide the nature of any waiver(s).
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes[X] No[ ]
10.2 Ifyes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0
INVESTMENT
11.1 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[ ]

11.2 Ifyes, give full and complete information relating thereto:

The Company has $253.460,645 of cash and bonds pledged as collateral for derivative activity: $3.884.000 FHLB capital stock: $10,205,601 of short term investments subject to reverse
repurchase agreements; and $171,101,942 bonds subject to repurchase agreements and $366,310 securities pledged for repurchase activity.

12.  Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 35,370,074
13. Amount of real estate and mortgages held in short-term investments: $ 0
14.1 Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] No[ ]
14.2 If yes, please complete the following:
1 2
Prior Year End Book/Adjusted Current Quarter Book/Adjusted
Carrying Value Carrying Value
14.21 Bonds $ 0 $ 0
14.22 Preferred Stock 0 0
14.23 Common Stock 1,221,579,818 1,066,760,289
14.24 Short-Term Investments 0 0
14.25 Mortgage Loans on Real Estate 0 0
14.26 All Other 0 0
14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $ 1,221,579,818 $ 1,066,760,289
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
15.1 Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
15.2 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.
16.  For the reporting entity's security lending program, state the amount of the following as of current statement date:
16.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 141,894,276
16.2 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 141,889,709
16.3 Total payable for securities lending reported on the liability page: $ 141,889,709

17.  Excluding items in Schedule E-Part 3-Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F. Outsourcing
of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes[X] Nol[ ]

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

1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase Bank N.A. 4 Chase Metro Tech Center, 16th Floor, Brooklyn, NY 11245
Federal Home Loan Bank of Boston 800 Boylston St., Boston, MA 02199

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

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

17.4 Ifyes, give full and complete information relating thereto:

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

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

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

17.5098  For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 17.5, does the total assets under
management aggregate to more than 50% of the reporting entity's assets? Yes[X] No[ ]

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

1 2 3 4 5
Investment
Central Registration Depository Management
Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With Agreement (IMA) Filed
106699 Hartford Investment Management FEOBULMG7PY8G4MG7C65 SEC DS
Company
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] No[ ]
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

18.2 If no, list exceptions:

05323*AA7 Automation SMC Holdings INC

19. By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a.  Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an
FE or PL security is not available.
b.  Issuer 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 5GI securities? Yes[X] No[ ]

20. By self-designating PLGI securities, the reporting entity is certifying the following elements for each self-designated PLGI security:
a.  The security was purchased prior to January 1, 2018.
b.  The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.
c.  The NAIC Designation was derived from the credit rating assigned by an NAIC CRP in its legal capacity as a NRSRO which is
shown on a current private letter rating held by the insurer and available for examination by state insurance regulators.
d.  The reporting entity is not permitted to share this credit rating of the PL security with the SVO.
Has the reporting entity self-designated PLGI securities? Yes[X] Nol[ ]
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

GENERAL INTERROGATORIES (continued)
PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident and Health Companies/Fraternal Benefit Societies

1.
11

1.5
1.6

3.1
3.2
33
34

4.1

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

Long-term mortgages in good standing Amount
1A FaIM MOMGAQES. ....oeo et s bbb bbb bbb bbb bbb bbb e e bbb bbbttt sttt G
112 RESIHENTAI MOMGAGES. ... vvvreerreireirireieiseisese et ses et ss e ese e s st s ke e 882848 s 482 s ke e s e e Rttt e n st nsesnnnntene | Dassessssessesnssassesnsas 76,077,718

1.13  Commercial mortgages. 1,083,093,149

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

1,159,170,867

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

1,31 FaIM MOMGAQES. .....oeeveeeeeeeeeeeees et s et s s s s bbb bbb bbb bbb bbb bbb bbbttt ettt G
IV T 10T = o (0PTSRS G
1.33  COMMETCIAI MOMGAGES. .. cvervevriereiieiseissiesseistesse s st sse st s st es st s e s s s s a8 s s ant s s s e e s bR e R8s a8 28 s 4n £ e d s s e s R R s s bbb e n s b n s B
1.34  Total mortgages with interest overdue more than three MONENS.............ouiii ettt sttt B 0
Long-term mortgage loans in process of foreclosure

TA1 FaIM MOMGAGES. ....veoeveeeeeeeeeeeeeee e eeeseee e e s s s s s s e s s e s s s s e s ee s s s e s s bbb s e e s s e ee s e ettt es s ee s es e ensessenses e nr e G
142 RESIABNHAI MOMGAGES......vvveececeicveeseeeesetss ettt ess st st s st e st s e sse s s s b e s s es e s st s s e en st e s s e s st s et s s s en s st se s st et ssen st s ans st en st seen s sanen G
143  Commercial mortgages G
1.44  Total mortgages in process of foreclosure.... G 0
Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) ..ooiiiieieiieiecsss ettt B 1,159,170,867
Long-term mortgages foreclosed, properties transferred to real estate in current quarter

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

1.62 Residential mortgages.

1.63  Commercial mortgages.....

1.64  Total mortgages foreclosed and transferred to real estate
Operating Percentages:
2.1 AGH 0SS PEICENL. ...ttt ettt s bt s st s bbb s s s s b a8 s 881 bt s s b4 e s b s AR SR E s s S s s SR d AR R e AR R AR R s R e R s bR e s bR e R ss b et ens | Hdetietestesetastesetet st st st sttt

2.2 A&H cost containment percent

2.3 A&H expense percent eXCluding COSt CONAINMENT EXPENSES. .......cvuruiurireiriiiieiissieiseissietse sttt ss e s st ss st ss e essesse s s sse s s st s s s e s es e bR ee s e s s s e s s s s sesans | ehetetastessetastaseb et ensan et sntantes et

Do you act as a custodian for NEaIth SAVINGS GCCOUNTS?.............wu ittt sttt et s et f e st nen Yes[ | No[X]

Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two States?..........ccceveverieevieieee e Yes[X] No[ ]
If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile
OF thE TEPOIING BNELY?.......ecveeeece ettt ettt bbb s bt bbb bbb R b s bt bR b et s st b s s b s bbb s s b e b s At b A A e b s A et bR bbb bt s s bbb et nanteaa Yes[ | No[ 1]

Fraternal Benefit Societies Only:

5.1

5.2

6.1
6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in this statement

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

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

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ | No[ ]
If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?
Date Qutstanding Lien Amount
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

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

NONE
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE |NSURANCE 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
3
A&H Insurance
Premiums,
Active Including Policy
Status Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Considerations Other Fees Considerations through 5 Contracts

1. AlADAMAL......coc e
2. Alaska.....
3. Arizona....
4. Arkansas. .
5. California 11 397 273 |.
6. Colorado..... ..133,237 |.
7. Connecticut. 2,163,577 |.
8. Delaware............. ..232,144
9.  District of Columbia. 1,046,854
10.  Florida.....ccccovvuuncen. 7,502,948 |.
11.  Georgia... 1,416,180 |.
12. i
13.
14.
15.
16.
17.
18, KENMUCKY ... ses
19. Louisiana.
20. Maine......
21.  Maryland.........
22. Massachusetts....
23.  Michigan.....
24.  Minnesota...
25.  Mississippi...
26. Missouri..
27.  Montana..
28. Nebraska
29. Nevada........
30. New Hampshire..
31.  New Jersey.....
32.  New Mexico
33.  New York.........
34.  North Carolina.
35.  North Dakota...
36, ONI0...uiiiecicie st
37, OKIANOMA.....coceeeiicicietees ettt
38.  Oregon........
39. Pennsylvania..
40. Rhode Island.. .
41, South Carolina............cceuevivereirereieeeeee e
42, SOUth DAKOtA.......everireerieririsese st sens e
43. Tennessee......
44, Texas......
45.  Utah........
46, VEIMONL.......oeieivecieeieesie ettt s saenee
A7, VIrginia.. ..o VA Lo [ 101,518,083 | ......4,218,811 | ... 1,914,667 | .......10,097,847 | ........... 17,749,388
48.  Washington. ....31,693,708
49.  West Virginia...
50.  Wisconsin....
51.  Wyoming.........
52.  American Samo:
53.  Guam............
54. Puerto Rico.........
55.  US Virgin Islands........
56.  Northern Mariana Islands.............ccccovrvererninrrenesirerieisnienenn MP [ N ]
57, Canada.......ccoenmnrnrneininenenensinesenseesssenensessssssnenenens GAN | e No
58.  Aggregate Other Alien LOT|..
59, SUBLOtAL....ceieccce s .
90. Reporting entity contributions for employee benefit plans............. XXX | e [ | [ | eseeenenenen0 |,
91. Dividends or refunds applied to purchase paid-up
additions and @NNUILIES........c.veereveerireereeeeee e XXX ] e BT [ | e [ | 2,091,711 |
92. Dividends or refunds applied to shorten endowment or
Premium paying PEMO........covererererrrresrerressenssseesessessssessssessessnenns XXX [ eoeernernreneeneenninninns | eeersssnsensesnsssnsnnens [ s | senssesssnssssesnns | seesenseesessssnsnens (0]
93.  Premium or annuity considerations waived under disability
or other contract Provisions.............cc.cceueeeievererercveeeeee s XXX e 1477 [ i | e e | e 194,797 .o
94.  Aggregate other amounts not allocable by State XXX..
95.  Totals (Direct BUSINESS).......c.rvereereerereernerneireens XXX
96. Plus Reinsurance Assumed XXX
97.  Totals (All BUSINESS).......cuuiuuiuriereiieeiseeiieeiise et ssesssenees XXX 126,241,321 113, 887 604 |....... 23,570,165 | .1,039, 182 894 |...... 1,302,881 984 1,008,949,384
98. Less Reinsurance Ceded.........cooimnirnrineinesneissisesiseseneens XXX |.......186,262,396 |......... 43,987,782 |......... 23,569,757 | .1,038,678,269 |...... 1,292,498,204 [1,008,146,585
99. Totals (All Business) less Reinsurance Ceded...........cccccovvereinnne XXX.. | .......(60,021,075) ......... 69,899,822 | ..cocvirrran 408 | .o 504,625 | ........... 10,383,780 | .......... 802,799
58001, ZZZ Other AlIN.........ccveveereereerieiie ittt XXX,
58002. .o XXX
58003, .o XXX
58998. Summary of remaining write-ins for line 58 from overflow page.....| . XXX..
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above)......... XXX,
9401.
9402.
9403. 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 ....

R - Registered - Non-domiciled RRGs
Q - Qualified - Qualified or accredited reinsurer
N - None of the above - Not allowed to write business in the state
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE INSURANCE COMPANY

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

7“”‘”" E. D|am:3nd Henry Cornell
David |. Shamis &P
1003
AMC MGP GP Lid. Cornell Capital GP Il GP LLC
() GP (M) GP
| 1
AMC Fund MGP LP Cornell Capital GP Il LP
CYM) GP GP of Cornell Capital Partners 11l LP
44% of Hopmeadow Cayman GP LLC
| {cym)
AMC Fund GP LP
GP of Atlas Merchant Capital Fund LP
25% of Hopmeadow Cayman GP LLC
CYM)
1
[ 1
Atlas Merchant Capital Fund LP Hopmeadow Cayman GP LLC 1
(cn) GP of Hopmeadow Cayman LP Cormell Capital Partners |1l LP
100% of Hopmeadow UK Holdings Ltd.

{CYm) ki
[
[H?:I;;EMM Hopmeadow UK Holdings Ltd.

|GER) 85%
Hopmeadow Holdings GP LLC " \dings Il LP
GP of Hopmeadaw Holdings LP
GP of Hopmeadow Holdings || LP KON IR

{DE} 82.3950273

Hopmeadow Holdings LP
(DE} 823930622 100%

Hopmeadow Acquisition, Inc.
{DE]} 82-3950446 10056

Tal Resolution Life. |
{DE] 06-1470915 100%

{
——
LCompany
icT) 060974148 100%
1 1 : 1 1
Taloott Resautan i At American Mae L - —
Insurance Company Insurance Company Reassurance Corporation
CT) 331052598 100% | |MCT) 061432508 (1) 06-1207332 HE) S
1
ST —Tamn
Company, Inc. Service Company
(T 051408044 3 06-1120503
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE INSURANCE COMPANY

SCHEDULE Y

NCE HOLDING COMPANY SYSTEM

PART 1A - DETAIL OF INSURA
8 9

1 2 3 4 5 6 7 10 11 12 13 14 15 16
Name of Type of
Securities Control
Exchange (Ownership Isan
if Publicly Board, If Control is SCA
NAIC Traded Names of Relationship Management, | Ownership Filing
Group| Group Company| D Federal (US. or Parent, Subsidiaries Domiciliary | to Reporting Directly Controlled by Attorney-in-Fact,| Provide Ultimate Controlling Required?
Code Name Code Number RSSD CIK International) or Affiliates Location Entity (Name of Entity/Person) Influence, Other) | Percentage Entity(ies)/Person(s) (YIN) *
Members
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 00000... |82-3930622.. | ..vvvevvvrreain| werrreeiiireen | crreereinseneeeenns Hopmeadow Holdings, LP.........cccccvevirrvriiniens DE.....ccc..... UIP...covvrnne Hopmeadow Holdings, GP LLC...........ccccoeun. Ownership......... ...100.000 |Corne | |\ RSO ISR
David Schamis/Robert E. Diamond/Henry
4926 |Hopmeadow Holding Grp....... 00000... |82-3950446.. | ........ccevver| ererrrreeeeenee [ Hopmeadow Acquisition, INC........ccccceevverviernnes DE............ UIP...ceine Hopmeadow Holdings, LP........cccccccoeviiveininnas Ownership......... ...100.000 (Cornetl | Nevooos | e
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 00000... |06-1470915.. | ...vveevrvreannn 0001032204 .......covvrrerrnn. Talcott Resolution Life, INC......cccvevevrereriiriinnnes DE............. UDP.....cccouee. Hopmeadow Acquisition, INC...........ccccvrivnnees Ownership......... ...100.000 |Cornet | |\ RSO IS
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 88072... |06-0974148.. | .......ccvvenn 0000045947 | .....c.ovvvvrrerrrrnnn Talcott Resolution Life Insurance Company....... CToeene RE....cominne Talcott Resolution Life, INC......ccovevevvvierrirnnnns Ownership......... ...100.000 |Cornet | |\ RSO IS
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 81213... |06-1422508.. | ....eovvvvvreii| evireiiireeei | e American Maturity Life Insurance Company...... CToeene [DXS TS Talcott Resolution Life Insurance Company..... | Ownership......... ...100.000 |Corne | |\ RSO IS
Talcott Resolution International Life David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 93505... |06-1207332.. | .cvvveeevireee| cevrieeeiireein | e Reassurance Corporation CToee. [DIS SRR Talcott Resolution Life Insurance Company..... | Ownership......... ...100.000 |Cornet | |\ JSSOO ISN
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 00000... [83-2918805.. | ....veevvvreei| cerireeiiireeie | e 21 Church Street R, LLC.......cocovvvveveeiecinine, DE......... [D1S TR Talcott Resolution Life Insurance Company..... | Ownership......... ...100.000 |Corne | |\ USRS
Talcott Resolution Life and Annuity Insurance David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 71153... |39-1052598.. | ..vvvvevvveeii| e | e Company CToeee. [DIS TR Talcott Resolution Life Insurance Company..... | Ownership......... ...100.000 |Cornet | |\ SOOI
Talcott Resolution Comprehensive Employee Talcott Resolution Life and Annuity Insurance David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 00000... [06-1120503.. | ..vvveevirreei| cerrrreeiireeie | e Benefit Service Company CToee. DS Company Ownership......... ...100.000 |Cornet —|.. ) SO PR
Talcott Resolution Life and Annuity Insurance David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holding Grp....... 00000... |06-1408044.. | ................. 0000940622 ..........cooerrerrnnn. Talcott Resolution Distribution Company........... CTeeene. DS Company Ownership......... ...100.000 |Corne |.. A (U IS




Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

with the state of domicile and electronically with the NAIC? YES
8. Wil the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the second

quarterly filing per the Valuation Manual (by August 15)? (2nd Quarterly Only). The response for 1st and 3rd quarters should be N/A.

A NO response resulting with a barcode is only appropriate in the 2nd quarter. N/A

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

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

2
3
4,
5. The data for this supplement is not required to be filed.
6. The data for this supplement is not required to be filed.
7
8

Not Applicable for 1st and 3rd Quarters

Bar Code:

* 8 8 07 2201949 0000O0O0 3 = * 8 8 07 220194470000 3 =
* 8 8 07 2201936540000 3 = * 8 8 07 2201944280000 3 =
* 8 8 07 220194450000 3 =
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

Overflow Page for Write-Ins

Additional Write-ins for Liabilities:

1 2
Current December 31
Statement Date Prior Year
2504. Accrued interest on derivatives in a liability POSIION............cciuiueieiciirieeise ettt ebnts | sbessesesstenseseeeaes 26,751,433 | oo 19,277,308
2505. Other liabilities - abandoned property unpaid funds.... .25,619,251

2506. Miscellaneous liabilities. ..........ccovvererererrereireisiinnnes
2507. Interest on policy or contract funds due or accrued.
2597. Summary of remaining write-ins for Line 25

...1,931,047
...1,044,323
55,346,054

Additional Write-ins for Summary of Operations:

1 2 3
Current Prior Prior Year Ended
Year to Date Year to Date December 31
2704.  IMR adjustment on reiNSUrANCE CEABM.........c.cuieiiiriieieiiie ettt sa s ss s sssenss | cbessessessssansesssssssessnsantens | sressessesies (163,048,269) | ............. (163,048,269)
2797.  Summary of remaining WItE-INS fOr LINE 27.......ciiieiiieieiieiisiese sttt stssses s sssesse st ssse s esssssnsesssssnsesssssssensenss | sossassesssssssesssssnsessassnes [V (163,048,269) | ............. (163,048,269)
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE A - VERIFICATION

Real Estate

1 2
Prior Year Ended
Year to Date December 31

1. Book/adjusted carrying valug, DECEMDET 31 Of PHIOr YEAT..........cvvueieicreeeieieis ettt et bes et es st sse s sse s ssstenes | svsesssessessesstes s sessessesesssssesssssnsenee 0 | e 68,504,335
2. Cost of acquired:

2.1 Actual cost at time Of ACUISIION............cc.veeveeieeicseeie ettt st b st s st essesanns | sessesssssssessessssassesensneenes 14,500,000 |.oovoveveieieeeeiececeeeeeee s

2.2 Additional investment made after @CUISIEION. ..........cccoieiiiiiiise et bbbt ssbensens | sssessessssess s et es s et et s b sesses et enis 471,465
3. Current year Change i BNCUMDIANCES...........cccveveuiveieieieie ettt sste st sss s s s s s st s s sssessssssssssesssssnsans | stissessesssssssessesssessesssssssesssssnsessessnsans | sbesssssessssssessesissessessssesses e sesssssessnsnes
4. Total gain (loss) on disposals............ (35,792,986)
5. Deduct amounts received on disposals..............cccceevererirnnnn .31,500,000
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other-than-temporary impairment recognized
8. Deduct current Year's AEPreCiatioN............coeeuriirireieisieieseie ettt
9. Book/adjusted carrying value at end of current period (Lines 1+2+3+4-5+6-7-8)

10.  Deduct total NONAAMItEEA AMOUNTS..........ccciiiiiiiiieieiies ettt a b sse b s es s bbb s s sesesesessesesssnne | otsssesessssesessssesesessnsesessssesessnsesessssnsass | fesessssesessssesesssnsesassesessssnsesessnsesassnsas
11. Statement value at end of current period (Line 9 MINUS LINE 10).......cureieiiieierieiiiresieniesseesssssssessesssssssessessssassessssassesssssssasss | ssessessssassesssssssessassssassans 14,500,000 | oo 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...........ccoveveieieinieessesesieins | cerervesssiesesssssesenns 1,105,232,868 | ....cooevvvrvrrereirirrninns 1,724,180,841
2. Cost of acquired:
2.1 Actual cost at time Of ACUISIEION............cceveiiieisicteee ettt s s s nes | srebessetesesissesesnseses s eee 115,278,236 | ..covvcvvecreiereies 213,119,887
2.2 Additional investment made after aCQUISIEION.............ccocuiueiciciiccs ettt ebnns | essesssssssess st s s aenas 74,630,740 | cooovoeeeeceee e 6,875,217
3. Capitalized deferred iNtErESt @NA ONET...........cveieiierieie ettt sttt ettt st ensns | sbsessessessessessans e s e st essensanssessententans [0 OO 0
4. Accrual of discount...........ccoeveeererriiriiennes 36,688 18,508
5. Unrealized valuation INCTEASE (QECIBASE)..........ccevevieeieeieeieeseisesesse ettt st a s s b s s ss s s sae s s saessssantans | avsesasssssssessssassessesesses e bessessesessnsenes .
6. Total gain (loss) on disposals.................. .(4,341,529) | .. 1,726,759
7. Deduct amounts received on diSPOSAlS............cccevrererriererricieniiseseeesssessseeenn 131,282,745 ,
8. Deduct amortization of premium and mortgage interest points and cOMMItMENL FEES..........oouviivirrinieeisereeens | e 109,627 | oo 4,092
9. Total foreign exchange change in book value/recorded investment excluding accrued INtErSt............ccoevvieieireveieicciiiciees | e
10. Deduct current year's other-than-temporary impairment rECOGNIZE..........c..ocueiieiiicice e | ctisaetesssesesssesessssesesssesesenseressssnserens | oo
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)......... | eooevverieiereierenaen. 1,159,444,631 | ..o 1,105,232,868
12, T0tal VAlUGLION GIOWEANCE...........cveevieicicteieteteee ettt et s sttt es b b s s asssessssnsassesnsantens | svsssssssssssessnssnsessetnsessesanes (273,764) | oo (3,704,538)
13, SUbtOtal (LINE 11 PIUS LINE 12)....cuuiveiieieeieeie ettt bbbt bbb bbb bbb ess st | absestassssssssssssssansseses 1,159,170,867 | .ovvvrereercrereiaes 1,101,528,330
14. Deduct total NONAAMILEEA AMOUNTS..........ccciiiuiiicieisiie ettt a b s st s s sese b s s b s s sasesesnsesessssene | etsssesesssesessssesesessnsesessssesesnsesessssnsess | fesessssesessssesesssnsesssesessssnsesassnsesassnnas
15. Statement value at end of current period (LiNe 13 MINUS LINE 14).....cieiiiiiieiieiiisieisissieseessiessesssssssesesssssssssssssssesessssenss | sressessssossesssssssessasnes 1,159,170,867 | ..ooveveiviercieieriane 1,101,528,330
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 O PHIOM YEAI..........ccvueieicieee ettt s be s s ssesessanes | svsesssestesssssessesessnens 403,961,752 | ocvovrereieesieienns 1,045,660,843
2. Cost of acquired:
2.1 Actual cost at time Of @CGUISIION............cvuiieiiiicieiecee ettt senans | sessesssssssessesssestes s senes 11,048,558 | w.oovvcreeeeene 11,548,176
2.2 Additional investment made after aCQUISIION...........cccouiuiuiiiveieiccscceee ettt snaens | sbessebessssssessssbes s enaesenaes 72,982,478 | ..oovveeeeeea, 106,976,099
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation iNCrease (ECIEASE)..........ccevevivrieiiiiesiieieise ettt besse s sssse s ssesssssssenenns | sesssssessessssssssssessssssserseses O 19,048 | viveiiiiiiieieieeieienas (117,431,375)
6. Total gain (I0SS) ON QISPOSAIS.........ccevivereeicieisie ettt b sttt s b ss s s ssesssssstesssssntessassssnsanes | svessessessssnsssssssessessssessnssnsesessnes(28) | rersersresssssssesssssssesiesas 105,821,610
7. Deduct amounts reCeived ON dISPOSAS.............cevuiueriuiieieiseteie sttt ssss s s ssssssessessssensessenss | sessessesssssssesssssssensesessnss D 13 989,300 | vovverseversisersessirssrenienas 746,775,095
8. Deduct amortization of premium and dePreCiation............cc.ewerrruriniinririnissssss s ssessesssssssssessssssssssssessssssnss | sssesssnssssessssssssessessenssnssnssons 190D | teveressessassssssessasssssessessessanens 40,083
9. Total foreign exchange change in book/adjusted Carrying VaIUE...............coveveiviiiciricrceeece et sesssesenes | cvessnesesssesessssssssssesesssssesennesed(98D) | reverevieererieresesisesse s e (693)
10. Deduct current year's other-than-temporary impairment reCOGNIZEM.............coeviuiveieeiereiieiceeceee s ssiesesesieseseesesienes | eesrserssssneessssssesenssneneeres 209,495 | it 1,797,730
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........cc.ccvrrrereerersriniiesieseesesessesenes | soeresssssesesiessseessssessenes 449,542,907 | coovvvrieeeereis 403,961,752
12. Deduct total NONAdMItEEd @MOUNES..........c.cvieiiceeeecece ettt ettt ettt s sttt enastesnssassenastesnssanns | seveetesenseaesisssssensssesennansanas 106,386 | ..o 121,869
13. Statement value at end of current period (Line 11 mMINUS LINE 12)......ccueveiiuiieiieiiiiisieieisieseesesssssessssssssssssssssssssssessssnss | ssssssssssssessssssesnsnsenes 449,436,522 | .o 403,839,883
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PHOr YEA..........ccveicuieeieeiee et sesiesesees | evrereessseseesssesesseeees 8,285,608,648 | ........coovereiriernnn 13,659,740,630
2. Cost of bonds and stocks aCqUIrEd...........ccueevrieieienisieesee s ...1,166,299,915 ....3,561,021,653
3. ACCTUAL OF QISCOUN....... ettt ettt ettt en et ssens | aesestassessessentanssneessensenens 9,316,635 | .oevevrrereireereieeeeis 30,002,807
4. Unrealized valuation increase (decrease). ...(10,499,646) | .. 282,047,663
5. Total gain (loss) on disposals...........ccccceuerrivererrirenenne ....15,963,861 223,831,019
6. Deduct consideration for bonds and stocks disposed of... ...1,775,520,252 9,424,373,496
7. Deduct amortization of premium.... 120,513,582 | oo 39,533,018
8. Total foreign exchange change in book/adjusted CarmyiNG VAIUE............cceurireriirinieiinsse e eessssssss e sessesssssssssessessessns | ssssesssssssssessessssssessessessans (2,037,879)| .. ..(3,047,889)
9. Deduct current year's other-than-temporary impairment FeCOGNIZE..........covveieiiirieieieese e sessssens | vssessesssssses s sssssaes 3,053,475 | oo 4,755,406
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fEes...........ovwrerrrrirenrrrinns | cesresreisrsmssessessesnessesseseees 877,924 | oo 674,686
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10).........cccrerirrierienieiiesieessenessienns | seresssissenssnsesesees 7,666,442,149 | ..o 8,285,608,648
12. Deduct total NONAAMItEEA GMOUNES............c.ciuiveicicieie ettt s s st bensenas | saessessssassessssessessssnsanans 12,021,989 | oo 11,826,307
13. Statement value at end of current period (Line 11 MINUS LINE 12).....c.ieieiiieieiisiisisieisissieseessisssessssssssssesssssnsssssssssessessssenss | srassessssessessssssessasanes 7,654,420,160 | ..oovovvvcireiciiies 8,273,782,341




Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE 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

20ISO

1 2 3 4 5 6 7 8
Book/Adjusted Carrying Acquisitions Dispositions Non-Trading Activity Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying Book/Adjusted Carrying
Value Beginning During During During Value End of Value End of Value End of Value December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year

BONDS

NAIC T ():eevvereeereereereieeseieierssseeee sttt esenesnens | erenseensssnseenesnnsas 4,721,290,594 | ..o 179,074,124 | oo 695,899,578 | ..o (742,041,209) | .oovovvveerrercenns 4,567,393,697 | .o 4,721,290,594 | ...ovvvvieinns 4,462,423,932 | ..o 4,873,884,268

NAIC 2 ()-euvvereereeeiseieeseieeeis ettt st enensens | eresseenssssseeesnnen 2,213,515,251 | oo 359,813,780 | .ovovvereeiriinns 1,277,447,686 739,315,551 | oo 2,300,496,010 | ..oovvrceririrenee 2,213,515,251 .....2,035,196,896 1,898,804,982

NAIC 3 () v vvereeerrereieireeeeiseseeeieessseeseess et ssss s ssessnsessessssessens | eonssessssssesseenssasse 216,404,229 | ....ooovvverieeens 29,543,360 | ....ovvverrieiiiinn 40,271,133 | oo (939,210) | ovovvervririrereenne 258,985,230 | ...ovvvrereiririiine 216,404,229 | ..ooovvieirreiens 204,737,245 | ..o 270,554,225

NAIC 4 ().t sttt esnsens | ansessessssessessssssesnens 37,273,617 | oo 4274288 | ..o 1,768,367 | oo (4,763,745) | ..o 36,378,415 | .o 37,273,617 | oo 35,015,792 | oo 33,220,626

NAIC B (): ettt sstessessssnsens | snsessessssessesssssasnens 64,447,984 | ..o 132,114 | o 1,178,960 | oo 2,960,218 | oo 72,080,528 | ....coovvvrrrririeinnd 64,447,984 | ..o 66,361,356 | ...ooovrereiriiieen 79,661,716

NAIC B ():v.vverererereereieriseiessese sttt sss st sssessensesssans | sessssessssssssssassessnssneas 2,404,359 | ..o | e 2,392,261 | oo (A ] 2,413,067 | oo 2,404,359 | .o 10,919 | o 28,748

TOtAl BONAS......ovveicrresscriessenssssssessssne s sssse s sssesssnssensssssnnnes | evssesssnsssssnssesnes 7,255,336,035 | ...ooovireiicniiiens 1,572,837,666 2,018,957,985 | ...ovviiiireinniinenns (5,469,575) | covorvirirnirirennns 7,237,746,946 | ...cooovvvivcrinanns 7,255,336,035

PREFERRED STOCK

NAIC 1.ttt eeesee stttk | 408841k | 6 RS Rk | SRR | AR LR R | £HER SRR | Rt | et (O RO

NAIC 21ttt | eeesesssse e seeens 32,915,973 | oorviierriereiisesssiessisesssins | ceerieses s | s 569,297 | ..ooorrrererriienniens 32,361,056 | ..ocvvvermcrrirrriiineens 32,915,973 | oo, 33,485,270 | ..ovvvernerrircriiieens 31,820,563
T0. INAIC 3ot b b es | £ebeee s bR bbb b e | HEaeReee R bR bbbt b bt n b | 4eEeR e bbb bbb st | ebe R R R R bR s bbb s bRt ns | £heba R bbbkt | Hese bbbt | Sebne bbb 0 [
1.
12, NAIC Bttt st sensst | eesssisesns et 11,204,135 | oo 33,285 | oovooeiiineniriiens 251,649 | oo (4] 11,225,536 | voooovvvermcrnircrrennns 11,294,135 | ooooovvicrinenenens 11,075,764 | ..ooovvvecrriecriennne 11,158,771
130 INAIC Bttt | s e 12,139,439 | oo, 1,148,805 | ..vveririeceiniisssiessennsscsssins | cenesenssssssenesnssssnssssnesseens | snenessssneenseeesens 12,164,349 | oo 12,139,439 | oo 13,288,044 | ...ooovvirirriscriinnae 12,097,884
14, Total Preferred SIOCK..........ociuriiieiiieieeeeene s | orissesensssssssnensses 56,349,547 | .o 1,191,236 | oo 251,649 | i 569,290 | .o 55,750,941 | oo 56,349,547 | oo 57,858,424 | oo 55,077,219
15.  Total Bonds and Preferred SEOCK. ... ..o | snessessessnssssssenens 7,311,685,582 | ..ovovoiviiiinns 1,574,028,902 | ...ooovvvirinn 2,019,209,634 | ..o (4,900,285) | ...overereniriniiinns 7,293,497,887 | ..o 7,311,685,582 | .ovvviiiind 6,861,604,565 | ....cocoiiiirninns 7,211,231,784

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§.....110,073,330; NAIC 2 §.....179,341,225; NAIC 3§......... 0; NAIC4S....... 0; NAIC5S...... 0; NAICBS.......... 0.




Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

Book/A1djusted ’ Acfual Interest éollected Paid for Accsrued Interest
Carrying Value Par Value Cost Year To Date Year To Date
9199999........cvvrrrirrieiieereeeinees | e 49,211,029 | ..coovvvrerrrnnc 0,00 SN PO 49,211,341 | oo, 1,815,371 | oo, 132,351
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHOK YEAI..........ciuiuieicireeie ettt sssssaas | evssessesssesses e ssesesses 132,096,183 | ..ovvvevcreeie e 217,915,374
2. Cost of Short-term INVESIMENS ACAUITED. .........cveveeicveieicteee ettt et s s st s st tes e sntns | sesbissessssssssssssssssnsessesneas 132,609,745 | oo, 2,034,454,611
3. ACCIUAN OF GISCOUNT.......oeoiiiiiri bbb | tbbt bbb bbb 452,342 | oo 449,257
4. Unrealized ValUuAtion INCTEASE (JECTEASE)...... v rurrereerrererrireetrsiseiseesesssseseessssessssssessessesssssssssessessesssssessessassssssessessasssessnss | sesessssssessesssssnssessessasssnssessassasssnssessessas | sressessassssssnssassassnsssessasssssnssessessnsnssnes
5. Total gain (I0SS) ON QISPOSAIS........curuirririiiiriseireieieissiesseis sttt s sttt b s ess e st ensanses | nebassessesastesesnsessessnsansessnsntenss (R H R ) TR (51,052)
6. Deduct consideration reCeived ON dISPOSAIS............curuuiururrureireieiereeeiseesssteis ettt ess sttt s bbbt
7. Deduct amortization Of PrEMIUM...........ccveveviiiieiceses ettt b bbbt s bbb ens s b es e bees
8. Total foreign exchange change in book/adjusted carrying value
9. Deduct current year's other-than-temporary impairment FECOGNIZEM.............cvwuururieririeereieeeereiree et eeeesseseessessseesens | serssssessssssssssssessssenssesssensssssssnsessssassesns | sesesssssssesssssssasseessssnsessessnsassssnssssesssenes
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
11. Deduct total NONAAMITIEA @MOUNLS..........cc.iiuuiiiiiii bbb | fhb b e bbb bbbttt | ehbsnes st et e bbbttt bbbt
12. Statement value at end of current period (Line 10 MINUS LINE 11)....c.vuiveiiireiiiicteieieceeeseesisseessssstesesessessesssssssasssses | evsesssessesisssssesessonssssessssas 49,211,029 | .o 132,096,183

QsSl03




Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

10.

1.

31

32

33
4.1
42

43

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (Line 9, prior year)
Cost paid/(consideration reCeiVEd) ON AAAIIONS.............ciuiiieieiiieie ettt ettt b et b bbb s bbb s bbb bbb bbbt
UNrealized Valuation INCIEASE/(AECIEASE)........vuururrererrererreseeseesseeseeseeseesssesessessessesessesessessesssessessessasssessessssasssessessessasssessessssesssssnssessasssssssssessessasssnssesssssnsssssestessnsnnssessns
Total gain (I0SS) 0N tEIMINALION TECOGNMIZEM. ......c.vcviviecreieieiets ettt ettt bttt e et b st e bt bbb sttt a b b s et b e b b a bbb bbb s s et b se bttt et bbb n s e et b aeee
Considerations received/(paid) ON TEMMINALIONS.............. vt see et es et es st b et es s s s E s Rf e8RS £ R E o8 SEeebeeR ettt nt s
AAMOTHZALON. ...
Adjustment to the book/adjusted carrying Valug 0f NEAGE HEM.........c.cieiiiiiieiecee ettt s bbb bbbttt
Total foreign exchange change in DOOK/AGJUSIED CAITYING VAIUE...........cvururririirieieiesiesissiseisss ettt st s bbbt en
Book/adjusted carrying value at end of current period (LINES 1+ 2+ 3+ 4 =548+ 7+ 8).ucciiiiiieieiriie ettt nans
DEAUCE NONAAMITEA @SSELS..........cvuereeeriirirriieiieriie ettt 4 bbbk

Statement value at end of current period (Line 9 MINUS LINE 10)..........cceiiiiiiiiiiieieiieisieteie ettt s e bbbt s s b b s b st s b st a st naen

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts
Book/adjusted carrying value, December 31, prior YEar (LINE B, PIIOT YEAI)...........c.evcveveereieieeieieseseeessssese s ssssese s ses s sse s sses st es s es s et s s sse s s ssessnsassessesanes
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change column).............ccceiveieiireieicieieeeeee e

Add:
Change in variation margin on open contracts - Highly Effective Hedges:

3.11 Section 1, Column 15, current year to date minus...............ccc.euueeee

3.12 Section 1, Column 15, PriOr YEaI.........cccvvevevereeieisiereeeeesieeesenns 0

Change in variation margin on open contracts - All Other:
3.13 Section 1, Column 18, current year to date minus..........ccccvvevneee 2,772,786
3.14 Section 1, Column 18, PriOr YEAI.........ccvvvvererrrierreireiesiersesesseseseens 1,067,174 1,705,612 1,705,612

Add:
Change in adjustment to basis of hedged item:

3.21 Section 1, Column 17, current year to date minus..............cccoccvue.e.

3.22 Section 1, Column 17, Prior YEAr.........cceveeveveerreeieirereressesesesensnes 0

Change in amount recognized:
3.23 Section 1, Column 19, current year to date minus.............cccoocvuee.e. 2,772,786
3.24 Section 1, Column 19, PriOr YEAI.......cccvevvererrerrrreiieseiese e 1,067,174 1,705,612 1,705,612

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

(12,212,714)

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

Less:

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

422 AMOUNE TECOGNIZEU. ..o rrereerersessessessrssessessessreseesessrsen (13,279,884) (13,279,884)

SUDEOAL (LINE 4.1 MINUS LINE 4.2)......euiereeieireeseeeeeseisessessssisseseesesesss s ssesses e ss s st ees e ss e s e s 58 e 2848828828882 E R8s en bbbt n st

Dispositions gains (losses) on contracts terminated in prior year:
5.1  Total gain (loss) recognized for termiNGtONS IN PHIO YEAI..........cccveiiveiicicieiie ettt ettt bbb s s ettt bbb b ns st anes

5.2 Total gain (loss) adjusted into the hedged item(s) for the terminations N PHOT YEAI............cuririiiirirerise sttt nes
Book/adjusted carrying value at end of current period (LINES 1+ 2 + 3.3 - 4.3 - 5.1 = 5.2) ..ottt nn
DEAUCE NONAAMIIEEA @SSELS........cvveecieiiicieisieie ettt s et se s s st s e s b e s e s e a8 s b2 R A s e s s a4 e s b s s b s s A s e R AR s et bR s s e st bR sttt s et s e

Statement value at end of current Period (LINE 6 MINUS LINE 7)........c.cocueiiiieiiiieieeeeisicte ettt ettt b et bss bbb s bbb bbb s b st e s bbb a st naen

QSl104

(65,213,551)

1,907,820

102,105,462

4,066,837

11,459,282

(121,376)

(1,680,217)

39,605,694

39,605,694

5,162,805

10,526,027

1,067,170

(1,067,170)

15,688,832

15,688,832
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE 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: TARGET CORPORATION (TGT)
87612ED#0.. |BOND WITH CREDIT DEFAULT SWAP| 1....occvovev | v 5,633,803 | ........ 5,655,320 | ........ 6,232,008 |07/11/2017{12/20/2022|REC 1.00% | 37121 | e 149,383 |478160 CL 6 |JOHNSON & JOHNSON.........coovvvrmereene. TFE e | cevies 5,618,199 | ........ 6,082,625
CDS: TARGET CORPORATION (TGT)
87612ED#0.. |BOND WITH CREDIT DEFAULT SWAP| 1....ovvvvvv | v 4,366,197 | ........ 4,330,254 | ........ 5,215,761 |07/11/2017 |12/20/2022 | REC 1.00% 115,772 | 718172 BD 0 |PHILIP MORRIS INTERNATIONAL INC|1FE.....ccccco. | covvern: 4,301,486 | ........ 5,099,989
91283#DN0.. [BOND WITH INTEREST RATE SWAP.. B 9,363,946 | ........ 9,674,431 | ...... 10,201,892 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29 .479,803 (3132DV 3L 7 |FHLMC 30YR UMBS SUPER B I 9,674,431 | .......9,722,089
91283#DN0.. |[BOND WITH INTEREST RATE SWAP.. .A7,917,265 | ... 18,097,101 | ...... 19,272,086 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29 918,070 [3140J8 LL 5 [FNMA30YR......cocovmmevmerrmmrrrnerrmneinens | Teveviinenns [ v 18,097,101 | ...... 18,354,016
91283#DN0.. |[BOND WITH INTEREST RATE SWAP.. | 1Z.....cccccccee | venene 5,157,026 | ........ 5,158,498 | ........ 5,546,564 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29........covovvve | cevrmrrrmrrmrrneinees | cvirerirs 264,243 |3138ER NP 1 [FNMA 30YR.....covrirrirrrrrerireireiniis | FSTRTRN IPT 5,158,498 | ....... 5,282,321
91283#DN0.. |[BOND WITH INTEREST RATE SWAP.. | 1Z.....ccvcves | verees 4,952,535 | ........ 4,952,535 | ........ 5,176,525 |06/06/2019{06/10/2029 | SWP: 2.13%(3ML) 06/10/29........cvvvvee [ verrererrrmrrenerirenns | revevrnns 253,765 [83162C XY 4 |SBAP_16-20H......ccccoovvrrrmerrrarrirerirncninns TFE e | e 4,952,535 | ........ 4,922,760
91283#DN0.. |[BOND WITH INTEREST RATE SWAP.. ..27,946,431 | ... 29,544,533 | ...... 37,040,713 |06/06/2019 {06/10/2029 | SWP: 2.13%(3ML) 06/10/29.......ccrvveres | corerererererirerirennes | rerenes 1,431,958 (912810 SE 9 |TREASURY BOND......covcvmivircrirerirerenee T | v 29,544,533 | ...... 35,608,755
UFI JCGS KWAJALEIN FEDERAL REC

91283#DN0.. |[BOND WITH INTEREST RATE SWAP.. | 1Z.............. ...34,662,799 | ...... 34,662,799 | ...... 40,403,631 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29........ccvvcvvee | rvremmrermrererirnrnnee | vevnees 1,776,101 {90280* AA 0 |TRU PSR IOV 34,662,799 | ...... 38,627,530
91278*AY0... |BOND WITH INTEREST RATE SWAP.. | 1...covvvrvevs | vevees 3,470,811 | ........ 3,539,981 | ........ 4,951,972 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48.... I [ 1,197,447 [12593Y BE 2 |COMM_16-CR28 B I 3,539,981 | ........3,754,526
91278*AY0... [BOND WITH INTEREST RATE SWAP.. | 1...cccovvvrens | verene 6,773,905 | ........ 6,783,855 | ........ 9,055,429 109/21/201809/25/2048 | SWP: 3.18%(3ML) 09/25/48..........cccovee | errrermermernirnnes | cevrees 2,337,030 |38379Y 6P 8 |GNR_16-125.......cccovcvverrvrrcrrcrrcnieenens | T [ e 6,783,855 | ........ 6,718,399
91278*AY0... |BOND WITH INTEREST RATE SWAP.. | 1....vvvrvic | verent 6,578,358 | ........ 6,599,669 | ........ 8,785,127 109/21/2018|09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........ccocooes | rvrrmervemnrrrnrirnes | o 2,269,566 |38379U M6 0 |GNR_16-128.........ccoovvvvrmrrercrirrrrircrennne TN IO 6,599,669 | ........ 6,515,561
91278*AY0... [BOND WITH INTEREST RATE SWAP.. | 1....cccovvvvens | vevene 1,617,302 | ........ 1,613,323 | ........ 2,188,321 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48.........covvvee | coererirerrrerrerrens | v 557,977 |38379U JW 7 |GNR_16-41....oovoirvvrrcrrernrrnnenneeneene | T [ e 1,613,323 | ........ 1,630,344
91278*AY0... |BOND WITH INTEREST RATE SWAP.. | 1...covvvrvv | vevens 8,152,459 | ........ 8,218,959 | ...... 10,984,737 |09/21/2018|09/25/2048 | SWP: 3.18%(3ML) 09/25/48.........cocoonee [ covormrrirnerererrneees | vevenne 2,812,638 |38379U WD 4 |GNR_16-86..........oecvevcrerrrrrererenrreneene | T | v 8,218,959 | ........ 8,172,099
91278*AY0... [BOND WITH INTEREST RATE SWAP.. | 1....cccovvvvens | vevene 6,497,749 | ........ 6,526,685 | ........ 8,717,418 109/21/201809/25/2048 | SWP: 3.18%(3ML) 09/25/48.... B IO 2,241,755 |38379U ZS 8 |GNR_16-96 B I 6,526,685
91278*AY0... |BOND WITH INTEREST RATE SWAP.. | 1...covvvrvcs | vevens 5,336,773 | ........ 5,353,087 | ........ 7,156,036 |09/21/2018|09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........ccocoes | rvrrmereemmerrerirnes | corvenes 1,841,213 [38379U XC 5 |GNR_16-98........cccovvvrreremerrrerrrncrnnnens | T [ s 5,353,087
91278*AY0... [BOND WITH INTEREST RATE SWAP.. | 1....cccovvvvens | vevene 4,023,612 | ........ 3,965,255 | ........ 5,417,776 109/21/201809/25/2048 | SWP: 3.18%(3ML) 09/25/48..........cccovve | cevrmermernernernnes | veenees 1,388,166 [38379R LJ 0 [GNR_17-T.cooiiicrrrcieeieieeieeines | PSRN IS 3,965,255 | ........ 4,029,611
91278*AY0... |BOND WITH INTEREST RATE SWAP.. | 1...cvvvvrvcr | veveen 1,613,233 | ....... 1,582,682 | ........ 2,175,850 09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48.........ccccover | corrvvrermmrincrirenns | vevvineeens 556,573 [38380J DK 1 |GNR_17-168........ccovvverrrrcreierrierienens [T IO 1,582,682 | ....... 1,619,276
91278*AY0... [BOND WITH INTEREST RATE SWAP.. | 1....cccovvvvins | vevene 1,521,722 | ........ 1,493,238 | ....... 2,049,560 (09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........covves | corrvrererirerrrerienis | v 525,002 (38380 FS 2 |GNR_17-171...cooiiirirecrerirerireerecis | PSR IS 1,493,238 | ....... 1,524,559
91278*AY0... |BOND WITH INTEREST RATE SWAP.. 5,323,178 | ... 5,250,666 | ........ 7,169,159 |09/21/2018|09/25/2048 | SWP: 3.18%(3ML) 09/25/48.... B 1,836,522 [38379R MX 8 |GNR_17-22 B 5,250,666 5,332,637
91278*AY0... [BOND WITH INTEREST RATE SWAP.. | 1....cccovvvvins | vevene 5,386,810 | ........ 5,308,850 | ........ 7,254,885 109/21/2018|09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........ccoovv | covrvernerneinernnes | vevnees 1,858,476 [38379U 6J 0 [GNR_17-24.......cooviincrncrncninens | e | v 5,308,850 | ........ 5,396,410
91278*AY0... |BOND WITH INTEREST RATE SWAP.. 1,741,938 | 1,783,585 | ........ 2,455,202 109/21/2018|09/25/2048 | SWP: 3.18%(3ML) 09/25/48.........cocccovs [ vevrrrerrmmerirserirnens | rvvvernens 600,977 {50190D AJ 5 |LCCM_17-LC26........cccovvrrrmevemmrrmecrcnnes [ TFMuciiis | s 1,783,585 | ........ 1,854,225
91278*AY0... [BOND WITH INTEREST RATE SWAP.. | 1....cccovvvrins | vevene 1,654,841 | ........ 1,690,279 | ........ 2,252,506 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48..........covves | correrererrrerireriens | v 570,928 |61767F BD 2 |MSC_16-UB11......ccocovvvmrvmrrnrrnnvnenne | TFMucciiis | s 1,690,279 | ........ 1,681,578
91278*AY0... |[BOND WITH INTEREST RATE SWAP.. ...13,851,019 | ...... 13,924,747 | ..... 18,950,103 |09/21/2018|09/25/2048 | SWP: 3.18%(3ML) 09/25/48.........cocoonve | covrrmerinerirerrneees | vevenns 4,778,669 (89172U AD 0 | TPMT_16-4......cccovvvvvrrrncerncrrnnenincnnns | TFE s | e 13,924,747 | ..... 14,171,434
91278*AY0... |BOND WITH INTEREST RATE SWAP.. | 1...ovvvrvve | vt 6,423,39% | ........ 6,497,909 | ........ 8,805,363 |09/21/2018|09/25/2048 | SWP: 3.18%(3ML) 09/25/48.... I [ 2,216,103 |89173H AC 0 |TPMT_17-2......... B - 6,497,909
91278*AY0... |BOND WITH INTEREST RATE SWAP.. 1,984,503 | ... 2,019,377 | ....... 2,768,702 (09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48.........ccccovve | corrvvvrrmerinceeieenns | crevineeens 684,663 |94989E AK 3 |WFCM_15-LC20........ccomvvvmevermmrrrerennee [ TFMuciiii | s 2,019,377
91278*AY0... |[BOND WITH INTEREST RATE SWAP.. [ 1...cccccvuvn | conees 3,048,391 | ........ 3,131,399 | ........ 4,503,796 |09/21/2018 |09/25/2048 | SWP: 3.18%(3ML) 09/25/48........cccccnee | cvrmmrrernerisririnanes | covvenns 1,051,710 [95001Q AX 9 |WFCM_18-C46..........cccceerrmercvnrrrnmnenee | TFMuciiiiiii | s 3,131,399 | ....... 3,452,087
9999999999, TOtaL.....o.urrereererrieeeriieeresere et ...197,359,016 | ...244,731,124 |..... XXX.oo. | oo )00, S D00, R [P 65,890 | ...... 34,714,508 |....... )00 O R ...197,293,126 | ....210,016,616




90I1SO

Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE 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 INVENTOMY..........ovrierieriecscscceeeessiesieeies | e 10 | oo 350,413,856 | ..o A 253,944,666 | ......ovvoririninnns A (P 218,257,008 | ..ocovoeerierieinens 0 [ s (01 N 10 | oo 350,413,856
Add: Opened or acquired transactions..............cccecvvveeerieies | covvveererseeesiiesenns L2 I 158,690,765 | ....cvevveverrrererinnns L P 102,619,562 [ ...ucviveiieriiirieiiiiees [ e sssesesssesens | esessesesisssessssesesiseses | cesssesssissesesssesessssssessssesessnesans | sressesesssssessssesesssnd (S I TR 261,310,327
Add: Increases in replication (synthetic asset)

transactions statement value..............ocooveveeveeeevieceens | ceerne D00 GO OO 3,001 |......... D00 GO IO 17,110 |.......... D00 GO I 53,253 |.......... D0 GO TR R D0 SO IR 73,364
Less: Closed or disposed of transactions............cccceveeecnens | covveereneenenninnennns 8 | e 252,467,225 | ..o T s 138,265,267 | ..ovvvrverrriiisrieirnns L 20,404,496 | ...ovviieieieeieniines | e | e 13 | e 411,136,988
Less: Positions disposed of for

faliliNg EffECHVENESS CHIEEMIA. ......c.eveceereeeiercereireiecireiieis | rrerreineirsinesssinsiesees | ceesessesesseessesssssesseesesssssssssessanes | seseetsessesessassssssessessns | sessesssssssssassssssessessasssessessassnsnns | eesssssessasssssessassansnes | sesessessessasssessessasssssnessassassnssnsss | sesessessasssnssessassanssnssns | oessessosssssessessnssssssessassnsnsssessans | sesessesssssssssessnssnnsan 0 | oo 0
Less: Decreases in replication (synthetic

asset) transactions statement value..........cccocovveerivcriians [ cerrneans D O [T 2,695,731 |......... XXX orvvirriens | orinieisississiessessseessenees 59,063 |.......... XXX oviirsriens | orerisiisssssisessiasiensenas 546,749 |.......... XXX etrreriens | enrerisissssissssssssessissensssssiens | oneneens D e ISR 3,301,543
ENding INVENTOMY......coiiiiciiiceieiitesiceiessiesissisrsssrensnssienes | eessesessssssssssssessssees A 253,944,666 | ....ccovererrn, A 218,257,008 | ....oovverierierae, K1 197,359,016 | .ovvereiienad 0 | o (L KT I 197,359,016




Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

1. Part A, SECHON 1, COIUMN 4. ..ottt ettt b st bttt ses e 39,605,694
2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............c.cccoceeeieveeenierernerrerennen. 15,688,832
3. TOMAI (LINE 1 PIUS LINE 2).....veieeereireieeeeseieis st tsses ettt s s8££ 88245842 E 428828 E 842 £ s8££ 8 £ £ E bbbttt 55,294,526
4. PartD, SECHOn 1, COIUMN B........oiiuiiiiiiiie st 302,072,217
5. PartD, SECHON 1, COIUMN B.......ooveviriciices ettt bbb s bbb bbbt (246,777,691)
6. Total (Line 3 MINUS LINE 4 MINUS LINE 5).....cucvuiiiiiriieiiiisiieieiseiese ittt sttt s b8t bbb s b bR bbb bbb bbbt 0
Fair Value Check
7. Part A, SECtON 1, COIUMN 6. 79,049,018
8. Part B, SECHON 1, COIUMN 13.....uioiceieces ettt ettt et s ettt s bt s b nans (1,766,020)
9. TOLAI (LINE 7 PIUS LINE 8)....vureueririeieseeie ettt st ess sttt s8££ 8 2 E £ s8££k E Rt 77,282,998
10. Part D, SECHON 1, COIUMN ...ttt ettt a st e et ae e e et st ssant st s s sees s snsetessssnesssnantasanenen 320,831,210
11, Part D, SECHON 1, COUMN ...ttt ettt ettt ettt ettt ettt et ettt et et et et et et et et et et et et et et et et et et et et st sn st et eeen et et enensnenana (243,548,212)
12, Total (Line 9 MIinUS LiNe 10 MINUS LINE 11).....cueiueiiteiieicieiieie ettt st 88t bbb st s bbbt e 0

Potential Exposure Check

13, Part A, SECHON 1, COIUMN 27 122,182,077
14, Part B, SECtion 1, COIUMN 20..........cuiiiiiiiiriiini i 16,162,150
15, Part D, SECHON 1, COIUMN 11 ..ottt 138,344,227
16.  Total (LiNe 13 PIUS LINE 14 MINUS LINE 15)......cuuiuuririeeeeiieiseiseeeseeesisessssese s sessssssesesse st sssse s ssess s st st sss s s a8 es st ss et s et ssee s s s en st en et ess st et nsne 0

Qslo7



Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI........cvvirrerieirrirsrereieissrsessseessessssssssesssssssssssessessans | sssessessssssesssssasssssnssessasssssessns 96,778,764 | ..o
2. Cost of cash eqQUIVAIENES ACQUITEA............ccvueveeiiieie ettt sttt s bnans | ebsssssssssessssessesessesses s snsenan 7,016,115,100 | cooveverceeeceseeeena 6,499,301,465
3. ACCIUAL OF ISCOUNL. ... veveereeeseeeeces sttt | bt seee st sttt 7,087,066 | ooooovereererererrieeeneerieseeeees 3,992,412
4. Unrealized valuation INCIEASE (HECIEASE)..........c.iueiueiiiiieiieiiisie ettt ss et et s s s ssess | 4ebssessebssessesss s s s ss et s b s s s e s enses e bsbessebsnsans | sbsssessesstesses s b es s s e bt s s s s s b s st n s st
5. Total gain (I0SS) ON QISPOSAIS........c.cvuevrieiieireiriieiseietesie ettt s s b st s st s e b s s sensans | sebessesssessessssessesses s s sttt n s s bt ae 3843 | oo 1,554
6. Deduct consideration received 0N ISPOSAIS............cccvieueiriireiriieesiceet et saebensens | sesesissesessteses e s ea e eee 6,857,388,516 | ...ocoveverirereieeeiea 6,406,492,224
7. Deduct amortization Of PrEMIUM..........ceveviueieicieee ettt ettt ettt bbbt saesssnas | evsesssessesissesses s bessessesasssssesessnsenee 25,593 | o 24,444
8. Total foreign exchange change in bOok/ adjUSIEA CAMTYING VAIUE...........ovruuriieieeireiiecieeireises st esessesssstses | reesessessssssssssessssessssesessessessssssssessessssssnssess | sessessessossassssssessessasssssssssessessnssessessassnssnees
9. Deduct current year's other-than-temporary impairMeNnt FECOGNIZE. ..........uuvuiururririeeeeeerieeeereeeeseesseeseeseesees | rneesseessssssseessssnessesesseessnssssseesessenssssssssess | sessssessesssnsssssessessanssessessensanssnssessessanssnsssees
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-T+8-9)..........cccceuerrerrierierieeieiieinins | covrrerieiseseseessesseesesessesenas 262,570,664 | ..oovveeeee e 96,778,764
11. Deduct total NONAAMItIEA BMOUNES...........ccuiiiiiiii bbb | SE86 Rttt | Hieb bbb bbbttt
12. Statement value at end of current period (Line 10 MINUS LINE 11).........cccciiiiiiiieiriiieiiccecesieessesreseseiensnens | oereresisessessssssesssessesesssesessnans 262,570,664 | ...coocvereiieieeeeieeia 96,778,764

QSI08
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE 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 Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in in B./A.C.V. Changein | Encumbranceson| Received | Gain (Loss)on| (Loss)on (Loss) on Incurred on Expenses
Description of Property City State| Date Name of Purchaser Actual Cost | Encumbrances Prior Year Depreciation Recognized | Encumbrances| (11-9-10) B./A.C.V. Disposal During Year Disposal Disposal Disposal | Encumbrances| Incurred

NONE
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE INSURANCE COMPANY

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

1 Location 4 5 6 7 8 9
2 3
Loan Number City State Loan Type |Date Acquired Rate of Interest Actual Cost at Time of Acquisition Additional Investment Made After Acquisition Value of Land and Buildings
Mortgages in Good Standing - Commercial Mortgages - All Other
BHM1TM2KO...... MIAMI L FLeens 09/03/2019.... | cevverrerrererirriieriens BAATO [ oottt | et 3,734,924 | ............ . 13,489,302
BHMAVRFHI........ccvvrrirnees SEATTLE ..ottt WA. 08/06/2019.... | covvorrerrererrrrireiins 52100 [ oottt | Seiee bbb 191,000 | .ovoveercrinnee 424,105
BHMAYFLAD. ......covrvrvierirrirnnne LACEY ...ttt s WA. 09/03/2019.... | .. 1.060 | oo 97,047 [ oo 1,172,785 | v 6,767,003
BHM20ZLXT....coooveveeveireriniinns DEAR PARK ....couuituiiieete ittt NY. 09/30/2019.... | cevvvmerrrrirerrseirerins 4.150 | oo 8,750,000 | ..vvuuvvererrereeieiseeseseess ettt | seeseeiins . 12,605,469
BHM215A18......cooiviriereeeiceieee e DENVER. ..ottt Cco 08/28/2019.... | cvvvevereerirerernrrrnnnenene 3810 [ e 00010,300,000 [ ..ovouiveenririereieier e | s 22,660,000
BHM21LBRS........coovrveeiririnne MADISON.....oottir ettt Wi 09/11/2019.... 6,450,000 | ..oouvveririreeiseie ettt | et 5,992,913
BHM21Z2LT7.....coviviviniircniens PHILLIPSBURG. ... cvtutssississstssensssisssssssssns s s NJ 09/30/2019.... | covvevrrnnrrnrernirnnneeseB90 | s 213,692,196 [ o (375,000) | ...ovvvvnee . 77,978,641
0599999. Total - Mortgages in Good Standing - Commercial MORGAgES = All ONET ... ...ru it ekt shebsens bbb en bbbt | fenise D, 0.9, SN XXXovveeveveeees | e 139,289,243 | oo 4,723,709 | oo 139,917,434
Mortgages in Good Standing - Mezzanine Loans
BHM21CBEQ...........ccocrvveeenn.. |MIAMI FLiiins 08/14/2019. 3890 [ i 02T 163,636 [ .ot | ettt 400,083,448
0699999. Total - Mortgages in Good Standing = MEZZANINE LOBNS. ...ttt ts ettt ees e e es s ees e ses s e e seeseE a8 ees et s e e e b e e e ses s eesens | fsetsetsesantesseeetsesanseserantansenssssesansansensne | sesanes XXX wevee [ XK s | 27,163,636 | o 0 | oo 400,083,448
0899999. Total - MOrgAgES iN GO0 SEANGING. ... ... reeeitstisseieie ettt sttt f £ E 8L E bR eeE 4eE8 oLk ekttt | crenes XXX..oooo 266,452,879 | ..o 723,709 [ 540,000,882
3399999, TOAl MOIGAGES. ........vvveceereereereeeeesiesieee e84t ess | eebiee bt e ettt | reeen XXX....... 0086,452,879 | ... 123709 | 540,000,882
SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10+ 11) in Book Value Disposal Consideration Disposal Disposal Disposal

Mortgages Closed by Repayment
BHMO1LDQO.......covverirnnne LINTHICUM .| 04/28/2006.... | 09/01/2019.... | .. 73,633 | covoereeernnn 73,633 [ o | e
BHMO1LDR?... LINTHICUM .| 04/28/2006.... | 09/01/2019.... | .. 55,463 | .ovovrrrerrn 55,463 [ oo | e
BHMOJZXT1 ONTARIO....ceverriicrieiienns 08/02/2011.... | 07/01/2019.... 37,420 | oo 37,820 | e | e
BHMORMPS52.......ccovvvinrirs MULTI-CITY. 06/27/2013.... | 07/01/2019.... 30,404 | .o 30,404 | [
0199999. Total - Mortgages Closed by REPAYMENL........vuiiiiriiiiisierissiesississssnssisnsssiies osesssessssssnssssssssssenssssssssssssssssnssssesssssssssenssssanssnses | srsonssssiensensanns 180,890 | srrvsrsnrsrererssnrsnrsd | vorsrrrsnsseinrianessd® | srrererensnrssnsnsensd | conrienserssnnsrieneendd | ivinninnisnisnininn 38 | evnnrnnisrssnsrienendd | covrinninnis 196,920 0 0
Mortgages With Partial Repayments
BOAOFLYC2 SEATTLE.......coovvnn. .| 02/24/2004.... | 09/01/2019.... | .. 46,109 | .ocvevererene 86,109 | i [
BHMO1FKFS8.... BALTIMORE .| 12/21/2005.... | 09/01/2019.... | .. 71,315 | e 71315 [ | e
BHMO1JCBO.........ccvvirirriines NEW YORK 05/10/2019.... | 09/01/2019.... [ .ocverevvrrcriirinrrirerineines | crrnrennriennnenienens | eevnrreenene(2,844) | oo [ | e (2,844) | oo | e, 29,389 | oorererrnnni29,389 | i [
BHMO1VLO5. GAITHERSBURG.. .1 09/28/2006.... | 09/01/2019.... | .. 208,989 | ..ooeerrrei208,989 | oo [ s
BHMO2T4TS. SIMI VALLEY .109/05/2007.... | 09/01/2019.... | .. 175,049 | coooveeer 175,049 | s | v
BHMO3Z7L4.......coovvevinrinne MULTI-CITY oo 06/24/2014....|09/01/2019.... 8,923 | 8,923 | [
BHMOJECEA.... .102/01/2011.... | 09/01/2019.... | .. 90,840 | ..ccveeererenn90,840 | oo [
BHMOJEHH?2.... MULTI-CITY... .| 04/14/2011.... | 09/01/2019.... | .. 5,213 | 5,213 | e [
BHMOJEHZ2..........cocvevirnee. MULTI-CITY oo 04/14/2011.... | 09/01/2019.... 22,504 | ...... 22,504 | oo | e
BHMOJEJK3 . |MULTI-CITY... .| 04/14/12011.... | 09/01/2019.... | .. 147,557 | oo 147,557 | oo [ s
BHMOJEJL1 .| MULTI-CITY... .105/10/2019.... | 09/01/2019.... | .. . 32,487 | ...... 32,487 | oo | e
BHMOUJEUNT......vvvrirrirs MULTI-CITY oo 05/10/2019.... | 09/01/2019.... | cevvorvrrerrrrrirrnenns 5,242 | oo [ s (531) | ceverneereermeererienens [ eeeeeiesiesiseesssines | eerenseeeenineens () RN [ 32,314 | o 32,314 | oo | e | s
BHMOJEJP2........ovvrririenne SANTA BARBARA 04/14/2011.... | 09/01/2019.... | cevooevvrcvrrrircenne 19,131 [ e | e | e | s 0 | 19,131 | oo 19,131 [ oo | cevierineesnsissrienin | e
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Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 11 12 13
Book Value /
Current Year's Recorded
Book Value/Recorded Unrealized Other-Than- Investment
Investment Excluding Valuation Current Year's Temporary Capitalized Total Change in Total Foreign | Excluding Accrued Foreign Exchange| Realized Gain
Loan Accrued Interest Prior Increase (Amortization) / Impairment Deferred Interest | Book Value (8 +9 - | Exchange Change Interest on Gain (Loss) on (Loss) on Total Gain (Loss) on
Loan Number City State Type | Date Acquired | Disposal Date Year (Decrease) Accretion Recognized and Other 10 +11) in Book Value Disposal Consideration Disposal Disposal Disposal
BHMOJMWS3. .| STAMFORD........coovvvmrviirirrirninns 03/18/2011....|09/01/2019.... | .... 159,405 |...... 0 159,405 | ............. 159,405 | .coovvooviriiccis [ e
BHMO0K448 MULTI-CITY... .| 09/14/2011.... | 09/01/2019.... 142,541 |...... 0 142,541
BHMOKJGKS.. .. | ALEXANDRIA.... 10/11/2011.... | 09/01/2019.... | .... 101,805 | oo | ervverreneeen(2,571) | o [ | v 2,57 1) | | v 101,118 | e 101,118 [ s | e
BHMOKTWDSO.... ... | MISSION VALLEY CA.ovvvcves [ 05/10/2019.... | 09/01/2019.... 30,355 | iieireeenn30,355 [ | e
BHMOKTYC9 . | NEWPORT BEACH CA. oo [ 09/28/2011.... | 09/01/2019.... | .... 62,776 | ..ovvrrererene 82,776 | e [ s
BHMOKTYD?.... IRVINE. ... CA.ovvvcveies [ 09/28/2011.... | 09/01/2019.... | .... A1 |l 1814 | [
BHMOKTYGO. ... |IRVINE CA .110/26/2011.... | 09/01/2019.... 89,278
BHMOL66Z8... A MULTECITY i MU e [ 04/11/2012.... | 09/01/2019.... | .... 21,888 | oo 21,888 [ e | e
BHMOL6753... MULTI-CITY oo MU v [ e 04/11/2012.... | 09/01/2019.... | cevvovvvvvrneennns 14,592 | i [ e (889) | o [ | e (469) | vt [ s 40,075 | coovvvrerereeeB0,075 | s [ e | e
BHMOL83Z7... IRVINE. ... CA oo [ 03/28/2012.... | 09/01/2019.... | .... 68,189 | 1ovvvreereree88,189 | e [ e | e
BHMOL8411... IRVINE. ..ot CA.oovvneis [ 03/28/2012.... | 09/01/2019.... | .... 62,506 | ..ovvrrerree82,506 | oo [ e | e
BHMOL8429........ccoovvverirnes NEWPORT BEACH CA.ovvvneis [ 03/28/2012.... | 09/01/2019.... | .... 39,777 | ceeiieeeeeeBOTTT [ s | e | e
BHMOL8BNS........ccovervrriracs GLEN BURNIE.........ccooovurrerirs MD..oovoir [ e 11/30/2011..... | 09/01/2019.... | cooovvrerrerrrnenenn 18,548 | o | e [ | cevsnesessssessessnnnes | onsrnensneenesonsnnnen0 [ e 16,548 | v 16,548 | oo [ v | s
BHMOLC8T7 oo | SAN BRUNO........cooomriirinriiniinns CA oo [ 12/09/2011.... | 09/01/2019.... | .... 159,170 |...... 0 159,170 | i 15970 [ o | e | e
BHMOLKG86 ce |[ENCINITAS ... CA.oovvenees [ 02/16/2012.... | 09/01/2019.... | .... 107,629 |...... 0 107,629 | coovvreeren 107,829 [ oo | et | e
BHMOLZHTS.......c.ovvvrrirnes CARLSBAD.......cc.onvvrrirnnne CA oo [ 04/03/2012.... | 09/01/2019.... | .... ..16,967 |...... 0 16,967 | ovverreenn 16,967 | oo | onrieeiienseisnsinnns | cevineiseisessies s
BHMOM2ANS....... CHICAGO......commeerrirrirnerieirn I | s 04/24/2012.... | 09/01/2019.... | .... ...70,255 |...... 0 70,255 | civoivreeeeen 70,255 [ oo | ceviererenissssssnienin | e
BHMOM2COB...........cccorrvenee EVANSTON......coovrrvrriierireinns I | s 04/28/2015.... | 09/01/2019.... 28,904 | ...... 28,904 | ..o | e | s
BHMOM3UBO v | BELLEVUE......cooiveririnreisninersenieniseensensssesensssssnennnes. | WA | e, 07/17/2012.... | 09/01/2019.... | .... 770,362 | oo 770,362 [ .oooveererererneerininies | veverneessesisesenienens | eesersessnessesessessesee
BHMOMH1NS. o [WASHINGTON.....oovrvriieineiinniieniinerssissessssisssssssienenns | DCoiiivniiicis | evivns 06/28/2012.... | 09/01/2019.... | .... 55,808 | ... 55,808 | ..ovouveurireriieiineins [ e | e
BHMOMNBSZ8, wee IMULTICITY coiverserineennsnisenseniesensensssnessensensesssnes | MU [ 05/10/2019.... | 09/01/2019.... [ .ecvvrvererrieirnerrnerinenies | eevrneernerisnnsnerienens | rerenersnsrsnnensne(@58) | vovieriierinceisrineins [ | eeesernernenennenens(456) | vt | e 19,949 19,949 [ oo | e | e
BHMOSMD47 v |FALLS CHURCH.......ovvvririnrinneneienrseinseiseessssniennns | VA | e 04/28/2015.... | 09/01/2019.... | .... 10,727 10,727 [ oveieereieeiiesiinens | e | e
BHMOT2SQ5........ovvvrrernnne BOSTON......cvrrierierireerenineesnerissnsnensenssseesssssssnsenssessnnes | MAuciiciinn [ 04/28/2015.... | 09/01/2019.... 5,130 | ..... 5,130 | veierereerenrneinnenns [ et | e
BHMOTLCP2........vvvvrrierinee SECAUCUS.......covviicreencinnrineissssiissisenssissssssssnnsses | Ndivrssinniinns | v 06/27/2013.... | 09/01/2019.... | .... 53,800 | ...... 53,800 | vvvuvvererrirenineens [ e | e
BHMOU02F9 BOSTON......cunrierierieereniseesserisnnssensenssseesssnsssnssesssessnnes | MAuciniininn [ 04/28/2015.... | 09/01/2019.... | .... 12,195 | oo 12,195 [ 1oiiieieeerineeiens | sevieeineessesissnienin | e
BHMOUBFX2 v INEW YORK.....ooiiiniierieiscseisnsisninensesssssssisssnennes | NY et e 08/07/2013.... | 09/01/2019.... | .... 29,117 | ...... 29,117 | oo | e | e
BHMOUC982 ...| NEWPORT BEACH (07 VORI RN 09/19/2013.... | 09/01/2019.... | .... 26,994 | ...... 26,994 | .o | s | s
BHMOUPQBS.........cc.couverneen BOSTON......vurrierireriereninsiserinnienienesseessssessnsenenennes | MAuciii [ 09/13/2013.... | 09/01/2019.... 26,224 | ...... 26,224 | .o | s | s
BHMOV2CJ5. wer | DALLAS ....cviiererseerssisereniesisessssisssssssssssnssenssensnns | Tevvnnsennenines [ connnis 10/03/2013.... | 09/01/2019.... | .... 28,737 | ...... 28,737 | cooeeeeeeeeineinerines | everneriesineeeninnns | e
BHMOXQNM?.... ce [ TIMONIUM.....cooovviriininnrnirnerreriseenneisnisenienesenseneenns | MDovevircirens | v 01/15/2014....|09/01/2019.... | .... 88,106 | ...... 88,106 | ..voorvveerrrerriieriens | oerrinerienienesneinnns | e
BHM13T3UO......cooerercrrrenne CHARLESTON...... 1S ORI PN 05/10/2019.... | 08/01/2019.... | . 35248 | .......... 35,248 | oo [ e | e
BHM15T4C7 LAUREL. ...t sessesssseenienes MD..oovevvrns [ e 05/10/2019.... | 09/01/2019.... [ .ocverervrrcriirinrrverinernes | cevrnrernnniennnenrenens | revnrrnenrenens 800 | et [ | e L4000 | i [ e 29,869 | ...... 29,869 | ..o | s | s
BHM15XBS1......ocvvvervrceirens GLEN MILLS......cooververirrirnns PA oo [ 05/10/2019.... | 09/01/2019.... [ .ecvvrevvrrerrieinerrmrinennnes | cerrneernsrinsnnenienens | rvnernernenens Ty 712 | i [ | e 112 | i | e 41,437 | s BUA3T | oo | eveisenenseeesnnes | e
BHM1AKCX5. co [WESTMINSTER ...t MD..oovvvrn [ e 08/27/2015.... | 09/01/2019.... | .... 58,148 | ...... 58,148 | ..ooouveeveeererinrins [ e | e
BHM1D91Z4 ... | FT. LAUDERDALE.. FLoiriieiinee e 09/23/2015.... | 09/01/2019.... | .... 43,317 | s A3,317 | oo | eeeinesiensseeninnes | e
BHM1EZCWO.... v [RALEIGH. ..o NC..ovvvverres [ v 01/19/2016.... | 09/01/2019.... | .... 20,287 | covvereereen20,287 [ oo | e | e
BHM1J0ZN7 wo | SAN ANTONIO....cccovrvrrieiirrins L. S D 03/01/2016.... | 09/01/2019.... | .... 17,532 [ i 17,532 | s [ v | ceeiseisesssesisssesseeens
BHM1K89HO. .| CARROLLTON...... L. ST B 02/16/2017....|09/01/2019.... | .... 44,842 | oo BABA2 | [
BHM1LLN27.. LOGAN TOWNSHIP........cvorirrireriseiieeieeesseesssessesessssnes .112/01/2016.... | 09/01/2019.... 31,800
BHM1R8X11 v | JERICHO. ... NY oo [ 08/31/2017.... | 09/01/2019.... | .... X 222,882 | ... o yX. 72N R
BHMATLYFS8.....ccvverirciiinne ARLINGTON........... L. S D 06/28/2018.... | 09/01/2019.... | «ceovvvrervrrirne 242,800 | ..o | e | e | s 0 | 242,409 | .....ccooonc. 242,409 | ..oovociereeneines | e
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SCHEDULE B - PART 3
Showing all Mortgage Loans DISPOSED, Transferred or Repaid During the Current Quarter

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
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Book Value /
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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

BHM1WINJ5. vee |FLORISSANT ..o MO..ooevvens [ e 07/20/2018.... | 09/01/2019.... | .... 298,531 |........ 683 299,214
BHM1ZBAS51.. ... | WILMINGTON.......... SC .|05/10/2019.... | 09/01/2019... 55,818
BHM21C6EQ.. ... | MIAMI e FLoiiiiiiins [ 08/14/2019.... | 09/01/2019.... | . 120 . et | e 29,925 .
0299999. Total - Mortgages With Partial Repayments PO OO OO OO OO PP PO PO P PP POP PO PPPOT 4,064,633 [V (4,348) 0 |0 [ (4,348) | o0 | s 4,416,490 0 0
Mortgages Disposed
BHMO1LDQO.......cocvvrerrrinneee LINTHICUM......oovvvirrinnninnrrirnnnirsneeisnnsisseneissneensneennne | MDuciiicciins | e 04/28/2006.... | 09/30/2019.... | .... ...4,943,231 . e | s 4,943,231
BHMO1LDR?.. LINTHICUM . .| 04/28/2006.... | 09/30/2019.... 123,474 3,723,474
BHMOJZXT1 ONTARIO......ccoiririiriccniiinnicciiennienscssiessssiessennenns. | CAuiiiiicniis [ 08/02/2011.... | 07/17/2019.... | .... 17,025,915 . 17,025,915 | ......... I
BHMORMPS52......ccooovveirers MULTICITY coocinnnnnissrisensssissnssnssesensssessenssssssssenes | MU [ 06/27/2013.... | 07/16/2019.... | .oovvvvvrrenns 10,084,389 | ..o | e 2,964 15,058,331 | ......... 15,074,329 15,998
0399999. Total - Mortgages Disposed s b 235,777,009 | s [ I 2,964 0 40,750,951 | ......... 40,766,948 .0 15,998
0599999. Total Mortgage: . OO OO 40,028,498 | .....ovvvririerins (U [ (1,346) 0 45,364,361 | ......... 45,380,359 .0 15,998
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1 2 Location 5 6 7 8 9 10 11 12 13
3 4
NAIC
Desig-
nation and
Admini-
strative
Symbol/ Date
Market Originally | Type and | Actual Cost at Time of | Additional Investment Amount of Commitment for Percentage of
CUSIP Identification Name or Description City State Name of Vendor or General Partner Indicator Acquired Strategy Acquisition Made after Acquisition Encumbrances Additional Investment | Ownership
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BHMO3W XD 0 |APOLLO INVESTMENT FUND VIL.. . NEW YORK.. .| CAPITAL CALL .. | 09/24/2019.... K T S DR 9,046 1,865,367
BHM1JY L4 0|BLACKSTONE CAPITAL PARTNERS VII LP. s NEW YORK.. .| CAPITAL CALL S o 1 [ 08105/2019.... | covorereireees | eerierineeineineiiesiesiseens | e 1,558,877 5,790,269
BHM1VF GN 1 |CAPITAL PARTNERS INCOME FUND IIi L RN NORWALK......ovvveerierireeririneiins reve | CAPITAL CALL. ..ottt ssse sttt nsssssnnns. | sonenssenssesens 08/08/2019.... | vveurerreree | wererrerireeereeiseriseniesennes | e 88,329 12,064,719
BHMO02X 9R 5| CARLYLE PARTNERS V L.P....oiiiiiiciieinciiseiisssie e WASHINGTON. 1| CAPITAL CALL. ..ottt .. 109/30/2019.... 3 22,682 3,305,333
BHMOLK HQ 5| CAROUSEL CAPITAL PARTNERS IV LP . CHARLOTTE.... | VARIOUS......cooiiiririiceisrissesieseiesieseseeens | .. |07/17/2019.... 3 s 15,395 .990,165
BHMINX L3 9|CAROUSEL CAPITAL PARTNERS V LP. . CHARLOTTE. .....cvvvirireirnrineiins oot [ CAPITAL CALL ..ottt ssnssnin | oeessssesansinns 07/17/2019.... | coveoeveeiiens | e | cevirseenns 905,052 4,838,319
BHM018 0Z 2|CHARLESBANK EQUITY FUND VI LP. . BOSTON . | CAPITAL CALL .. 109/25/2019.... KT TR IO 4,201 .301,917
BHM1KA 3R 9| CIP CAPITAL FUND 1 LP...ooiitiiiriiriisiiseiieeses st sssssssens NEW YORK .| CAPITAL CALL .. 1 08/09/2019.... B | s | e 1,334,998 1,237,147
BHM020 P8 1|CLEARVIEW CAPITAL FUND Il LP . .| GREENWICH... .| CAPITAL CALL .. 107/19/2019.... KT USRI IO 7,773 .798,073
BHM1CS 2E 9|CORTEC GROUP FUND VI LP ... INEW YORK.. .| CAPITAL CALL .. | 07/08/2019.... 3 5,300 4,483,240
BHMOL7 3Z 9|EDG PARTNERS IILP....ccovvvvmirririrennne ATLANTA .| CAPITAL CALL .. 107/19/2019.... K ORI S 43,860 .164,953
BHMIRX UR 2 |ELLIOTT ASSOCIATES LP......cvviieireririininsienneieerissienssines NEW YORK. . .| CAPITAL CALL .. |07/01/2019.... 3,000,000 4,500,000
BHM1GW W0 3|ENCORE CONSUMER CAPITAL FUND III L SAN FRANCISCO CA....| CAPITAL CALL .. | 08/09/2019.... 3 203,279 3,755,914
BHM1JX C1 8| GAMUT INVESTMENT FUND | LP.....cooiiiiiiiriieisiscienisissesieissssiesssiessssissesenens NEW YORK .| CAPITAL CALL R .. |07/17/2019.... 3 R 81,215 6,765,644
BHMO3T V8 0|GLOBAL INFRASTRUCTURE PARTNERS.......c.covverrriermerierineesesissesseessensesensens NEW YORK . .| CAPITAL CALL.....cvvverrrircircrieinnnes 1 10810172019, | oo | v | e 1,162 1,509,581
BHM20N 5B 4 [INVENTUS POWER HOLDINGS LLC.... ... | WESTCHESTER.. IL...... DIRECT WITH ISSUER s .. | 08/30/2019.... 163,547
BHM1TX MA 6|LEEDS EQUITY PARTNERS VILP........ . NEW YORK .| CAPITAL CALL.....cvvrvrrircircrininnnas .. 109/25/2019.... ..139,099 1,578,891
BHMINU BT 9|LEXINGTON MIDDLE MARKET INV IV, . . NEW YORK .| CAPITAL CALL .. |09/27/2019.... 918,620 21,325,515
BHM1B4 26 0|LINEAGE CAPITAL Il LP BOSTON . | CAPITAL CALL .. 109/09/2019.... 3 221,000 1,670,500
BHM1K2 P8 5|MONOMOY CAPITAL PARTNERS IIl LP NEW YORK .| CAPITAL CALL .. 109/18/2019.... 209,929 10,564,204
BHMO3E Z8 9|MORGAN STANLEY INFRASTRCTR PART LP. SO NEW YORK .| CAPITAL CALL .. |07/17/2019.... 42,974 .569,433
BHM1Q2 BC 5|MPE PARTNERS IILP......ccccoormivrvirnrnene BOSTON .. | CAPITAL CALL .. |09/16/2019.... 3 6,519,308
BHM1EM SA 0|MSOUTH EQUITY PARTNERS Il LP . .. | ATLANTA .| CAPITAL CALL .. [09/17/2019.... 3 2,708,449
BHMINB HY 4 |PARTHENON INVESTORS V LP....... . BOSTON . | CAPITAL CALL .. | 08/29/2019.... 3 740,622 6,520,567
BHM1JV Y9 1|SAW MILL CAPITAL PARTNERS I LP. . BRIARCLIFF MANOR.. .| CAPITAL CALL .. | 07/24/2019.... 3 85,442 8,430,496
BHM1M5 PC 7 [SILVER OAK SERVICE PARTNERS Il LP . EVANSTON CAPITAL CALL .. |09/26/2019.... 3 457,875 5,036,750
BHM1K1 G4 6|STRATEGIC PARTNERS FUND VII LP NEW YORK.. .| CAPITAL CALL o [ 0712512019, | covoeereiiees | eereeieeiseieresiensnees | s 10,573 10,549,439
BHM197 P7 9| TAILWIND CAPITAL PARTNERS II LP . NEW YORK.. .| CAPITAL CALL R . 1 08/05/2019.... 3 | e | e 2,618 1,037,508
BHM1X3 6F 4|TAILWIND CAPITAL PARTNERS IIl LP . NEW YORK.....coovvierirernrircienis veo |CAPITAL CALL.....coovrerrererieierieninns 08/29/2019.... | .vveveerirnis [ | e 902,045 12,151,685
BHM1TJ 8F 2|TRINITY HUNT PARTNERS VLP..... s DALLAS . | CAPITAL CALL .. | 09/30/2019.... 91,308 12,675,761
BHM1PZ KU 3|UNION CAPITAL EQUITY PARTNERSII L.......... . | GREENWICH... . | CAPITAL CALL S e .. |07/31/2019.... 3 672,893 3,834,602
BHMIUE C8 2|VMG PARTNERS IV LP.....oociviiiiirinirirerieriisnisesiesieesienes SAN FRANCISCO........cccovvrrerinnns reve | CAPITAL CALL. oottt sssssiessenesne | cossessensssnens 07/1712019.... | covvoeveeriees | evrrrerirerieeerseissieniens | cevvneriesieeens 1,095,025 8,839,135
BHM1QG HQ 7|WIND POINT PARTNERS VIII ALP......... . CHICAGO.....ooviiiinirissisrissies CAPITAL CALL.... ottt snis | ensssssssseans 07/15/2019.... 3 329,054 5,399,223
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated et eeeeeEee eeeeeieesiesseeteessersoeeest et aeL e e R e s e s eE e E R et E ettt JE PO RROONS IRRTO 0 15,446,645 | ..o 0]. 171,782,107
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
BHM1JJ EN 9 |MERITEX INVESTMENT ENTITY - JV . ... MINNEAPOLIS. . | CAPITAL CALL .. | 08/01/2019.... 374,996 1,191,152
BHM1AB XW 4]|VALLEY CREEK (JV EQUITY) s WOODBURY.... . | CAPITAL CALL s . .. |09/13/2019.... . 14,206 357
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated e eheeterierthetieee eeseheeeesesierseseeierserseiesossesiereissersesierotiesiersesietetsosiesetantersorttittotteterate ot et et oL E oL ehseE e eE oL e E et e At eb et r bttt enntnnns | nens 0 [ 389,202 | .o 0 1,191,510

Surplus Debentures - Unaffiliated
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Symbol/ Date
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668138 AC 4 |NORTHWESTERN MUTUAL LIFE INSURANCE........ccooonsiinniiinninnnes MILWAUKEE.......c.ooiiieiinniiniineinns WI.... |HIMCO OPERATIONAL TRANSACTION......ciuuiiiraieseissssisserssssssenssensseesssesssnssnsaes 1FE......... 09/20/2019.... [ covevviiniinns [ v 2,909,963 | iiiiiiniiieiiisrisiinnienes [ | et | neeneensssessnian
2399999. Total - Surplus Debentures - Unaffiliated........ ..o 2,909,963 | o0 | 0 | 0 ... XXX
4499999. Subtotal - UNAffiliAtEA. ... 2,909,963 | .... .15,835,847 . 172,973,617 | ....... XXX.......
4899999, TOMAIS. ... revoceeieeeieert ettt s8R ek LR Rtk feeLEeLE LRt e R R LR f R LR s LR R R et eeEt e feeEfeeRE oL L oL R LR LR R L eLE LR eEE LA E LR 2,909,963 | ..ooovrerrinnns 15,835,847 | ..ovvoeriicicinciiiid 0 172,973,617 |....... XXX.......
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 | in B/A.C.V. Change in | Encumbrances Gain (Loss) on|  (Loss)on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | BJA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BHMO1A ME 0|APOLLO INVESTMENT FUND VI LP.. NEW YORK.... .. |NY.. | DIRECT WITH ISSUER .. |01/17/2008 |09/30/2019 |....
BHMO3W XD 0 |APOLLO INVESTMENT FUND VII NEW YORK.... .. |NY.. | CAPITAL DISTRIBUTION... .. | 05/21/2012 | 09/24/2019
BHM1JY L4 0|BLACKSTONE CAPITAL PARTNERS VIILP.............. NEW YORK......ccoovvuuene NY.. | CAPITAL DISTRIBUTION.........cocovemrruneee 02/17/2017 | 08/05/2019
BHM03J 4Q 2|BROOKSIDE MEZZANINE FUND I GREENWICH ..|CT.. [ CAPITAL CALL .. [11/17/2010 |09/26/2019
BHMO030 T6 0|CARLYLE MC PARTNERS LP. WASHINGTON... .. |DC..| CAPITAL DISTRIBUTION... .. | 11/05/2007 | 09/30/2019
BHMOL6 YU 8|CARLYLE PARTNERS V AIVLP .| WASHINGTON... .. | DC..| CAPITAL DISTRIBUTION... .. |07/29/2011 | 09/30/2019 18,576 | .. .
BHMOLK HQ 5| CAROUSEL CAPITAL PARTNERS IV LP . | CHARLOTTE.. .. INC.. | CAPITAL DISTRIBUTION .. | 06/18/2015 | 09/24/2019 465,169) | .. (465,169) | ..
BHM018 0Z 2|CHARLESBANK EQUITY FUND VILP . |BOSTON ..|MA. | CAPITAL DISTRIBUTION... .. | 11/05/2010 | 09/25/2019 ..(1,928) | ..
BHMO1P Q6 0|D.E. SHAW SECURITIES LP NEW YORK.... . |NY.. | CAPITAL DISTRIBUTION... .. | 03/31/2006 | 08/15/2019 (3,353) | ..
BHM1JX C1 8|GAMUT INVESTMENT FUND | LP.. . |NEW YORK NY.. | CAPITAL DISTRIBUTION .. | 05/23/2016 | 07/17/2019
BHMO3T V8 0|GLOBAL INFRASTRUCTURE PARTNERS .|NEW YORK.... .. |NY..| VARIOUS ..[11/23/2010 |09/30/2019
BHM02Q B6 3 |HALYARD CAPITAL FUND II L.P..cooereiiiieris NEW YORK .. |NY.. | DIRECT WITH ISSUER .. | 01/25/2012 | 09/30/2019 |....
BHMITE KY 8|HIGHLAND CRUSADER FUND LP OAKS .. | PA.. | CAPITAL DISTRIBUTION .. | 12/29/2017 | 08/16/2019
BHM1S8 E4 5|KKR REAL ESTATE CREDIT OPPORTUNITY............ NEW YORK .. |NY.. | CAPITAL DISTRIBUTION... .. | 10/26/2017 | 09/05/2019
995636 35 4|MESIROW PARTNERSHIP FUND | CHICAGO .| IL.... | CAPITAL DISTRIBUTION... .102/17/2000 | 09/30/2019
BHM1K2 P8 5|MONOMOY CAPITAL PARTNERS Il LP.... . |NEW YORK NY.. | DIRECT WITH ISSUER.. 12/04/2017 |09/30/2019
BHMO3E 78 9|MORGAN STANLEY INFRASTRCTR PART LP. NEW YORK.... .. |[NY..| CAPITAL DISTRIBUTION... .| 07/26/2011 | 07/17/2019
BHMO01V U9 6|NEWSTONE CAPITAL PARTNERS LLC.... .| LOS ANGELES .| CA.. | VARIOUS .| 05/14/2015 |09/27/2019
BHM1K1 G4 6|STRATEGIC PARTNERS FUND VII LP.. . |INEW YORK.... .| CAPITAL DISTRIBUTION .. | 06/27/2016 | 07/25/2019
BHM1X3 6F 4| TAILWIND CAPITAL PARTNERS III LP.. NEW YORK.... .| CAPITAL DISTRIBUTION... .. |09/26/2018 | 09/10/2019
BHM19E G1 7|UPFRONT GROWTHILP... .| SANTA MONICA.... .| CAPITAL DISTRIBUTION... .. 109/02/2015 | 09/18/2019
BHM1SZ U2 1|UPFRONT GROWTH Il LP.. SANTA MONICA .| CAPITAL DISTRIBUTION ..112/19/2017 | 09/03/2019
BHM197 VC 1|UPFRONTV LP. . | SANTA MONICA.... .. | CAPITAL DISTRIBUTION... .. | 07/29/2015 | 09/03/2019 . A
BHM1QG HQ 7|WIND POINT PARTNERS VIII ALP......ccoconivirriirrinn CHICAGO......ccoovvvrrrrs 1L [VARIOUS. ..ot 05/01/2017 | 09/30/2019 706,525
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE 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 1 12 13 14
Book/Adjusted Current Year's | Current Year's Book/Adjusted
Carrying Value | Unrealized | (Depreciation) | Other-Than- | Capitalized Total Foreign | Carrying Value Foreign
Date Less Valuation or Temporary Deferred Total Change | Exchange Less Exchange | Realized Gain| Total Gain
Originally | Disposal | Encumbrances,| Increase | (Amortization)| Impairment | Interestand | inB.A.C.V. Change in | Encumbrances Gain (Loss)on|  (Loss) on (Loss) on Investment
CUSIP Identification Name or Description City State| Name of Purchaser or Nature of Disposal | Acquired Date Prior Year (Decrease) | Accretion | Recognized Other (9+10-11+12) | B.JA.C.V. on Disposal | Consideration Disposal Disposal Disposal Income
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated.............ccooeviieieiioiiiiiieie e sseesissesniens | eoees 5,464,775 | ....(1,102,541) 0 .0 0 ]...(1,102,541) | .cooovrrennnd 0f.... 7,765,207 | ..... 7,765,207 (0] 0 0f... 1,232,037
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated
BHM12A EH 9|GRAMERCY APARTMENTS (JV EQUITY).. ... |NEW ALBANY ...|OH. | CAPITAL DISTRIBUTION. ... |07/16/2014 | 09/27/2019 | .........725,287 | ....1,884,903 | ..ooooiirviirrrinns | corvirerriienniinns | cevviveenineniinens | oo 1,884,903 2,610,190 | ..... 2,610,190 | ..ovvevrrrireniins | e | 0| 2,284,214
BHM1JJ EN 9 |MERITEX INVESTMENT ENTITY - JV .... MINNEAPOLIS...... ...|MN. | DIRECT WITH ISSUER.... . 108/09/2016 | 09/30/2019 | ....ovovvevninmriinne | v | eevesressnnsninnes | | e | oo 0. 172,308 | ........ 172,308 | oo [ |0 |
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated. ... | v 725,287 | ... 1,884,903 0 0 0... 1,884,903 | ..o 0f.... 2782498 | ... 2782498 | ....coevceeie0 | o0 | e 0| 2,284,214
Surplus Debentures - Unaffiliated
668131 AA 3|NORTHWESTERN MUTUAL LIFE INSURANCE........ MILWAUKEE..........cocoe.. IWI.A | HIMCO OPERATIONAL TRANSACTION. | 09/07/2011 | 09/20/2019 | ....... 2,917,034 | oo | o (7,044) | i [ [ (7,044) | i | s 2,909,991 | ..... 2,909,963 | ...oovrinrieninnns | v 27) | o 27) | s 150,666
2399999. Total - Surplus Debentures - Unaffiliated SO OO RPRION [ERSTTRIRONY [V 2,917,034 | oo 0 044) | il | 2,909,991 | ....2,909,963 | ..o | iiiiiiiienn(7) | i (27) | s 150,666
4499999. Subtotal - Unaffiliated...........cccooiiiiiiiiiiiiiisii s SRR [ 9,107,096 | ........ 782,362 | oo (7,044) | o0 [0 | 775318 | ... L0 13,457,696 |....13,457,668 | ... . . L27) ] e 3,666,916
4899999, TOMAIS........verrereesieeieeere etttk R Rk ERe oLk LR e LRt nnnens | sereees 9,107,096 | ........ 782,362 | oo (7,044) | o0 |0 | 775,318 | .o 0]... 13,457,696 |....13,457,668 | ......ccccoo...... (V] (V1)) (27)] ... 3,666,916
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE 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 and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
Bonds - U.S. Government
38380N  KC 2 [GNR_19-105 IS.....ouuiieuiiiiinienssinesseesssssssssssens s ssssseeas | | 08/21/2019........ JEFFERIES & CO. INC.....iiiriiuiiiisisiniesi st enssssesssnssnnsssnsensns | osnsssssssesssensssenssensssnssssssssssenssenssness | cosensssesas 3,914,469 | ..o | s 27,627 [
0599999.  Total - BONAS = U.S. GOVEIMMENL...............cvoveeiveiiieeeteiieiteteetetetetceetetseetesesetetesesaetesessetesessaess  etessetesesessssesassesesesassesessseesessssesesessseessssesesesessseassesesesesasseseesesesessssesesssseesessesesesessssessesesesesensesassnsesessantesasssaesessssesass | aarsesessssesesessstasansssessssnsesasssssessnsesesans | ereresissenas 3,914,469 | ...coooooveerer (0 [ o 27,627 XXX.
Bonds - All Other
29135L  AA 8 | ABU DHABI (EMIRATE OF).......coimiiirimiiriniieeiesieissiesersssienissnees D 07/30/2019 STANDARD CHARTERED SECURITIES (NORT et | s 832,800 | oo 800,000 | ..o 7,639 [1FE...ciiiiriin
09076A  AA 5 |BIOCEANICO SOVEREIGN CERTIFICATE....... .|D 09/26/2019........ | VAMIOUS.........ooverrererrerrieererciesiese s 1,558,125 . 2,250,000 . ] S,
V73789 AD 7 |COTED IVOIRE (REPUBLIC OF). D 07/02/2019 CAMBRIDGE INTERNATIONAL SECURITIES........comirinrierniicieiineiesinernnies | sevveererinsisssssesssseesessssens 804,500 | oo 600,000 | ..o 12,963 |4FE......ccooovivvirin
501499 AB 3 | KUWAIT STATE OF (GOVERNMENT) . ..|D 07/30/2019........ MIZUHO SECURITIES USA INC . . e [ ..424.750 400,000 | ..o 5,094 [1FE. ..o
68205L  AB 9 | OMAN SULTANATE OF (GOVERNMENT) SRRSO D 07/25/2019........ STANDARD CHARTERED SECURITIES (NORT e | s 1,400,000 1,400,000
698299 BK 9 |PANAMA REPUBLIC OF (GOVERNMENT)..... O D 07/18/2019........ VMIOUS. ..ottt | seebanes e 2,601,900 . 2,600,000
74727P  BA 8 | QATAR (STATE OF) D 07/30/2019........ [BARCLAYS CAPITAL INC.....covvuiiririiieirnrieiesiseienisisssssierisss s ssssssnss s ...218,500 | . 200,000
M6320U  AC 3 | SAUDI ARABIA (KINGDOM OF).. . . . |D 07/30/2019 JP MORGAN SECURITIES LLC.. . S R ...849,200 ....800,000
M6320U AT 6 | SAUDI ARABIA (KINGDOM OF).. . .. . |D 07/30/2019........ BARCLAYS CAPITAL INC......itiiiiiiiiiiiistisenississessnisssssss e sensssisss s ssssnssensenssens | oessenssssssssesssssssssonssssssssenes 442,600 [ 400,000
1099999. Total - Bonds - All Other Government . OO OO OO PO OO OO O OO OO PO OO PO OO PP OO PPO PO PO PP PP PP PO PPP PPN 8,932,375 . 9,450,000
Bonds - U.S. Special R e and Special A
20268)  AC 7 | COMMONSPIRIT HEALTH.......coviiriiieiniiniirerissiseesieiseiesessssiesisnees 08/07/2019........ | CITIGROUP GLOBAL MARKETS, INC . . ce 5,810,000 . 5,810,000
235036  4W 7 |DALLAS FORT WORTH TEX INTL ARP............ . 08/08/2019 JP MORGAN SECURITIES LLC.. . et | s 4,200,000 | oo 4,200,000
235036  4X 5 |DALLAS FORT WORTH TEX INTL ARPT s 08/08/2019........ JP MORGAN SECURITIES LLC.......oouiiiirieeiniirirerirerseiseiesissisessesssssesssienans | sessesessessssssessesssssessessssssessesssssnssnens | soneesessenes 3,465,000 . 3,465,000
31334W  HP 9 | FHLMC 30YR UMBS.......cooiiiiiiriiiseitiersieeesie st 06/17/2019........ VAMOUS. ..ot | senbns s . .(37,339) ..(37,078)
31334W MM 0 | FHLMC 30YR UMBS......ccooiiiriiierneinieresi st 06/20/2019 VIOUS. ...t ents | Hoeei e es ittt | eebeeni ettt (5,004) | ..o (4,833)
3131YB MV 7 | FHLMC 30YR UMBS MIRROR . e 06/17/2019........ | Various . (3,718) (3,649)
3132DV 3R 4 |FHLMC 30YR UMBS SUPER.........ccccomimiriririrerniirerinisreeriresinnenas 06/17/2019 VIOUS. ..ot enss | Hoeeb e s ittt | eebeeni sttt (6,865) | ..vonvenerriereirirnes (6,491)
31335B  HE 9 |[FHLMC GOLD 30YR GIANT........crviiriririciinniiissiseiesisesiesineas 06/17/2019........ VMIOUS. ...ttt enies | Shebie bbb . (146,242) . (141,318)
3137FN BB 5 |FHMS_KO96 [S.......coooieieiricrriniirersi e nesisenienees 08/15/2019........ JP MORGAN SECURITIES LLC.. . et | s | s 5,232,629 | ...ooovviiieireeeeees
3138WF  BK 1 [FNMA B0YR ...ttt 06/18/2019........ VMIOUS. ...ttt nsenen | chesiebtb ettt eniens | ebetbena s (3,965) | .vvrvnirerrieirrinns (3,980)
3140FC  JD 1 |FNMA30YR e 06/17/2019........ | Various B (2,940) (2,976)
3140H8  YC 3 [FNMA B0YR ...t 06/17/2019........ VIIOUS. ..o enss | bbb | bbb (3,996) | ..voorvnrerrrrieiriinns (3,911)
3140J9  EJ B [FNMA B0YR. ..ottt 06/17/2019........ VIHOUS. .1t | denbsens et . (30,623) . ..(30,976)
3199999. Total - Bonds - U.S. Special Revenue and Special Assessment ettt ettt s et et ebastes | bedsesessesietstesseseeseeeeeee s e b et e e A b e s e b e e e A b s et e R s Ao bR A bR s AR At b b e A e A s b e A b e s b A et bt e s s s e bt s st ntens  etessesiesssenteseeseesetenee .. 18,466,937 | ...ooovvvereieeee 13,239,787
Bonds - Industrial and Mi:
68245X  AH 2 (1011778 BC UNLIMITED LIABILITY CO . . A 09/06/2019........ MORGAN STANLEY & CO. LLC......vuiiriireriirciisisissiesssisesssssssssssessesssssssens | oeesessssssessosssessssssssesssssessesssssssssessns | orssessessessesssssssssssessassnessones 39,000
00130H  BW 4 [AES CORP......cviiieeiciciecietinritiesie et 08/06/2019........ MORGAN STANLEY & CO. LLC......couriiiiciiiiceieiintiesieiesiieciseeeserisisssesssens | eveessesssessesssssessessssssesssesssssssssensesinse | sevessnsenes ...148,005
00130H BT 1 |AES CORPORATION (THE).......coviiiererrririreeieinnssisessssisssesssesssssssesssssessessssssessens. | oersnnssesenes 08/29/2019........ RBC CAPITAL MARKETS, LLC.....ouiiiiitirerisisiisieisiessssssesessssssssssessssesenss | ressssssssssssesssssessesssssenssssesssssensossns | sesoessanenes ...351,623
013092  AB 7 |ALBERTSONS LLC.......coiviriierriiiiriniieissiceesieiseniesesiseneneiaes 08/01/2019........ BANC OF AMERICA SECURITIES LLC ettt | s | et 81,000
00175P  AB 9 [AMN HEALTHCARE INC........cooiiirriiriiiiniiierssissieniss s sssssesssssssssesssssens | svosssessessnns 09/26/2019........ SUNTRUST ROBINSON HUMPHREY, INC ettt | e bt | bbb 86,000
032510 AC 3 | ANADARKO PETROLEUM CORPORATION . 08/08/2019........ VHOUS. ...ttt | sorebsent bbbttt ennnens | eniierinnenes 2,991,363
05323 AA 7 |AUTOMATION SMC HOLDINGS INC.......cccsvimrierrieieisrissirenisiseisessesssssessesssesenens 09/30/2019........ SCHEDULED ACQUISITION....... ettt | et | eerenb e ees 923
05324#  AA 2 | AUTOMATION SMC HOLDINGS INC.......cocovuiriirirmririreriieesieiscesesierisseessssssesnsene 09/30/2019........ SCHEDULED ACQUISITION....... ettt nins | bbb | S eb b 39,175
05971U  2A 4 |BANCO DE CREDITO DEL PERU..... . . D 09/30/2019........ JP MORGAN SECURITIES LLC......oouiiiiiiieiniiiiierieieissiiesisessesesssies | osssessissisessissssesssessssssssssssssessseness | sosesssenes ...299,896
07335C  AK 0 |BBCMS_19-C4 IS.....ooiiiririreisniineese i 08/12/2019........ BARCLAYS CAPITAL INC.....ociuiiiirriiintireeieiesiseiesesieeesiessesssesessesiessssissess. | reesessssssssesssessasssessessssssessessesssessensns | seeessessees 2,501,522
05577@ AM 2 | BNSF RAILWAY CO 2009-E - ABS . . 08/26/2019........ SCHEDULED ACQUISITION........ouveruermiimiririissiesisesisessssssesssesssssssesssessssees | oeessssssssssssssessssesssessssssssssssssssessseness | oesssssssesssesssesssensssssns 898
102590 A# 3 |BOWLES FLUIDICS CORPORATION . . 09/30/2019........ SCHEDULED ACQUISITION....... ettt | e | bbb 3,740
102590 A@ 5 |BOWLES FLUIDICS CORPORATION . . 09/30/2019........ SCHEDULED ACQUISITION....... s | s | S 4,251
12513G  BD 0 [CDW LLC.. ottt 09/12/2019........ MORGAN STANLEY & CO. LLC.. et bbb | eebee bbb | ebane et 42,000
151191  BD 4 |CELULOSA ARAUCO Y CONSTITUCION SA...... . D 08/21/2019........ SANTANDER INVESTMENT SECURITIES INC.......cooviiiiiiiiiinieinniinienieins | cerveierissiesesiseesssessssssesesssssssesenseens | eovesennones ...446,600
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE INSURANCE COMPANY

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

SCHEDULE D - PART 3

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

Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
15135B  AJ 0 | CENTENE CORPORATION... 08/07/2019........ | CITIGROUP GLOBAL MARKETS, INC ..214,693 211,000 668 | 3FE.....coviiiricrnn
16411Q  AE 1 |CHENIERE ENERGY PARTNERS LP......... . 09/18/2019........ VMIOUS. ...ttt | ettt ...405,216 404,000 | s 263 | 3FE....ciiieis
21240B  AD 3 | CONTROLADORA MABE SA DE CV. .|D 08/12/2019........ SCOTIA CAPITAL (USA) INC....ovviiirriiitieritiseiesieisssiese s essssssssesiensssins | seisessessssisssesssssassessessssenes 1,274,400 1,200,000 | .oooeveririerieenee 20,720 | 2FE.....coovvviirirernns
226373  AQ 1 |CRESTWOOD MIDSTREAM PARTNERS LP/CR.........cccccouvunnee 07/31/2019........ MORGAN STANLEY & CO. LLC......coiviiimerinirieriesenieissisesiesssessssesssssssssens | coreeesesisnsssessssssessesssssenns ..128,375
23089 AB 2 |CUMMING CONSTRUCTION MANAGEMENT........ccovvuevrnirnns 07/01/2019 SCHEDULED ACQUISITION......covuuiuiiiireiiiisceiesieisssiesiesssseesssesessssssessssisessees | sebssesessssssssssessessssssesssssssssssssessnssssenens | stbtssessssssssssssessssssessesssssenins 11,461
25277  AA 4 | DIAMOND SPORTS GROUP LLC 09/18/2019........ [ VAFIOUS. ......orvrrereririiieieeeiereiseies ...648,691
25278X  AE 9 | DIAMONDBACK ENERGY INC 08/08/2019 DEUTSCHE BANK SECURITIES INC.......cooviiiiciinniiciinriiniissiisiississiniis [ e ...239,994
28414H  AG 8 | ELANCO ANIMAL HEALTH INC.....coiviiiiiieiniscerss e ssenenes 07/02/2019........ EXCHANGE ..ottt nesens | eeiessssiess et enes 3,500,000
P36020 AB 4 |ENGIE ENERGIA CHILE SA.........ccoviiiieiieisinnieseeieniein D 08/22/2019........ VIHOUS. .1ttt | shtbaes bbb ...861,884
30251G BA 4 |FMG RESOURCES (AUGUST 2006) PTY LT......vveiriiririirriiiirerseieeiesiseseneeneenenns [ DI 09/05/2019 JP MORGAN SECURITIES LLC......oomiiiiiiiieiniieeieineiseiseiesissssissesenienas | seesessesisssssssssesssssesnseesenes ...181,000
35671D BJ 3 |FREEPORT-MCMORAN INC 07/31/2019........ [BARCLAYS CAPITAL INC.....covviiiririiieirnrieresiseieniisssssienisss e ssssssnss ...262,870
30298F  AJ 3 |FREMF_19-KT735.......oiiiiiieiiiiesnsessi e 07/17/2019 JP MORGAN SECURITIES LLC......oooiiiiiiiieisiiesieineisieiseiesiessssissesesieses | seessesesssssssssssesssssessseesenes 4,147,608
30310X  AE 9 |FREMF_19-K%4......coovvviviiieinererinnins 07/09/2019........ WELLS FARGO ADVISORS, LLC......otirriiieiiiieisiieississiesiseississessssssienins | soveisssssessssiessesssssssssessssssssessessensss | ossessnsenes 7,802,194 14,779 | 2FE.....ovvvviivircrn
30314D  AE 9 |FREMF_19-K96........cccovvrmrmrrrmrrirrirrirnne 08/14/2019........ JP MORGAN SECURITIES LLC......covuiiiiiiieiiniiesiseinesseiseiesissssissssesienas | sovseesesssssssssssessssssesesensenes 10,572,470 22,986 | 2FE......ccoovvivrireirnnn
BHM217 XU 5 | GRIDFLEX GENERATION LLC. 09/26/2019 CANTOR FITZGERALD & CO....ouvueirriiicirerieissiseiessssiesisisesesssssssssssesssnins | stissssssssssssssssessssssessesssssessesnsssssens | sonsesssenes 9,000,000 3Z.n.
431475 AD 4 |HILL-ROM HOLDINGS INC... 09/05/2019........ | JP MORGAN SECURITIES LLC.. cereee41,000 BFE e
432833  AE 1 |HILTON DOMESTIC OPERATING COMPANY. 07/31/2019 DEUTSCHE BANK SECURITIES INC......couvviiiiiriiiniiseireriseissisisssssiesissinins | ensessssssessesssssessessssssessesssssssesssssne | seseessnsenes ...103,000 569 |3FE.....cccomvrrirrerinnnns
53079E  BJ 2 |LIBERTY MUTUAL GROUP INC 09/27/2019........ HIMCO OPERATIONAL TRANSACTION. .....couviiimierireriirresnsieriesiersesisresenies. | eveessessessessssssessesssssensesssssssssesssssane | sesessesenes ..T74,534 2FE s
57233#  AA 3 |MARSHALL EXCELSIOR CO.....coovviriririiisiisierissisessieississessssienssines 09/30/2019........ SCHEDULED ACQUISITION. ....covtuiiuiriireriiiesiesiseisnsiessesssesesssesssssssessssssessens | sessssessssssssssssessssssesssssassssssessesssssnens | atsessesssesnssssessssssessessssssnnsns 15,465 3PLoe
58547D  AC 3 |MELCO RESORTS FINANCE LTD. D 07/10/2019 DEUTSCHE BANK SECURITIES INC.......cvuiieiiireriiincireniseiseiesesiseieniesinins | eveersssiessessssesessesssssenerenes ...200,000 SFE e
59565X  AC 4 |MIDCONTINENT COMMUNICATIONS.. 07/25/2019........ [ SUNTRUST ROBINSON HUMPHREY, INC ...203,750 AFE...iiiieriennns
60053  AA 8 |MILLER ENVIRONMENTAL SERVICES LLC s [ e 09/30/2019 SCHEDULED ACQUISITION........cvuiuuririirerieieeierieesessenseessseesssssssesessessensessens | sesseesesssssssssssssessessessesssssessssnssessnens | sessessssssessssessesssessesssssessessenes 1,831 [T
60053  AB 6 |MILLER ENVIRONMENTAL SERVICES LLC.......covuiiriiiiiiicissinsieissiensensssissnnns | seeersnsieenns 09/30/2019........ SCHEDULED ACQUISITION. ....covtuiiuiriiririnisceieiisisessessessseesssssssssesssssssssssens | sessessesssssessesssessssessesssssessesssssessens | sessessssssssssssssssessessssssessessnes 1,026 ST
606822  BK 9 |MITSUBISHI UFJ FINANCIAL GROUP INC D 07/11/2019........ MORGAN STANLEY & CO. LLC......couriirirriricriiirierieiesiseeesissisessesissssssssssens | evesessssisessessssesessessessesenenes 12,615,000 AFE s
553420  AH 7 |MPT OPERATING PARTNERSHIP LP........ 07/17/2019........ VMIOUS. ...ttt nienes | Shenbeb et W BTTT50 | 850,000 | o 8,429 |3FE.....ccovvvvivriiiins
553420  AJ 3 |MPT OPERATING PARTNERSHIP LP / MPT. 07/19/2019........ | Various 4,039,345 BFE. e
553777  AA 1 |MTS SYSTEMS CORPORATION.........cc....... 07/11/2019........ WELLS FARGO ADVISORS, LLC.....coiiririiieiiiieineierssissiesisissssiesssssseensns | srnssssssssessssssssesssssssssssssssssessssssnsss | soosssssnssessssessesssssossesessns 80,000 12,
626738  AE 8 | MURPHY OIL USA INC.....cooeiuiiiriiiiirerireresistiesissi s 09/18/2019........ VHOUS. ...ttt | cotbsees et ...461,904 456,000 | ...cooovrrreiiinieienineenes 246 |3FE....ciies
62979  AA 5 |NATIONAL STORAGE AFFILIATES TRUST.......... 08/30/2019........ US BANCORP INVESTMENTS, INC.....oooriririirieirsierniserenisisssesssssssssiens | ersessssssssessssessssessssssssnenes 3,500,000 3,500,000 | ..ooveeeeeriireieriinieieis 2.
63938C  AE 8 | NAVIENT CORP......oiuirircriniirirerirereeisri et 07/29/2019........ BANC OF AMERICA SECURITIES LLC........vueiirieiieierinrirernsiesesieesssiesienins | eveersssisessesssseessessessesenenes ...600,875
64110L AN 6 |NETFLIXINC............ 07/29/2019........ BARCLAYS CAPITAL INC.....ovvuiiiiieiiieieinsisisesie s sesssssssssssessesssens | esssesssssssssesssessssossssssnsneses ...403,988 . |
64110L AT 3 |NETFLIXINC............ 07/18/2019........ TD SECURITIES (USA) LLC.....cooiiiiiisticrieiieissieiissiesesesisseesssssssssesins | soesiessesissssssnsssssssesessesssssesssessssnsens | oeessseeees WA33,916 | 123,000 | covovererrrireererirere s 1,345 | 3FE...iiiircs
629377  CC 4 |NRG ENERGY INC......cooviiririiiiriinieiseieierissssisssssssesssssissnsenes 08/06/2019........ VMIOUS. ...ttt bbb enienies | chtbetiee ettt enns | serennins ...246,331 231,000 | oo 588 |3FE.....cccomvirirrerinnns
67400E  AE 4 [ OAKCL_19-3A - ABS......oiiiiirieieiincieriesitee sttt sisesenes | cbnssensenanns 07/17/2019........ WELLS FARGO ADVISORS, LLC......oviriiiiiiiniiiierieresiseiesissiesisssesssssssienns | sortisessessessssesessessssesessessenes 12,200,000 +12,200,000 | ooovererericeienis TFE. s
67402C  AG 1 |OAKCL_19-4A-ABS......ccoccrmrmirrnrnrinns 09/26/2019........ WELLS FARGO ADVISORS, LLC......ovviiriiiiireiieinnieisssseiesississsssssssssssssenns | sovsissssssessssssssessssesessessnes 6,650,000 6,650,000 | ...cooeviviiniceiriees AFE e,
674599  CX 1 |OCCIDENTAL PETROLEUM CORPORATION 08/06/2019........ VIHOUS. ...ttt | Hotbseei bbb 2,877,749 2,880,000 | ..o 2FE. ..o
674599 CY 9 |OCCIDENTAL PETROLEUM CORPORATION 08/06/2019........ VMIOUS. ...ttt nienien | chenbebaee bbbt ntniens | ereeneinnia 3,453,971 | oo 3,483,000 ..o 2FE...iieieieians
674599 DJ 1 |OCCIDENTAL PETROLEUM CORPORATION 09/18/2019........ EXCHANGE ..ottt sesniterens | erbsesssni st 2,989,746 | ..o 2,474,000 | oo 1,278 | 2FE....coviivirer.
674599 DN 2 |OCCIDENTAL PETROLEUM CORPORATION 09/18/2019........ EXCHANGE. ...ttt ssssssssssseniens. | coreessssisssisessssss s essssseens 1,983,473 | oo 1,871,000 | .oveveiiieiiinne 59,638 | 2FE......ccovviviiiinnn
674599 DR 3 |OCCIDENTAL PETROLEUM CORPORATION 09/18/2019........ EXCHANGE ..ottt niseens | erbsessesi e 2,489,448 . 2,371,000 | s 57,922 | 2FE.....ccovviivircrs
674599 DU 6 |OCCIDENTAL PETROLEUM CORPORATION 09/18/2019........ EXCHANGE.... s | e s 114,694 | (i 1,000,000 | ..ooovvvriiieiiinee 33,788 | 2FE.....ocovveiviin
67095#  AA 9 | OMEGA ACQUISITION CORP.....coovuierietirniereristiesisi st 07/01/2019........ SCHEDULED ACQUISITION.......ovuuiiuiiiireriiisieiesiseessseesiesisseesssessssssssessssasessens | stistssesssessesssessessssesessessssssessessssstenens | stiessesssessesssssessnsssessesssssesenn 28,345 | oo 28,345 | oo [T
BHM20Y YL 6 | OMEGA ACQUISITION CORP.......ccomieimrirrimniienirierirereseisteiessiesiesessssesssssssssenes 07/01/2019........ HIMCO OPERATIONAL TRANSACTION.........vuuivimririinirieiieriienssnessssissines | comresisisssisessesssessesssssessssssssesssens | cerssesssenes 2,940,000 | ....ccoovnnee 3,000,000 | .oooveeereeiieeireineeieieens 4z........
72756#  AA 9 | PLASTIC COMPONENTS INC......ooiiiiiiiiiiririritieriseieeiseie s sesssseensnen 09/30/2019........ SCHEDULED ACQUISITION. ......vuuivuiuiirereiirceieritisesiesseesssesessssiessesssesssssessess | sessssesssesessesssessesssessessssssesssssssessnens | sessesssessssesssessassessessnsens 2,929 | oo 2,929 [ 5GI




Z'¥030

Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE INSURANCE COMPANY

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

SCHEDULE D - PART 3

1 2 3 4 5 6 7 8 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator

CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)

74166M  AC 0 |PRIME SECURITY SERVICES BORROWER L 09/13/2019........ | DEUTSCHE BANK SECURITIES INC ..421,260 413,000 528 [ 3FE...coiiiririeinns
74840L  AA 0 |QUICKEN LOANS INC.....cotvumrimiririrerereeisssisesiesiesesessssessessessssesssenessenas 09/11/2019........ CREDIT SUISSE SECURITIES (USA) LLC......cvuvirieririeinerissrieriesesenissinne | oreesessessesssessesessesssssees ..2711,170 00262,000 | oo 5,524 |3FE.....ccovivirvirannn
75888H AC 5 |REG12_19-1A-ABS......cccovrrirnini C... 09/03/2019........ BNP PARIBAS SECURITIES CORP.......couiiiiiitiriieieiseiesississiesississssienis | reesesssisssssssessssssesesssssessssssssesssenens | seeessessees 2,400,000 2,400,000 | .o AFE e
78653#  AA 0 | SAFEMARKINC......cccomirirmrrrerirerircnnne 09/30/2019........ SCHEDULED ACQUISITION.......ccourururiasirumrirrerensseseseesssessesssesssesessesssssssessses | nesssesssessssesssessssessesssnsssesssessssssssnnss | sersseessssssssssssssnssssessssssssssens 39,354 | oo 39,354 | i [

80282K AW 6 | SANTANDER HOLDINGS USA INC.....ccvvvuiriiririiintierieisnieeissienienees 07/11/2019 VHOUS. ...ttt bbbttt | shsebienb ettt ennnens | eeiierinnines 5,274,038 5,200,000 | .oocvrereriririiins 19,211 | 2FE ...
84762L AV 7 | SB/RH HOLDINGS LLC........oviiiiiiieieiniireisesriesi e essees 09/10/2019........ | CREDIT SUISSE SECURITIES (USA) LLC......ovoiiiiiiiiicinrireisierieneinnies. | e sssiesssssssssesssssnnss | soernssessesssiessessssssssesesssae 25,000 ..25,000

81728U  AA 2 | SENSATA TECHNOLOGIES INC.......ccoiviiireriiiirinireeinrerssseeesieesnienes 09/16/2019. VIHOUS. ... nnss | sebiseb bbb | i ...533,919 ....535,000

82967N AU 2 | SIRIUS XM RADIO INC..... 08/06/2019........ BANC OF AMERICA SECURITIES LLC........viiiiiieiirniiirernsieeiesisissiersnis | eveerissiessesisseessessssssnenenes ...105,315 102,000

83614N  AC 7 | SNDPT_19-3A - ABS......ooiiiiiiiiisinee s 09/04/2019........ CREDIT SUISSE SECURITIES (USA) LLC......oviiiiiieiieieieiiscienienseisienins | sevveisessssisssssesssssesessssens 1,400,000 1,400,000

85769F  AD 0 [SPST_19-WLT - ABS.....c.oiiiiieiicieisneiseie e 07/25/2019 JEFFERIES & COL INC.....ooviiiiiiseien et ssssssnens | sesnssesssssssssessesssssessesssssessesensssssnens | soesessssnenes 3,375,000 3,375,000

85769F  AE 8 |SPST_19-WL1-ABS... 07/25/2019........ | JEFFERIES & CO. INC 12,000,000 | ..... ...12,000,000

85769F  AF 5 | SPST_19-WL1 - ABS.....c.oiiiiieiicciesseisee e 07/25/2019 JEFFERIES & CO. INC....ooviiiiiseie et ssssssnens | sesnssssssssssssessesssssessesssssessesssssssnens | soeeessssnenes 6,000,000 6,000,000

87952V AM 8 | TELESAT CANADA / TELESAT LLC.....ccoviiiriiiiriisinsierisesesesiseesie e A, 09/27/2019........ GOLDMAN SACHS & CO LLC......ouiiiiiiiiiiiniiiieiieeiesiiissississisesienes. | onniieiisssissssssissss s sssnnss | evsstssnsiss s sssessssssssssans 49,000 49,000

92769X AL 9 |VIRGIN MEDIA SECURED FINANCE PLC......... .|D 07/26/12019........ VMIOUS. ...t nssenes | cetines ettt | eeenneenes ...769,000 ....150,000

92840V AF 9 |VISTRA OPERATIONS COMPANY LLC 07/17/2019 GOLDMAN SACHS & CO LLC......oiiiiiirireiiseieerisissssssseienisisssssssssnes | aesssisessssisssnssssssssesessssens 266,175 | 260,000
92857W  BM 1 | VODAFONE GROUP PLC. .|D 07/17/12019........ | Various 2,748,683 2,532,000
92857W  BS 8 | VODAFONE GROUP PLC. .|D 07/26/2019 VIHOUS. .11ttt | chtbaes et 1,966,475 | oo 1,888,000

961214  EF 6 | WESTPAC BANKING CORP....... .|D 07/16/12019........ CITIGROUP GLOBAL MARKETS, INC......cvuuriueiirieirriesisisessesssesssssessssssssesssns | svssessessssssssssssssssssssssessssssessessesssnsens | ssessssssesns 3,695,000 3,695,000

98212B  AJ 2 [WPXENERGY INC....ooiiiiiiiiiiciesssisiesie et 09/10/2019........ BANC OF AMERICA SECURITIES LLC......cotiiitiieiiniiseiesisissiesensssiesssies | oeesesssiessessesssssessesssssessesssssessessns | osssessssessessssssssssessassnesseses 87,000 | oo 87,000

088498 AL 5 | YUMIBRANDS INC.....cooiiiiiiiiiiiniintiensssrsessss s sessnsneenes 09/04/2019........ WELLS FARGO ADVISORS, LLC.....cotiiiiiiiiniisiisnissrsnsssesensssssnsssssnssnssneenns | soosisnsssnssssssnssessessssesenssnsenes

3899999. Total - Bonds - INAUSHrial @NA MISCEIBNEOUS.............uiuiiiiiiiiiiiieii ettt etesstss e sk kL6840t sttt bbbt 148,641,310 ..481,181 XXX.

Bonds - Bank Loans
C6901L  AE 7 |1011778 BC UNLIMITED LIABILITY CO A 08/22/2019........ JP MORGAN SECURITIES LLC......ovriiiiieiiieiieierisisesiensssiessessssssssensssns | sosssssesssssessesssssssssssssssssesssssssssessnnns | sonesessnes 2 B10,000 | oo 410,000 | .ovovereririieeenei BFE e
BHM20E EN 8 |BERRY GLOBAL GROUP INC.... 07/09/2019........ VIOUS. ...t ss st | Hhsebaee s e b b st e bbbt | fiebeeee e bbbt n bR ei s | eebieRe bbb | et en it SFE e
15670B  AB 8 | CENTURYLINKINC.......ccovvvvrrrirriririnenns 08/22/2019........ BANC OF AMERICA SECURITIES LLC......covieririieinisireiernsisssssssssensnis | ersersssssssessssessssessssssssnenes 246,563 | o0 250,0000 | s BFE e
52729K AN 6 |LEVEL 3 COMMUNICATIONS INC 09/12/2019........ | BANC OF AMERICA SECURITIES LLC . 175,219 1
BHM219 XL 1 |NASCAR HOLDINGS INC.....coviiiriiiriiireiiiisissiesssssie s sssissssssessssssssesssens 09/30/2019........ GOLDMAN SACHS & CO LLC......oiiiiiririerneieerisissisisssssiensssissssesssssnnes | sesssssesssssssssssssssssessessasens 13,916 | e T14488 | BFE e
70215E AN 3 |PARTY CITY HOLDINGS INC.....covveiiiireriiiniinrieresisceesiseisesssiessssiessesisessesssenesses 09/16/2019........ RBC CAPITAL MARKETS, LLC......cotiiiiireiiiiieineieriesiesissisesesiersssiessesisesenes | evesessessessessnsesessessesssesenenes WA23594 | e 125,000 | s SFE e
BHM217 Y7 5 | SINCLAIR BROADCAST GROUP INC......covviririririrrieisnieissiseeesssissssiesssssensnes 09/30/2019........ JP MORGAN SECURITIES LLC......ovriviriieieieiiseiesisisesssiessssiessesssssssssessssns | sessessesssssssssssssssssessessasens WAABTI5 | e 449,000 | s BFE e
78466D  BF 0 | SS&C TECHNOLOGIES INC.......c..ouivmrireriiiierisiisiesierisiseee st 08/16/2019........ CREDIT SUISSE SECURITIES (USA) LLC......cvuririiieieireieinrierierneineieins | eeieeresissiesiessessssseseesensenes 405,506 | oo 405,000 | e BFE e
92532Y  AB 5 |VERSUM MATERIALS INC......cooivriiiierniiieierssiseieiss e ssseiensniees 09/30/2019........ CITIGROUP GLOBAL MARKETS, INC......coovviriiriirirrierisieisesisesessssssssesensns | sesssesessssssssssssssssessessasens ..211,984 211455 | s BFE e
BHM21Y 1D 9 [WELLS ENTERPRISES INC......cccoiitiiiiiiiiiiniiisisiissisnissnsnsssssensssesensssssesenssnsssnsssenens | sosssssssnsne 09/30/2019........ BMO CAPITAL MARKETS CORP.....cuttitiiiiiriniitissmisrssnissesnsssissssenssenssnsssssensans | conesesssnssessensssssessessssssensssnsssssseenssnsane | sesessssenes 353,115 [ 354,000 | .o AFE .o
8299999,  TOtAl - BONGS = BANK LOBNS.........c.cviiiiieieiiiitiieisiieiei ettt ettt sttt st etesetesesssesesasseses | etsesesesassesesessesesessssesasassesesssesesassesesessesesesassesesessesesessssesesansesesessesesessssesessesesesassesesessesesesassesesassesesessssesasansesesassesesass | saesesassesesessssesesansesessssesesassssesessnsesesans | eersssesenas 2,488,690 2,493,943 | ..o, 0 XXX.
8399997, TOtal = BONGS = PAI 3.tttk R b8 eEEe£E oeE8eEE oL L E LR £EE oL E L E R EEE£EEEEf £ ESEE L £ £ R EEE L EE e L E L E L L E LR f b LA EE £ EEEEHEE £ E L EE bR bR b s b fbtbeentenb e 182,443,780 | ..o 168,374,130 | ..ccovenve. ..591,474 XXX.
8399999, TOIAI = BONGS...... ettt stttk h o8 h e eb e eesehene L oLk eEeEeE e EeLe e E e E oL feE e E L E R oL f L E oL E L feE e E L E 8 E e E LR E e EeE 4L L E oL EE R fE e h L E L E e E L h LR h R bt fhitbenbenten bt 182,443,780 | .oovvvieierciieiicisni 168,374,130 | ..cccoovvev. ...591,474 XXX.
Preferred Stocks - Industrial and Mi

26139@ 11 5 |DPLHOLDING CORP - DALLAS SER A 09/30/2019........ HIMCO OPERATIONAL TRANSACTION......c.vvvvirerinrirnriernnneeersssissnnnnsennnnes | sverssnnessennnssenessssesnsnessennesne: 900 | ovveinnneinnncnnnnsienenennnn 38,990 | o 1.00 [

23989* 12 3 |DPL HOLDING CORPORATION. 09/30/2019........ HIMCO OPERATIONAL TRANSACTION........c.ovuirnrinrierierrrineeerineieninniennnnes | vernersennsnnenssnenenesnsssennneens 18420 | ovviieincrernneninnreennen 184,210 | i 1.00 [ oo
47630@ 11 5 | JENSEN HUGHES HOLDINGS CORP. 09/30/2019........ HIMCO OPERATIONAL TRANSACTION 9,172.550 | .ovvvvcicninrieinriinenenn871,393 | 1.00 [,
BHM21B G35 [MES PARTNERS INC......oiuiiiiiiiiiiiienieiceiscie sttt 07/29/2019........ HIMCO OPERATIONAL TRANSACTION 23,286.760 | ...oocvereeiernriernrincrerneeee 9,348 | 1.00 [

55331# 11 8 |MPE FLOW HOUSE INC. 09/30/2019........ HIMCO OPERATIONAL TRANSACTION.........coovurriiriirierieneiesisssiisesinenies | cereninenenns L7910 [ e 12,290 | 1.00 [

53226# 12 9 |MPE POWER STRUCTURES INC - PFD A.....oovuiiiirriiierineiciineiesssisesesicssneeneees 09/30/2019........ HIMCO OPERATIONAL TRANSACTION.......covvuivrierirerirersiinieeriseiesissnesssnsines | veveerinsins 2340120 [ e 34,012 | 1.00 [
BHMIPT U2 8 | PLASTIC COMPONENTS INC......couuiiiiiiiiiiniminsiienesiesssnisssissenssnssenssesessssssssssnsens 09/30/2019........ HIMCO OPERATIONAL TRANSACTION.........vviiririiiiinniienissnsssnisssisssnsennines | corenisnneens .209.950 [ . 20,995 | 1.00 [

8499999. Total - Preferred Stocks - INAUSEIAl GNA MISCEIIANEOUS..................c.ieieiiecieieiiieeicteteeeceeteiiets eteeteteteteete ettt etetesaetetesaeaetes s aetesesseaesessesesessesseesansetesesassesanseseses s seses s sssetessesebessssssessesesebesessesansesesesssetasansesesassnsesass | aarsesassssesesssstasansssesessssetasssssessnsesesans | erererietesa 1,191,236 XXX e 0

8999997, Total - Preferred SIOCKS - PAIT ...tttk oehieeE e e0f e o8 eEEeE 0488 E 888 E S0 E £ 8L E e E LR E ek fhiebient ettt ettt | ernienennes 1,191,236 XXX s 0
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE 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 and
Administrative
Symbol/Market Indicator
CUSIP Identification Description Foreign Date Acquired Name of Vendor Number of Shares of Stock Actual Cost Par Value Paid for Accrued Interest and Dividends (a)
8999999, TOLAl = PrEIEITEA STOCKS........c.cveieivieiecteieicteteee ettt ettt ettt e et eeeaetes s aetesesaeae  euetsssetessassesassesesesassesesassseesessssesesansesessssesebesesseseesesesesassesesanseeeses s setes s ses et s sesetessesesesssesesesessetensesetesessetesansssetesnsete  tevassesesssetesesestetasneees 1,191,236 XXX 0 XXX....
Common Stocks - Mutual Funds

41664R 37 4 |HARTFORD AARP BLD RETIR CL Y....oovvniiieiiniiininninns 16,985.930 155,369 XXX e U
9299999.  Total - COMMON SEOCKS = IMULUAI FUNMGS. ... veieeiriieis ettt eee k8888 E £ 8L EEE 0L E LR EE bR enbtenb bbb ...155,369 XXX 0
9799997. Total - CommON StOCKS = Part 3......... i ...155,369 XXX 0
9799999. Total - Common Stocks.... ...155,369 XXX 0
9899999. Total - Preferred and Common Stocks......... 1,346,604 XXX 0
9999999. Total - Bonds, Preferred and COMMON STOCKS.............ou.iuuiiiiiiriiieiiniseiiieissiseieiestees st esiee oebesssesssessss s essees e ee s sseeseee s s e st ee s b s et b e e e e R a8 e L0 R b e ee bbbt enbenrene | titisnsseesesseneseneesienere 183,790,385 XXX ..591,474

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




Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE INSURANCE COMPANY

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

6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC

F Current Designation
o Year's Foreign Bond Interest and Admini-
r Unrealized Current | Other-Than- Total Foreign Exchange | Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted Gain Realized Total Gain Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B/A.C.V. | Changein | Carrying Value at | (Loss)on | Gain (Loss)| (Loss)on Received Maturity Market

CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJA.CV. Disposal Date | Disposal | on Disposal | Disposal During Year Date Indicator (a)

Bonds - U.S. Government

25044@ AA 1 |DESERT SUNLIGHT FUNDING I-GTD...... .1 07/07/2019. | SCHEDULED REDEMPTION 09/30/2036.

36200Q JD 7 |GNMA 30YR.....coooomimrineireiriniiseiienienes . 109/01/2019. | SCHEDULED REDEMPTION 03/01/2032.

36200Q WP 5 |GNMA 30YR.....cccovvviririrerierrnericrienes . 109/01/2019. | SCHEDULED REDEMPTION 01/01/2032.

362000 TB 7 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 11/01/2031.

36201C PY 4 |GNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION 01/01/2032.

36201E  3C 2 |GNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION 05/01/2032.

36201F PK 7 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 05/01/2032.

36201F Q6 7 |GNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 05/01/2032.

36201F T5 6 |GNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION 03/01/2032.

36201 EW 5 |GNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION 04/01/2032.

36201U AH 7 |GNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION 08/01/2032.

36209A 6R 6 |GNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION 07/01/2030.

36209E VR 0 |GNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 10/01/2028.

36209S TU 5 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 06/01/2028.

3620A1 X7 8 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 06/01/2039.

3620A8 LU 5 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 08/01/2039.

3620A9 SH 5 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 09/01/2039.

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

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

36210P UP 7 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 02/01/2029.

36211S  XZ 5 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 11/01/2029.

36212) WR 3 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 08/01/2030.

362130 3C 0 |GNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 02/01/2032.

36213E YA 8 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 04/01/2032.

362138 EB 7 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 06/01/2031.

362137 6Y 4 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 10/01/2031.

36213V R2 6 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 11/01/2031.

36213X  T5 3 |GNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 05/01/2032.

36225B G7 7 |GNMA 30YR PLATINUM .. | 09/01/2019. | SCHEDULED REDEMPTION... 12/01/2029.

36225B LL 0 |GNMA 30YR PLATINUM.... .. | 09/01/2019. | SCHEDULED REDEMPTION 12/01/2030. | 1...

36225B NC 8 |GNMA 30YR PLATINUM.... .. | 09/01/2019. | SCHEDULED REDEMPTION 05/01/2031. | 1...

36225B PM 4 |GNMA 30YR PLATINUM.... .. | 09/01/2019. | SCHEDULED REDEMPTION 09/01/2031.|1...

36225B TE 8 |GNMA 30YR PLATINUM .. | 09/01/2019. | SCHEDULED REDEMPTION 05/01/2032. | 1...

361790 CA 8 |GNMA2 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION... ....69,542 09/01/2048.

361790 CB 6 |GNMA2 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION .375,916 09/01/2048. | 1...

36202E 3E 7 |GNMA230YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION 03/01/2039. | 1...

36202F CN 4 |GNMA2 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION 11/01/2039. [ 1...

36202F DB 9 |GNMA2 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION 12/01/2039. [ 1...

36202F E6 9 |GNMA2 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION... 03/01/2040.

36202F EH 5 |GNMA2 30YR.. .1 09/01/2019. | SCHEDULED REDEMPTION 02/01/2040. | 1...
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Designation
o Year's Foreign Bond Interest and Admini-
r Unrealized Current | Other-Than- Total Foreign Exchange | Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted Gain Realized Total Gain Dividends | Contractual | Symbol/
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36202F GW 0 |GNMA2 30YR....cooviireieiciineieeeieeieens .. | 09/01/2019. | SCHEDULED REDEMPTION......... 06/01/2040. | 1....cccovrvnnee
36202F HY 5 |GNMA230YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... 07/01/2040. | 1...
36202F LP 9 |GNMA2 30YR.. .. | .- 09/01/2019. | SCHEDULED REDEMPTION......... 10/01/2040. |1...
3620AR  JT 9 |GNMA2 30YR.....ccoovvviercrirrercrieriireniens .. | 09/01/2019. | SCHEDULED REDEMPTION......... 10/01/2040. | 1
38373T NX 9 |GNR_01-65 .. | 06/20/2019. | VariOUS........coovverrrerrrirerriinriinnas 02/20/2029. | 1...
38377L TS 7 |GNR_10-131... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 05/01/2040. | 1...
38378X GD 7 |GNR_14-110 IS.. .. | 09/16/2019. | PREPAYMENT PENALTY.............. 1,597 [ s e [ e 01/01/2057. | 1...
38379y 6P 8 |GNR_16-125 ... | .. | 09/01/2019. | SCHEDULED REDEMPTION......... 12/01/2057. | 1...
38379U M6 0 [GNR_16-128.......cviiiiiiciniineierieceenns .. | 09/01/2019. | SCHEDULED REDEMPTION......... 09/01/2056. | 1
383790 DM 5 |GNR_16-3 .. | 09/01/2019. | SCHEDULED REDEMPTION......... 04/01/2056. | 1...
38379R  HG 1 [GNR_16-39.....ccmiriirrienrieneieneiineiens .. | 09/01/2019. | SCHEDULED REDEMPTION......... 01/01/2056. | 1...
383790 JW 7 |GNR_16-41 .. | 09/01/2019. | SCHEDULED REDEMPTION......... 06/01/2057. | 1...
38379U SR 8 |GNR_16-64 ... | .. 1 09/01/2019. | SCHEDULED REDEMPTION......... e | - . ...14,478 12/01/2057. {1...
38379U WD 4 |GNR_16-86.......ccrrrurrmcrieriiereriscinerinns .. | 09/01/2019. | SCHEDULED REDEMPTION......... 554,830 553,518 03/01/2058. | 1
38379U ZS 8 |GNR_16-96 .. | 09/01/2019. | SCHEDULED REDEMPTION......... [ . 360,272 .359,866 | . . 12/01/2057. |1...
383790 XC 5 |GNR_16-98 ... | .. | 09/01/2019. | SCHEDULED REDEMPTION......... | .79, . .79, , , | . 79y . , 03/01/2057. | 1...
38379R LJ 0 |GNR_17-1 .. | 09/01/2019. | SCHEDULED REDEMPTION......... JOOOR I . . . . . 20| 12/01/2058. [ 1...
383800 DK 1 |GNR_17-168......covrmerierrrcrierieernrinninns .. | 09/01/2019. | SCHEDULED REDEMPTION......... e | , . , , , , L0 12/01/2059. [ 1...
383800 FS 2 |GNR_I7-171 s .. 1 09/01/2019. | SCHEDULED REDEMPTION......... 09/01/2059. | 1
38380 HY 7 |GNR_17-181... .. | 09/01/2019. | SCHEDULED REDEMPTION......... | . .14, , L0 02/01/2059. | 1...
38379R MX 8 [GNR_17-22 .. | 09/01/2019. | SCHEDULED REDEMPTION......... | 21, . VAR s 2T, 227, W0 12/01/2057. | 1...
38379R MK 6 |GNR_17-23 .. | 09/01/2019. | SCHEDULED REDEMPTION......... v | 229, . . . . ..229, 05/01/2059. | 1...
38379U 6J 0 [GNR_17-24 ... | .| 09/01/2019. | SCHEDULED REDEMPTION......... | .29, . .29, ¥ , 29, 12/01/2056. | 1...
38379U  6M 3 |GNR_17-28......ciriicricrinerenissieni .. | 09/01/2019. | SCHEDULED REDEMPTION......... , \ 02/01/2057. | 1
38379U T7E 0 [GNR_17-30 .. | 09/01/2019. | SCHEDULED REDEMPTION......... | .21, . .21, , WA R 21, 0 08/01/2058. | 1...
38379R QA 4 |GNR_17-35 .. | 09/01/2019. | SCHEDULED REDEMPTION......... | . .94, , . . L0 | 05/01/2059. | 1...
38379U 7H 3 [GNR_17-46 .. | 09/01/2019. | SCHEDULED REDEMPTION......... | .12, . .2, § 12, A2, 11/01/2057. | 1...
38379R UK 7 |GNR_17-64 ... | .. | 09/01/2019. | SCHEDULED REDEMPTION......... | . .40, 11/01/2057. | 1...
38379U 4D 5 [GNR_17-9 .. | 09/01/2019. | SCHEDULED REDEMPTION......... | .31, . .31, , .31, .31, 0 09/01/2056. | 1...
38380J VN 5 |GNR_18-47. .. | 09/01/2019. | SCHEDULED REDEMPTION... . . . . . 09/01/2050.
38380 XK 9 |GNR_18-50 .1 09/01/2019. | SCHEDULED REDEMPTION......... | .38, . .38, s 37, A, A, ....38, 0 06/01/2058. | 1...
BANC OF AMERICA SECURITIES
83162C VX 8 [SBAP_13-20K ... L07/31/2019. [LLC s | e 576,923 | .......... 555,151 555,151 555,151 | oo [ | e | e (V10 [UPOUPPOROORTON ISV 555,151 | .ocvvevrrivens | cevvean 21772 | e 21772 | e 14,779 | 11/01/2033. | 1FE............
BANC OF AMERICA SECURITIES
83162C WX 7 [SBAP_15-20C......ccoovrrerierinirieriririnini L07/31/2019. [LLC e | o 5,094,784 | ....... 5,019,878 | ....... 5,021,974 | ........... 5,021,518 | oo | s [(26) ) RN I [(26) ) I IS 5,021,392 | oo | s 73,392 | oo 73,392 |....... 131,106 | 03/01/2035. | 1FE............
BANC OF AMERICA SECURITIES
83162C XA 6 [SBAP_15-20E.......cccommriririricrinrrrcriens L07/31/2019. [LLC e | o 6,694,721 | ....... 6,585,140 | ....... 6,647,075 | ........... 6,636,272 | ..oovvvverrerres | e (3,308) | cvovverrerriin [ v (3,308) [ cvvvverrerriiens [ e 6,632,964 |.....ccocoererr | 081,757 | 81,757 | 140,427 | 05/01/2035. | 1FE............
83162C XP 3 [SBAP_16-20B.....ccccvurrereieircrineiicnienes o+ [ 08/01/2019. [ VAIIOUS......cvvveerrevrirerierirererneerns | seerseessesnesseseseens | cveens 5,234,529 | ....... 5,269,841 | ....... 5,269,841 | ........... 5,269,841 | ooooiviererins [ s | e | e (V1 [T IS 5,269,841 | ..ccoovvcvvrins | e(35,313) ] ........(35,313) | ... 121,654 | 02/01/2036. | 1FE............
83162C XR 9 [SBAP_16-20C .. | 09/01/2019. | SCHEDULED REDEMPTION......... 245,556 .245,556 245,556 | ...oovcvrers [ | 0 [ s 6,299 | 03/01/2036. | 1FE............
83162C XY 4 |SBAP_16-20H ... | .. | 08/01/2019. | SCHEDULED REDEMPTION......... cevernernneesenensnnns | 0e00820,202 | 1.in620,202 | e 620,202 620,202 | 620,202 L0 ] 13,286 | 08/01/2036. | 1FE............
83162C YH 0 |SBAP_17-20B.....ccvvririeririrrrcrinericrienes .. | 08/01/2019. | SCHEDULED REDEMPTION......... | ceveovvvrevirmrencesnnns | verenenn. 156,014 | ... 156,014 | ... 156,014 A56,014 | oo [ | e | e (V1 [OPOORTIRIRRTONS DTN 156,014 | ovoovcrens | e | e 0 | e 4,727 | 02/01/2037. | 1FE............
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83162C ZS 5 |SBAP_18-25B.....cccociiiiiieiciineiciins .. | 08/01/2019. | SCHEDULED REDEMPTION......c. | coverevrneereirneirnens | revereenns 21,287 | oo, 21,287 | oo 21,287 | ovrieeeeen 21,287 | s [ e [ e | verieeniineiinenens0 e | e 21,287 s [ | e 0| s 759 | 08/01/2043. | 1FE............
83162C ZV 8 |SBAP_18-25C .. | 07/31/2019. | WELLS FARGO ADVISORS, LLC.. | ..covvverrrrerireriieens | crere 2,733,835 | ...... 2,564,912 | ....... 2,564,912 | 102,564,912 | e [ e |0 [ | 2,564,912 | i | 168,923 | ....... 168,923 | ........ 83,997 |09/01/2043. [ 1FE............
83162C A9 4 |SBAP_19-25B cee |+ [ 08/01/2019. | VAIIOUS.......ooonvvererrireieeeiieriioas [ I 4,426,679 | ....... 4,200,000 | ....... 4,200,000 | evooreerirenineinenis s | e e | e [ | vennn$,200,000 | e | 226,679 | ....... 226,679 | ........ 72,545 | 02/01/2044. | 1FE............
912810 RN 0 | TREASURY BOND.........coevorremrriirierirns .. | 09/16/2019. | HSBC SECURITIES (USA) INC...... | cceovvremrrmerireririeens | cviens 3,435,009 | ....... 3,079,000 | ....... 3,093,192 | .000re3,092,136 | oo | cvrrrereenn(237) [ [ eveiienenne(237) e | 000000 3,091,900 | s | s 343110 | ....... 343,110 | ........ 96,219 | 08/15/2045. [ 1......ccconven.
912810 SC 3 | TREASURY BOND.. .. 109/16/2019. | MORGAN STANLEY & CO. LLC.... | ccoovrrrieveireirncins | v 2,834,512 | ....... 2,415,000 | ....... 2,434,446 | ..o 2838277 | v | erviieeceenn(290) [ o [ everiieenennn(290) [ o | 002,433,988 | s | s 400,524 | ....... 400,524 | ........ 63,164 |05/15/2048. [1...
912810 SD 1 | TREASURY BOND.. . 109/16/2019. | TD SECURITIES (USA) LLC.......... cevvereneenesinsrens | e 2,238,996 | ....... 1,950,000 | ....... 1,823,479 | i 1,823,912 | s | e 1795 | i e 1795 [ | e 1,825,707 [ s | e 413289 | ....... 413,289 | ........ 63,587 |08/15/2048. |1...

CITIGROUP GLOBAL MARKETS,

912810 SE 9 | TREASURY BOND........ccovvoreerrierierins . 109/16/2019.[INC e | o 12,800,531 | ..... 10,400,000 | ..... 11,072,422 | .0 4,338,150 | oo [ eeeereen(9,075) | oo [ evereeeee(9,075) | o | v 11,063,184 | ..ccovvvernee. LA737,347 | ... 1,737,347 |....... 293,772 | 11/15/2048. [ 1......ccconve.
912810 SF 6 | TREASURY BOND.. . 109/16/2019. | TD SECURITIES (USA) LLC.......... OO I 9,773,672 8,553,125 | .ooovrverieeierieenns ...8,552,578 1,221,094 |..... 1,221,094 |....... 149,674 | 02/15/2049.

912828 VB 3 | TREASURY NOTE . 107/23/2019. | JP MORGAN SECURITIES LL

..599,109 576,810 .589,169 590,500 | ..coovicriiinns | connieans 8,609 ..8,609 | . 7,247 | 05/15/2023.

e 60,693,405 | ....55,387,429 | .....56,069,040 | .........37,014,634 | ..........c...0 | ......(24,332) | cooovovvienn0 | innnn(24,332) | o0 | 56,050,624 .4,641,183 |..... 4,641,183 |...1,336,427 XXX XXX

o

0599999. Total - Bonds - U.S. Government s s | 10n00,093,405 | .....55,387,429 | ... 56,069,040 | ......... 37,014,634 | .o 0

Bonds - All Other Government

2’5030

BANC OF AMERICA SECURITIES
P3772N  HK 1 |COLOMBIA (REPUBLIC OF) D| 09/30/2019. | LLC veee | ereenn.200,800 . .198,672 198,898 | .cooovvevvreee | e 1,902 | 11,902 | 5,498 | 03/15/2023.
V25125 BD 2 [COTE D IVOIRE (REPUBLIC OF)... D|07/03/2019. | JP MORGAN SECURITIES LLC..... | ... JOT IR . crnernn689,656 .691,806 692,166 | ....ocovivire | vrenne(1,366) | rnin(1,366) | .. 41,840 | 12/31/2032.
Y20722 AM 9 |INDONESIA (REPUBLIC OF).......c.ccocconec. B | 07/16/2019. | JP MORGAN SECURITIES LLC..... [ c.oevereererenerirenins | cerveinne 772,065 | .......... 673,410 691,422 894,868 | ... [ rverrreerne(663) | oo | e (663) | e (6,443) | e 687,761 | .....(6,194) | .......90,498 | .........84,304 | ....... 21,980 | 07/30/2025.
91086Q BB 3 |MEXICO (UNITED MEXICAN STATES)..... | D[ 08/12/2019. | VANIOUS.........evererrrrerrernrirersnrsrirenns | ceverssriensssssinsnsinns | corerennns 665,303 | .......... 630,000 | .......... 655,090 139,278 | e | e (170) | viveiinnne | e (170) [ | v 654,448 | .......ccooeere | ... 10,855 | ........ 10,855 | ... 15,600 | 03/08/2044.
MEXICO (UNITED MEXICAN STATES) MARKET AXESS TRADING
91087B AC 4 |(GO D| 08/12/2019. | PLATFORM FESTRUORRO IPO 421,048 .209,099 AT314 | s | s 3734 | 3734 | .. 10,421 | 03/28/2027.| 2FE............
68205 AB 9 | OMAN SULTANATE OF (GOVERNMENT) | D | 09/11/2019. [ VariOUS..........evvmrevrerererirecerenisninne reeverieeesiesnens | e 1,387,400 | .......1,400,000 | .......1,400,000 | .....ccoeorrrrrrrerrrmrrnnes ..1,400,000 | ..oovrvvrincns [ s (12,600) | ........ (12,600) | ......... 9,600 | 08/01/2029. | 3FE............
DEUTSCHE BANK SECURITIES
698299 AW 4 |PANAMA (REPUBLIC OF)......c.ccocorivurnnnne D|07/18/2019.|INC e | e 818,250 | .......... 600,000 | ......... 826,500 806,478 | oo | e (14072 ) I PO (5,272) | coorvererirerirnees | eeverererenns 801,206 | ..ocvvvrrnens | verenne 17,044 | ......... 17,044 | ........ 39,753 | 01/26/2036. | 2FE............
BANC OF AMERICA SECURITIES
698299 BE 3 |PANAMA (REPUBLIC OF)......c.ccoccivumnnnne D|07/18/2019.|LLC e | e 3,784,500 | ....... 3,600,000 | ...... 3,747,600 | ..ccovnee 3,721,870 | oo | v (00 PZ0) N RN I (00 PZ0) ORI IS 3,711,850 | oo | e 72,650 | ......... 72,650 |....... 114,750 | 03/16/2025. | 2FE............
718286 BN 6 |PHILIPPINES (REPUBLIC OF)........ccocou.... D] 07/26/2019. [ BARCLAYS CAPITALINC......cocovvv | covnrnnrinnnrsrinnnns | cvrnes 1,655,500 | ....... 1,400,000 | ....... 1,701,750 | ...coooee. 1,619,883 | .o | v [(ER:EK) ) I P (15,883) [ ovvvervriniinnns | v 1,604,000 | ..oovoviinins | oo 51,500 | ......... 51,500 | ........ 64,167 | 03/30/2026. | 2FE............
1099999. Total - Bonds - All Other Government OO O OO PO PP PO PPPTRTORPOYRPPORY OO 10,395,666 | ....... 9,607,410 | ..... 10,329,358 | .....c...u 8,081,954 | ..o 0] (32,148) | oo (V)] I (32,148) | ........ (6,443)] ..ooovoe 10,167,643 | ..... (6,194)] ....234,216 | ....... 228,022 |....... 323,609 XXX XXX
Bonds - U.S. States, Territories and Pc
452151  LF 8 JIL ST | . | 07/22/2019. | Various. v | e 5,054,189 | ....... 4,970,000 | ....... 4,758,996 | .o 4,763,164 | v | e00ennnD,225 | [ 5,225 | [ e 4,768,388 | s | 285,801 | ....... 285,801 |....... 159,228 | 06/01/2033. | 2FE............
1799999. Total - Bonds - U.S. States, Territories & POSSESSIONS.........ccccives wevrveerirsrianenas I 5,054,189 | ....... 4,970,000 | ....... 4,758,9% | .........4,763,164 | ..o [ 005,225 | tiiiiiinn0 | 5,225 |0 | 14,768,388 | 0 285,801 | ....... 285,801 |....... 159,228 XXX XXX
Bonds - U.S. Special R and Special A t
30711X AC 8 |CAS_14-C01 .. | 09/25/2019. | SCHEDULED REDEMPTION......... ...178,601 01/25/2024.1...
3128FY 5N 1 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 04/01/2028. | 1...
312926 TN 6 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 10/01/2027. {1...
31292G Y5 9 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 03/01/2029. | 1...
31292H 4H 4 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 12/01/2033. [ 1...
31296P TL 6 |FGOLD 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION... 10/01/2033.
31298F 2A 9 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 01/01/2031. | 1...
31298F JL 7 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 01/01/2031. | 1...
3132GG A7 0 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 08/01/2041. | 1...
3132GG BD 6 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 08/01/2041. | 1...
3132GG BZ 7 |FGOLD 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION... 08/01/2041.
3132GJ) EE 5 |FGOLD 30YR .1 09/01/2019. | SCHEDULED REDEMPTION 09/01/2041. | 1...
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3132G) MJ 5 [FGOLD 30YR....ooiieirerirerrneirseiinsieniiens .. 1 09/01/2019. | SCHEDULED REDEMPTION......... | cooorreurrvrnerrnerireens 09/01/2041. [ 1...ccvvvennee
3132GJ QQ 5 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 09/01/2041. | 1...
3132GK BW 5 |FGOLD 30YR ... | .-109/01/2019. | SCHEDULED REDEMPTION......... e | 10/01/2041. |1...
3132GK DE 3 |FGOLD 30YR....ccovveuirecrinrirrenierirceienis .. 1 09/01/2019. | SCHEDULED REDEMPTION......... | coeorverrrrrerirerereens 10/01/2041. 1
3132GK DR 4 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 10/01/2041. | 1...
3132GK EN 2 |FGOLD 30YR. .. | 09/01/2019. | SCHEDULED REDEMPTION......... 10/01/2041. {1...
31283H QX 6 |FGOLD 30YR GIANT .. | 09/01/2019. | SCHEDULED REDEMPTION......... 03/01/2032. | 1...
31283H X8 3 |FGOLD 30YR GIANT ... | .| 09/01/2019. | SCHEDULED REDEMPTION......... | 08/01/2033. | 1...
3128M7 BX 3 |FGOLD 30YR GIANT.....coovvvrrierirnriineinne .. 1 09/01/2019. | SCHEDULED REDEMPTION......... | cooerrerrrirnrrirrirnens 12/01/2038. | 1
31334W  HP 9 |FHLMC 30YR UMBS... .. | 08/01/2019. [ VArIOUS........couvvmrveerirerirerercrieinne [ I 11,038,800 | ..... 10,897,164 | ..... 10,973,785 | ..oovveecrerreerrenes [ crverrerenenenns | vveeverenne(949) | oo | s (949) | o | e 10,972,836 |.....cccocrvvers | ......65,965 | .........65,965 | ........ 38,099 |06/01/2049. [1...
31334W MM 0 |FHLMC 30YR UMBS... .. | 09/01/2019. | SCHEDULED REDEMPTION......... B I 1,671 | oo 11,671 | o 12,086 | ...veoeecriinerinns e [ e (414) s | e (414) e | s 11671 | oo e | eevveriienreen0 | e, 78 | 06/01/2049. | 1...
3131YB MV 7 |FHLMC 30YR UMBS MIRROR.... o+ [ 08/01/2019. [ VANIOUS.......covurerreeerieerierirererneeins | ceerserisesnesieneneens | evenens 2,557,883 | ...... 2,496,351 | ....... 2,543,548 | ..o v | cvrvrereenn(892) [ o [ e (892) [ e | e 2,542,856 | ...cocoovvrriee | 000 15,027 | ... 15,027 | e 10,189 | 04/01/2049. | 1...
3132DV 3L 7 |FHLMC 30YR UMBS SUPER .. | .. | 09/01/2019. | Various. [ 23,117,014 | ....22,321,318 | ..... 23,109,540 | ..o e | e (48,688) [ oo [ v (48,688) [ oo | 0000000.23,080,852 | s | e 56,162 | ......... 56,162 |....... 210,458 |07/01/2049. |1...
3132DV 3R 4 |FHLMC 30YR UMBS SUPER.................... .. 1 09/01/2019. | SCHEDULED REDEMPTION......... | cevvuevrrerereerneeinnens | vevereens 131,340 | ..........131,340 | .......... 138,892 | .voovecercrinnrnenns [ e | oeeerneen(7,852) | oo [ eververineed(7,552) | oo | v 131,340 | s | v | e 0 | oo 1,095 |07/01/2049. | 1
3132vQ N5 1 |FHLMC GOLD 30YR... .. [09/01/2019. [ VariOUS........oorvvereerieririreiiseinae v | 01,611,106 | ....01,595,724 | L. 1,602,955 | ..oovvviiieiiiiniinnns 06/01/2049. [ 1...
3132WP LD 7 |FHLMC GOLD 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... ...56,706 | ...........56,706 | ............ 56,130 | coovvrecrrnnes 56,143 | ..covvrerircrinns 07/01/2047. | 1...
3132XU  LE 3 |FHLMC GOLD 30YR... .. | 08/01/2019. | VariOUS........courverrrerrrierrieriinnae SOTTORTRRRPHORN VPO 8,023,106 | .......7,929,856 | ....... 7,988,091 | oo [ vnernnninsnienn | evrneneee(1,190) i e (1,190) [ | 2000000 7,986,901 | s [ 02...36,205 | ........36,205 | ........ 47,334 | 11/01/2047. |1...
3132XV  RG 0 |FHLMC GOLD 30YR... ...|.. | 09/01/2019. | SCHEDULED REDEMPTION......... 385,323 cevviverinnnn | evvvnnrinnsiennieens | oereen(13,255) | oo | ereeeeen(13,255) | oo | eeniieeree 372,088 | i | eevveniieiieni | evveeeiieiienn0 [ i 3,259 | 12/01/2047. | 1...
3132XX MY 2 |FHLMC GOLD 30YR......svvvrrirerierirerirnes +. [09/01/2019. [ VaNIOUS.......coonvrrrrrireerierierirnniiens | evireriiissiennnennenns | 202,301,746 | ......2,233,515 | ....... 2,210,132 | oovrrrne 2,210,748 | oo | eereeen2503 | i | 2,503 | i | c000002,213,252 | i | 100.88,495 | ........88,495 | ... 54,623 |03/01/2048. 1
3132yt UJ 5 |FHLMC GOLD 30YR .. [09/01/2019. [ VarIOUS.......coourvmreeerirerirerercersrinne cevvnerneenenennnens | 14,954,018 | ... 4,728,816 | ...... 4,907,624 | ........... 4,902,461 | ..ocvvvrrncriens | eereenn(28,052) | oo [ ereeenenn(28,052) | oo | v 4,874,409 | s | 79,609 | ... 79,609 | ... 148,618 | 08/01/2048. | 1...
31335B HE 9 |FHLMC GOLD 30YR GIANT... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 21,265 | oo [ | e (T16) [ | veverneinnnnd(T16) [ [ 20,549 | s | e | vvveinnineenen0 | s 137 | 08/01/2047.|1...
312903 NH 6 |FHLMC_121.... .. | 08/15/2019. | SCHEDULED REDEMPTION 02/13/2021. | 1...
312910 ZD 7 |FHLMC_1306.. ...|..|09/01/2019. | SCHEDULED REDEMPTION 06/01/2022. | 1..
31394) WW 3 |FHLMC_2680 . .. | 09/15/2019. | SCHEDULED REDEMPTION 10/15/2022. | 1
31362) UN 3 |FN6/12 11TH COFI ARM.... .. | 09/01/2019. | SCHEDULED REDEMPTION 06/01/2028. | 1...
31418 6N 0 |FNMA 15YR .. | 09/01/2019. | SCHEDULED REDEMPTION 03/01/2025. | 1...
31419A° BJ 5 |FNMA 15YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 06/01/2025. | 1...
31371H  VJ 4 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 09/01/2029. | 1...
31371L CD 9 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 09/01/2033. | 1..
31371L DH 9 |FNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION... 10/01/2033.
31383) WE 6 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 07/01/2029. | 1...
31383M QB 2 |FNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION 12/01/2028. | 1...
31383Q FC 3 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 08/01/2029. | 1...
313838 W5 5 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 10/01/2029. [ 1...
31386M ZB 9 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION... 10/01/2030.
3138A2 BL 2 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 12/01/2040. | 1...
3138AK SA 8 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 08/01/2041. | 1...
3138AR X3 3 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 09/01/2041. | 1...
3138EG EW 0 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 11/01/2040. | 1...
31390B WE 4 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION... 04/01/2032.
31390P GK 7 |FNMA 30YR... .1 09/01/2019. | SCHEDULED REDEMPTION 08/01/2032. | 1...
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31391W  5H 0 [FNMA 30YR ..o . 109/01/2019. | SCHEDULED REDEMPTION.......c. | covvrmeereirnienrerins 04/01/2033. [ 1...ocvvvrrnnee
314000 SJ 9 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 02/01/2033. | 1...
31401B 4L 6 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 05/01/2033. | 1...
31401B NS 0 |FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 04/01/2033. | 1
31402C PL 0 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 11/01/2033. [ 1...
31402C U6 7 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 03/01/2034. | 1...
31402E AQ 1 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 07/01/2033. | 1...
31403F JW 5 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 10/01/2033. | 1...
31404B  SQ 6 |FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 02/01/2034. | 1
31405A U9 2 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 06/01/2034. | 1...
31406A 6Y 3 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 12/01/2034. {1...
31406D EL 6 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 12/01/2034. | 1...
314106 RA 3 |FNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... 12/01/2037. {1...
31412N  SL 1 |FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 12/01/2038. | 1
314130 TQ 2 [FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 12/01/2037. | 1...
31415Q P9 1 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 01/01/2038. | 1...
31416B  VH 8 |FNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... 12/01/2034. | 1...
31418M A2 8 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 08/01/2037. | 1...
31418M  PU 0 |FNMA 30YR.....ccoooiiiericeeeecreeeeis .1 09/01/2019. | SCHEDULED REDEMPTION......... 03/01/2037. {1
31419A VB 0 |FNMA 30YR.....oocosierinerinrrnerienieceneenns .1 09/01/2019. | SCHEDULED REDEMPTION......... 04/01/2037. | 1...
3138EL  5M 1 |FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 428,500 11/01/2043. | 1...
3138EM HU 8 [FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... cevenernneesenensnnens | orerennenn 49,458 | i 49,458 | ....i.52,800 | oo 52,869 01/01/2044. | 1...
3138ER NP 1 |FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... .254,063 10/01/2046. | 1...
3138WA SP 3 |FNMA 30YR .. 1 09/01/2019. | SCHEDULED REDEMPTION......... | ceveerrrverirmreseernnens | verrenrnn 16,095 | 16,095 | oo 16,621 | oo 01/01/2044. | 1
3138WF BK 1 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... w8198 | 8188 | 8128 | 07/01/2045. | 1...
3138WJ AU 2 |FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 10/01/2046. [ 1...
3138X0 PT 9 [FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... . 07/01/2043.|1...
3138X1 UK 0 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... ...43,159 08/01/2043. | 1...
3138XB XY 5 |FNMA 30YR .. | 09/01/2019. | VarIOUS......covevvrerererieisirnierisnines ,341,936 12/01/2043. | 1...
3138XF  C4 5 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION... ....10,430 04/01/2044.
3138XQ VJ 7 |FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 101,132 07/01/2044.1...
3138XS EJ 2 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 07/01/2044. | 1...
3138Y5 WF 9 [FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 12/01/2044. | 1...
31402R UN 7 |FNMA30YR .. 1 09/01/2019. | SCHEDULED REDEMPTION.......c.. | covvenevrrereseerserinnens | verernenn 14,580 | ooeci. 14,580 | oo 15,459 02/01/2035. | 1...
3140FC  JD 1 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION... 5,905 08/01/2046.
3140FN AS 3 |FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION v 470,935 | ... 470,935 | e 484,474 07/01/2047. | 1...
3140H8 YC 3 |FNMA30YR .. | 08/01/2019. [ VarIOUS.........oeveerveerierirerirceinriane ceevereressnnnens | v 2,836,413 2,825,709 07/01/2048. | 1...
314048 LL 5 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... ceeeerineesessennens | eeeineees 908,283 | ..........908,283 | .......... 917,507 09/01/2046. | 1...
314009 EJ 6 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... ST O 100,507 99,361 11/01/2047. {1...
3140JA H9 2 |FNMA30YR .| 08/01/2019. | Various 578,432 | .......3,407,050 | ....... 3,560,101 (14,468) | ..o | 003,545,633 | oo | 200.32,799 | e 32,799 | ........ 67,910 | 11/01/2048.




Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE INSURANCE COMPANY

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

6'6030

1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Designation
o Year's Foreign Bond Interest and Admini-
r Unrealized Current | Other-Than- Total Foreign Exchange | Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted Gain Realized Total Gain Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B./A.C.V. Changein | Carrying Value at | (Loss)on | Gain (Loss) | (Loss)on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJA.CV. Disposal Date | Disposal | on Disposal | Disposal During Year Date Indicator (a)
31410L VC 3 |FNMA30YR .. 109/01/2019. | SCHEDULED REDEMPTION......cc. | ceveumrererrrrirneiinnies | vevereens 409,365 | .......... 409,365 | ......... 411,731 411,614 (2,249) | oo [ e (V223 | ORI IO 409,365 | ..ovvociiriis [ e | e 0 | oo 8,684 | 01/01/2047. | 1..ccvvvvrenecs
31413L  2G 3 |FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 77 77 78 78 )| 09/01/2037. | 1...
313598 JT 8 |FNMA_O1-5..ciiiciiieeesceeiseiae .. | 09/01/2019. | SCHEDULED REDEMPTION......... 3,553 | ........ 3,553 3592 | o 3,586 | .o )| 03/01/2031. | 1...
313921 A5 7 |FNMA_O1-B5......cooieiericrerrenceiens .. | 09/25/2019. | SCHEDULED REDEMPTION......... 5,927 5,927 5,939 | ovvrerrrrennnd 6,007 | .o ) 11/25/2031. 1
31392D WQ 1 |FNMA_02-51... .. | 09/25/2019. | SCHEDULED REDEMPTION......... cevernenneesssnsnenns | 3,963 | 5,563 | 5,572 | i 5,566 | .ovoerirerirenns )| ... 08/25/2032. | 1...
31396V NH 7 |FNMA_07-26... .. | 09/01/2019. | SCHEDULED REDEMPTION......... - . - 542,857 04/01/2037. | 1...
3139%6W G5 9 |FNMA_07-65... .. | 09/01/2019. | SCHEDULED REDEMPTION......... cereeeneesesssnnnns | e 272,816 | .......... 272,816 246,499 .257,357 07/01/2037. | 1...
31397L TB 5 |FNMA_08-49... ...| .. | 09/01/2019. | SCHEDULED REDEMPTION......... 3,209 | ........ 3,209 T4 T I 3,429 |, 04/01/2038. | 1...
313603 BF 8 |FNMA 89-77....cccoviiriiirireicrerecirens .. 1 09/01/2019. | SCHEDULED REDEMPTION......... | cooerrerrrirnrrirrirnens 20 20 19 20 11/01/2019. |1
313603 B4 3 |FNMA_90-18 .. | 09/01/2019. | SCHEDULED REDEMPTION......... 399 | 399 | 354 | 396 | .o 03/01/2020. | 1...
3137G0 AL 3 |STACR_14-DN1.. .|.. 1 09/25/2019. | SCHEDULED REDEMPTION......... ..537,921 ...537,556 537,681 537,921 [ e [ |0 | 18,201 | 02/25/2024. | 1...
3137G0  FT 1 |STACR_15-DNA2.... .. | 09/25/2019. | SCHEDULED REDEMPTION......... ..267,456 267,456 267,456 267,456 | ...oovcvrvvs [ v | 0 [ s 9,853 | 12/25/2027. | 1...
3137G0  GT 0 |STACR_15-DNAS3.... .. |.. 1 09/25/2019. | SCHEDULED REDEMPTION......... 416,943 | ........416,943 | ......... 416,893 416,903 416,943 | v [ | o0 | s 16,127 | 04/25/2028. | 1...
WEST VIRGINIA ECON DEV LOTTERY
95648X AM 7 |TXB .. | 07/01/2019. o 1,280,000 soveene. 1,280,000 N crreeenn 1,280,000 | i | | s | e 68,736 | 07/01/2020. | 1FE............
3199999. Total - Bonds - U.S. Special Revenue and Special A nts. e 68,628,071 | .....66,897,987 | .....68,347,755 | ......... 13,709,380 | o0 | i (174,094) | .ooovvvreennd0 | (174,094) | vl | 68,211,955 | ..........0 | ....416,116 | ......416,116 |...... 854,159 XXX XXX
Bonds - Industrial and Miscellaneous
STIFEL, NICOLAUS & COMPANY
68245X AH 2 | 1011778 BC UNLIMITED LIABILITY CO.... | A| 09/09/2019. | INCORPOR cvrernnesnenen | e 39,341 | 139,000 | 39,000 | e 01/15/2028.
04542B  KS 0 |ABFC_05-HET.......oovemiereercrrerieerierienes .. | 09/25/2019. | SCHEDULED REDEMPTION......... ceevnerenneenesennnnens | veeernenies 12,827 | i 72,627 | e 70,562 | v 71,622 [ s 03/25/2035.
00841L AV 8 |ABMT_14-3 .. | 09/01/2019. | SCHEDULED REDEMPTION......... cvennnneennenennns | vy T | i 2187 | 2,729 | it 732 [ e 11/01/2044.
00841X BJ 8 |ABMT_15-2. .. | 09/01/2019. | SCHEDULED REDEMPTION... 03/01/2045.
00842A AD 1 |ABMT_15-4 .. | 09/01/2019. | SCHEDULED REDEMPTION......... cvvrreeseen | 96,387 | 96,387 | .i96,522 | 96,486 [ 06/01/2045.
04541G  SK 9 |ABSHE_05-HES. .. | 09/25/2019. | SCHEDULED REDEMPTION......... cevenerineesesensnnens | cvneernenenn 37,858 | 37,858 | 135,871 | 36,530 [ 06/25/2035.
04541G  TM 4 | ABSHE_05-HES6. .. | 09/25/2019. | SCHEDULED REDEMPTION......... | . . R .128,963 07/25/2035.
00432C CJ 8 |ACCSS_05-A... .. | 07/25/2019. | SCHEDULED REDEMPTION......... coee | e 575, . ) 555,014 575,181 07/25/2034.
004421 MF 7 |ACE_05-HE2... .. | 09/25/2019. | SCHEDULED REDEMPTION... ..130,409 126,835 129,313 04/25/2035.
004421 PS 6 |ACE_05-HEA4... .. | 09/25/2019. | SCHEDULED REDEMPTION......... | ...65,036 rerrnennn082,313 | 63,932 | .o 07/25/2035.
00774C  AB 3 [AECOM.....coovviiirrieireieierseiesisnisinienns .. | 09/30/2019. | JP MORGAN SECURITIES LLC.... [ ccovovvvrirvrreriniieins | v 174,300 | ..........166,000 | .......... 168,607 .168,354 03/15/2027.
STIFEL, NICOLAUS & COMPANY
00130H BW 4 [AES CORP .. | 08/27/2019. | INCORPOR 361,375 .359,889 04/15/2025.
01185* AA 3 |ALASKAVENTURES LLC........cocoomvvrnrenne .. | 09/30/2019. | SCHEDULED REDEMPTION......... cevenennneesennnsnnens | cveennenn81,574 | 81,574 | 61,574 | oo 61,574 | oo 06/30/2033.
CITIGROUP GLOBAL MARKETS,
013092 AB 7 |ALBERTSONSLLC .| 08/02/2019. | INC 81,000 . | 02/15/2028.
AMERICAN HONDA FINANCE
02665W CL 3 |CORPORATION .. | 09/16/2019. | WELLS FARGO ADVISORS, LLC.. .......5,000,000 | ....... 5,000,000 | ..coovvne 5,000,000 02/21/2020. | 1FE..
00252F CU 3 |AMIT_05-4 .. | 09/25/2019. | SCHEDULED REDEMPTION......... .1 261,703 261,703 261,703 10/25/2035. | 1FM..
030728 QC 2 |AMSI_04-R3.... .. | 09/25/2019. | SCHEDULED REDEMPTION......... cevenernnrenesensnnens | orernnend09,313 | 069,313 | 85,107 | oo 66,273 | ..ovvvrericrines ...69,313 05/25/2034. | 1FM..
030728 RX 5 |AMSI_04-R5.... .. | 09/25/2019. | SCHEDULED REDEMPTION......... 528,609 ..545,182 07/25/2034. | 1FM..
030728 SM 8 |AMSI_04-R6.... .. | 09/25/2019. | SCHEDULED REDEMPTION......... . 135,847 135,488 07/25/2034. | 1FM..
030728 TZ 8 |AMSI_04-R8 .. | 09/25/2019. | SCHEDULED REDEMPTION... ..140,262 .140,165 ..140,262 09/25/2034. | 1FM..
030728 G3 3 |AMSI_05-R6.... .| 09/25/2019. | SCHEDULED REDEMPTION......... ..163,078 .159,507 163,078 08/25/2035. | 1FM..
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030728 J9 7 |AMSI_05-R7 ..o .. | 09/25/2019. | SCHEDULED REDEMPTION......c.. | ceveuerererrrneirneeinnees | cevireens 185,359 | .ocvvneee 185,359 | .cvovnnee 164,738 A75801 | oo | eeeeeen558 | i [ 9,858 | s | e 185,359 | ovvuvereriens | e | e 0 | e 4,296 | 09/25/2035.
030728 L9 4 |AMSI_05-RS................. .. | 09/25/2019. | SCHEDULED REDEMPTION......... ceevirereeeseesennens | e 147,483 | .......... 147,483 ...133,495 141,865 147,483 10/25/2035.
907834 AB 1 |ANADARKO HOLDING CO.....ccovevvrrirnnens .. 109/18/2019. | EXCHANGE.........c.oveviririricrins 1,983,473 | e 1,871,000 | .......2,113,556 | ........... 1,992,260 | ...cooovrvvrrrnnns rerennn 1,983,473 20 | 131,672 | 10/15/2026.
907834 AG 0 |ANADARKO HOLDING CO.....cccovvrvrrcvrrncns .. 109/18/2019. | EXCHANGE.........coovverrirrrrineriienns | ceerverieernerienineens | cviens 2,489,448 | ...... 2,371,000 | ....... 2,595,984 | ........... 2,496,636 | ....coovrerrerne | e (AR5 T S (7,188) | oo [ eevvreeena 2,489,448 | ..o | e | e 0 [ 145,056 | 05/15/2028.
907834 AJ 4 |ANADARKO HOLDING CO.....cccvvvvrvirnncn. .. 109/18/2019. | EXCHANGE............oovveiiirrirnciieis | e | v 1,114,694 | ... 1,000,000 | ....... 1,205,560 | ........... 1,120,802 [ ..o | e (G0 T4 )  O (04 T I 114,694 [ s [ | v 0 e 73,538 | 04/15/2029.
ANADARKO PETROLEUM
032510 AC 3 |CORPORATION .. [ 09/18/2019. | EXCHANGE...........ooovvririririninies | covreiieneiineeiisneiins | e 2,989,746 | ...... 2,474,000 | ....... 2,991,363 | ovoereerenenneinenis [ | eeeeeeene(1,016) [ [ (1,616) [ o | c000ee0i2,989,748 | oo | v [ e 0 03/15/2040.
03674X AJ 5 |ANTERO RESOURCES CORP...........ccc.... o+ [ 07/29/12019. [ VAIIOUS.......coveerrreeveerieriererneenns | ceerserisernesseseseens | cveens 1,043,655 | ....... 1,150,000 | ....... 1,148,860 | ........... 1,148,749 | .o, ...(105,056) | ...... (105,056) 03/01/2025.
03464N  AA 0 |AOMT_18-3. .. [ 07/25/2019. [ VariOUS........coevvrreericrierireiiseinae cereeeneennsnens | e 4,151,089 | ....... 4,106,476 4,106,445 | ........... 4,106,451 | oo | e | | e | | 4,106,456 | s | 44,633 44,633 09/01/2048.
03464N AB 8 |AOMT_18-3. . 109/01/2019. | SCHEDULED REDEMPTION ..188,686 188,686 ...188,684 .188,684 09/01/2048.
ARDAGH PACKAGING FINANCE
03969A AH 3 |PLC/ARDAG D| 07/22/2019. | GOLDMAN SACHS & CO LLC....... [ ceoreeereererinerirenins | cerveenns 594,500 | .......... 580,000 | ......... 571,610 571,906 44 | e | 944 | oo | e 572,851 | .oovvvvrrinens | cerenne 21,649 | ........ 21,649 | ....... 18,554 | 05/15/2023.
ARDAGH PACKAGING FINANCE
03969A AJ 9 |PLC/ARDAG D| 08/14/2019. | CALL TRANSACTION.........coovvrvnnee ..280,465 279,300 278,492 276,369 | ....ccocoerevrs | 20n(10,369) | .......(10,369) | ........ 28,875 | 05/15/2024.
042856  AA 2 |ARRW_18-T. .o .. | 09/01/2019. | SCHEDULED REDEMPTION......... vereen839,354 | .........639,354 | ......... 639,341 639,344 639,354 | ... [ | ceririennenn0 [ 17,349 | 04/01/2048.
042856 AB 0 |ARRW_18-1 .. | 09/01/2019. | SCHEDULED REDEMPTION......... e | e 336,727 . 336,723 .336,724 336,727 | oo | e | 0| 9,752 | 04/01/2048.
06050T MH 2 |BANK OF AMERICA NA.. .. |..108/28/2019. | CALL TRANSACTION.......cocvvvernecn ......3,570,000 ,570,000 | ....... 3,570,000 | ..ccovone 3,570,000 | ...covorrrrirns cerreeeened, 570,000 [ oo | e | 0| s 77,662 | 08/28/2020.
07387# AA 2 |BEAR SWAMP FINANCELP........ccccoonvuvnne o+ [ 09/30/2019. [ VAIIOUS.......coouvenrveerierirerereninnine | cervnersersesisseeinnees | vevereeens 279471 | oo 279,471 279,471 2T9ATT | o e | e | e (V10 [OOSR 279,471 | oo [ e | o0 [ s 13,403 | 10/08/2025.
12328M AW 1 |BLX_06-AA .. | 07/24/12019. | VaNIOUS........courrverrrirrerieeriieniinas .370,041 361,827 | .o | 22,541 | 22,541 | 7,321 | 10/20/2038.
05577@ AM 2 [BNSF RAILWAY CO 2009-E - ABS. .. | 08/26/2019. | SCHEDULED REDEMPTION......... ceevnennneesenensnnens | e 17,808 | 17,805 | e 17,805 | v 17,480 [ e | v [ | evveneiiennnen0 [ | e 17,808 [ | e [0 | 1,146 |02/26/2021.
073879 VF 2 |BSABS_05-TC1 .. | 09/25/2019. | SCHEDULED REDEMPTION......... cvrenenernenen | vevennn 446 | 4446 | 4281 | B33 | | el T i |l T A6 | i | 0 ] 99 | 05/25/2035.
07383F R2 6 |BSCMS_04-PWR5 IS. .| 08/01/2019. | SCHEDULED REDEMPTION......... (B7,321) [ e | e [ [ e | e | o 21,643 | 07/01/2042.
BUILDING MATERIALS CORP OF BANC OF AMERICA SECURITIES
120111 BM 0 |AMERICA . 109/23/2019. | LLC 535,358 534,781 528 535,309 | ..ovrevrrnens | verenns 22,951 | .o 22,951 | ........ 25,086 | 11/15/2024.
BURLINGTON NORTHERN AND SANTE
12189P AF 9 |FER-ABS . 1 07/02/2019. | SCHEDULED REDEMPTION......... | cereuevrerrerirneernnnes | onerrerinan 6,979 | oo 6,979 | oo 6,979 | oo 8,979 | oovoerierirneens [ e | s | s (11 RO ISP 6,979 | oo | e | e 0 | v 264 | 01/02/2021.
BURLINGTON NORTHERN AND SANTE
12189P AH 5 |FER-ABS .. | 07/15/2019. | SCHEDULED REDEMPTION......... ceveneninneesenensnnens | crneennenend 17,890 | 17,890 | e 17,890 | oo 17,890 | .o ...17,890 01/15/2020.
22534M  AE 0 | CAALT_16-2..ccocererieirereieiseieienissinnnns .. | 08/15/2019. | SCHEDULED REDEMPTION......... . . 249,936 .249,984 ..250,000 11/15/2024.
144531 CZ 1 |CARR_05-NC3.... .. | 09/25/2019. | SCHEDULED REDEMPTION......... ceeeeriseeessennens | eeeieeees 122,001 ...116,968 119,507 122,001 06/25/2035.
144531 DN 7 |CARR_05-NC5.... .. | 07/25/2019. | VarIOUS.......coevrrerererieisirniernins ,467,311 1,468,463 | ........... 1,468,445 | .....cocvvennee. § 10/25/2035.
12489W ME 1 |CBASS_05-CB4........cocovvumirierineirnrincii .. | 09/25/2019. | SCHEDULED REDEMPTION.......c. | covvrrerrmrereerneinens | reeereenns 43,001 | ... 43,001 | oo 39,453 | oo 42,068 | ..o | 932 [ s [ 932 [ | s 43,001 07/25/2035.
CCO HOLDINGS LLC/CCO HOLDINGS
1248EP BM 4 |CAPI +. [ 09/05/2019. | VAIIOUS.......ovvurererrarererierirererneerns | ceeneressssnessesesneens 248,750 02/15/2026.
12527TE  AD 0 |CFCRE_11-C1.... .. 1 09/01/2019. | SCHEDULED REDEMPTION......... | cevevervmerrerirecinnnne | ovrrireeeen8,187 | 8,157 | 8,383 04/01/2044.
16163Y AC 8 |CHASE_16-1 .. | 09/01/2019. | SCHEDULED REDEMPTION ....58,080 04/01/2045.
16163Y AD 6 |CHASE_16-1... .. | 09/01/2019. | SCHEDULED REDEMPTION . .158,534 04/01/2045.
16164A AD 7 |CHASE_16-2... .. | 09/01/2019. | SCHEDULED REDEMPTION ..102,252 .102,286 ..102,252 12/01/2045.
163851 AE 8 |CHEMOURS COMPANY. .. | 09/24/2019. [ VarIOUS.........oevvurverierireririeinniane ..225918 .253,781 253,436 05/15/2027.
12559Q AA 0 |CITM_07-1...ccvirnirrs .. | 09/25/2019. | SCHEDULED REDEMPTION......... 409,226 411,050 10/25/2037.
17307G  SL 3 |CMLTI_05-OPT3....cocovvvricrierinenienirnens .. | 09/25/2019. | SCHEDULED REDEMPTION......... 130,778 135,506 05/25/2035.
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173210 AA 7 | CMLTI_13-d i .. 109/01/2019. | SCHEDULED REDEMPTION.......c.. | coveeeerrreerseesnrrnens | crevreennn 17,890 | 17,890 | oo 17,525 | oo 17,600 10/01/2043.
19688A AB 2 |COLT_18-4....cccccorvirrnnc .. | 09/01/2019. | SCHEDULED REDEMPTION......... ceevnerenneesesenssnens | e 575,468 | ... 575,468 | .......... 575,458 575,458 12/01/2048.
19688A AC 0 |COLT_184.....cccccommnnuenn. .. | 09/01/2019. | SCHEDULED REDEMPTION......... JOOOR IO . 245,933 245,933 12/01/2048.
20030N CV 1 |COMCAST CORPORATION........cccvvermnene .. 1 09/16/2019. | GOLDMAN SACHS & CO LLC....... | cceeveremermerirerericens | cviens 3,547,540 | ....... 3,540,000 | ....... 3,540,000 | ........... 3,540,000 10/01/2020.
12625 AA 7 |COMM_13-SFS .. | 09/01/2019. | SCHEDULED REDEMPTION......... cervvemnnennnesnnnnn | 8,992 | 8,992 | 8,992 | i 8,992 04/01/2035.
20338Q AB 9 | COMMSCOPE FINANCE LLC. oo | | 09/06/2019. [ VarIOUS........cvvrrercernrinirierirerernens cevvnerneenenennnnens | oo 804,995 | 10000.396,000 | ... 405,900 | oo 03/01/2024.
12637F AC 6 |CPS_16-D .. | 09/15/2019. | SCHEDULED REDEMPTION......... 01/17/2023.
64072T AC 9 |CSC HOLDINGS LLC......cccovvvvrinrricrirnes .. | 08/13/2019. | JP MORGAN SECURITIES LLC..... | ... 10/15/2025.
12647TM  BY 0 [CSMC_13-6...ccvunirrierirriieeiseisiisnins .. | 09/01/2019. | SCHEDULED REDEMPTION......... 08/01/2043.
12665 AA 9 |CVS CAREMARK CTL 9-2009 - ABS......... .. | 09/10/2019. | SCHEDULED REDEMPTION......... 10/10/2031.
126659 AA 9 |CVS PASSTHROUGH TRUST - ABS........ .. | 09/10/2019. | SCHEDULED REDEMPTION......... . ...40,108 07/10/2031.
126673 NW 8 |CWABS_04-12.... .. | 09/25/2019. | SCHEDULED REDEMPTION......... ceevrernneesesensrnnns | ernnn.389,668 | .........389,668 | .......... 386,502 389,668 03/25/2035.
126673 QG 0 |CWL_04-AB2 .. | .. | 09/25/2019. | SCHEDULED REDEMPTION......... 213,467 221,217 229,535 05/25/2036.
126670 EK 0 [CWL_05-12. ..o .. | 09/25/2019. | SCHEDULED REDEMPTION......... | cecevevrrevereeerscesnens | verernnn. 167,878 | ... 167,878 | .o 155,287 A63,785 | oo | e 093 | i [ h,093 | | 167,878 02/25/2036.
126670 LP 1 |CWL_05-14 .. | 09/25/2019. | SCHEDULED REDEMPTION......... cevvvennnssnnseennn | oeennnn: 393,627 | 10000 393,627 | oo 343,440 .375,182 393,627 04/25/2036.
269330 AA 4 |E3_19-1-ABS. .. .. | 09/20/2019. | SCHEDULED REDEMPTION......... - 240,554 | ...coooevreieii 240,561 09/20/2055.
31573N  AA 9 [EFMT_18-1 .. | 09/01/2019. | SCHEDULED REDEMPTION......... crr | 978,740 978,738 978,740 10/01/2058.
28414H AB 9 |ELANCO ANIMAL HEALTH INC................ .. 1 07/02/12019. | EXCHANGE.........ccoocvvrrririerirnns v | 203,500,000 | .......3,500,000 | .......3,500,000 | ........... 3,500,000 ...3,500,000 08/28/2028.
29445F BZ 0 |EMLT_04-3.......cccocrmirnne .. | 09/25/2019. | SCHEDULED REDEMPTION......... [ vvrrvverernrrrernnniirs | wvereens 274,572 .275,409 12/25/2034.
29445F CP 1 |EMLT_05-1 .. | 09/25/2019. | SCHEDULED REDEMPTION......... ...16,842 04/25/2035.
294440 AR 7 [EQUINIXINC .. | 08/22/12019. | WELLS FARGO ADVISORS, LLC.. |... v | 01,043,825 | L. 05/15/2027.
35104X AA 6 |FCRT_17-1. .. | 09/15/2019. | SCHEDULED REDEMPTION......... | . .60, ,053 | oo 60,055 04/15/2022.
32027N LA 7 |FFML_04-FF7. wr | .. | 09/25/2019. | SCHEDULED REDEMPTION......... | .148, . , RN KTA .140,665 09/25/2034.
32027N LR 0 |FFML_O4-FFH3......ccosiviririrrrrierierinens .. | 09/25/2019. | SCHEDULED REDEMPTION......... 10/25/2034.
32027N W 0 |FFML_05-FF9 .. | 09/25/2019. | SCHEDULED REDEMPTION......... 10/25/2035.
32027N XD 8 |FFML_05-FFH4... .. | .. 09/25/2019. | SCHEDULED REDEMPTION......... | . . . ....15,533 12/25/2035.
320276 AB 4 |FFML_0G-FFO......ccoooiviiiiiiciciiniiienne .. | 09/25/2019. | SCHEDULED REDEMPTION......... | ..826, . , 775,499 826,145 06/25/2036.
35729P JE 1 |FHLT_05-1 .. | 09/25/2019. | SCHEDULED REDEMPTION......... v | 122, . .119,406 122,998 06/25/2035.
31659T DV 4 |FMIC_05-2 .. | 09/25/2019. | SCHEDULED REDEMPTION......... cvvenvnesennn | o 104,491 10000104491 | 79188 | 90,583 104,491 12/25/2035.
34528F AC 2 |FORDO_18-A.. .. | 09/16/2019. | SCHEDULED REDEMPTION... 457,386 ..457,386 02/15/2021.
350910 AN 5 |FTST_06-4TS.. .. |..109/11/2019. | SCHEDULED REDEMPTION......... v | 20,908 | 27,508 | 27,645 | 27,529 ....27,508 12/11/2028.
38082 AA 7 |GLDN_16-2A-ABS........ccoseremmrrrerirerincnns .. | 09/20/2019. | SCHEDULED REDEMPTION......... .103,460 103,460 09/20/2047.
98417E AR 1 | GLENCORE FINANCE CANADA LTD....... A[09/12/2019. | BNP PARIBAS SECURITIES CORP| ... | . . s 113,067 28 113,095 10/25/2042.
36254M  AC 2 |GMCAR_17-3A...cciiiieireirerineiinerienes .. 1 07/16/2019. | SCHEDULED REDEMPTION......c.. | ceveuervrerrrrernenianees | cevereens 103,493 | ..ccooeeee 103,493 | ........c. 103,477 .103,481 13 [ s e 13 [ | e 103,493 09/16/2020.
GOLDEN SPREAD ELECTRIC
381194 AC 8 |COOPERATIVE .. | 08/10/2019. | SCHEDULED REDEMPTION......c.. | ceveumrererrrmrerneeranees | cevereens 155,027 | ovvennee 155,027 | .ovvvenee 155,027 AB5,027 | oo [ | e | e (V10 [OOSR 155,027 | covooeereriens | cevenerierieein | e 0 | e 6,744 | 08/10/2031.
382186 AA 0 |GOODG_18-1-ABS 09/15/2019. | SCHEDULED REDEMPTION......... cevvrernnrennsensennns | e 177,100 | 177,100 | e 177,082 177,082 18 177,100 10/15/2053.
362420 2A 0 |GSAMP_05-AHL .. | 09/25/2019. | SCHEDULED REDEMPTION......... 211,294 213,621 213,621 | .oveverreens [ e | e | s 3,430 | 04/25/2035.
36245E AE 8 | GSAMP_06-HE7. .. | 09/25/2019. | SCHEDULED REDEMPTION......... ...174,355 177,886 191,533 10/25/2046.
362334 EC 4 |GSAMP_06-NC1 ... | .. | 09/25/2019. | SCHEDULED REDEMPTION......... [T I . v, 169,581 .182,840 195,201 L0 | 3,951 | 02/25/2036. .
36253G AK 8 |GSMS_14-GC24.........ccovvvvirvrrrcrirerinenns oo | 06/06/2019. [ VAIIOUS.......coouveereerrirerirreririnnins | vevveeerieniesesnseinnns | svesiesiensseninns | cevesssssnessnnees | s | e 2,546,929 | ...ooovvvvrrernne | ereeenn(B.274) | i | e (B274) | i | e | | s | 0 e 56,841 | 09/01/2047. | 1FM...........
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410345 AL 6 |HANESBRANDS INC.....occoovvmiriniiriiieinne .. [09/05/2019. [ VAIIOUS........coevvurrenerrcriererneiinseins | cervveeinennsesseesnees | eerreen. 504,604 | 100 477,000 | oo 467,663 313,322 823 [ [ 823 | s | s 468,995 05/15/2026.
404119 BR 9 |HCAINC .. | 09/27/2019. | Various ...410,725 410,670 02/01/2025.
437084 ET 9 |HEAT_04-6 o .. | 09/25/2019. | SCHEDULED REDEMPTION......... cevernernneesennnsnnns | e 15,309 | 15,309 | i 14,415 | s 14,905 | .o 12/25/2034.
437084 JU 1 |HEAT_05-2......ccccouvun. .. | 09/25/2019. | SCHEDULED REDEMPTION......... | cevevrvrmerrerirnrirncens | cerrerernn 38,699 | ..........38,699 | ...........35,046 | ..o 37,007 | oo 07/25/2035.
437084 MH 6 |HEAT_055.....cccccnvvvnncee. .. | 09/25/2019. | SCHEDULED REDEMPTION......... 11/25/2035.
437084 ND 4 |HEAT_05-6......ccccoeuumneen. .. | 09/25/2019. | SCHEDULED REDEMPTION......... 12/25/2035.
437084 QY 5 |HEAT_05-9 .. | 09/25/2019. | SCHEDULED REDEMPTION......... 04/25/2036.
42770R  AA 8 |HERO_14-1A- ABS.... .. | 09/20/2019. | SCHEDULED REDEMPTION......... cevvnereneesenennnnens | oreeennenen 91,158 | 91,158 | 195,032 | e OATAT | 09/20/2038.
427700  AA 1 |HERO_15-2A- ABS.......cccovvrmrrrmrierirnnens .. | 09/20/2019. | SCHEDULED REDEMPTION......... | seeevremevvmrrnriranins | cerveern.90,086 | ............90,086 | ............92,000 | .cccerirree93,790 | i 09/20/2040.
431475 AD 4 |HILL-ROM HOLDINGS INC........ccoorrrerirnes .. | 09/06/2019. | JP MORGAN SECURITIES LLC..... | cccoovvvrerrerinrrrnnns | cverrenrnc 81,769 | 41,000 | coorrernid1,000 | oo 09/15/2027.
43789A AA 2 |HOF_18-1 .. [ 07/25/2019. [ VariOUS.........oovvvreerieririrciiseinne 2,252,773 2,233,278 2,233,267 | .covvvene 2,233,267 | oo 06/01/2048.
HOOK SUPERX INC GUARANTEED BY C
33632 TW 7 |-ABS .. 109/10/2019. | SCHEDULED REDEMPTION......c.. | coveuervrerirrirseiinnies | vevirnens 186,205 | .......... 186,205 | .......... 186,193 186,658 | .o [ s (G5 RN I (G RN ISR 186,205 01/10/2023.
HUDSON TRANSMISSION PARTNERS
44416* AB 2 |LLC ..108/31/2019. | SCHEDULED REDEMPTION......... | ceovvvrverveieienieiens | v 150,347 | .......... 150,347 | .......... 150,347 50,347 [ s e e | e 0 [ o | s 150,347 05/31/2033.
SUSQUEHANNA FINANCIAL
44963B AE 8 |IHO VERWALTUNGS GMBH...........ccocvenee. D|09/03/2019.|GROUP, LLLP [ | e 200,585 | .......... 200,000 200,000 [ ..o | e | e | e | e (V1 [OUOURPURRIRRTON ISV 200,000 05/15/2027.
46185) AA 6 |IHSFR_18-SFR1-ABS.....ccooeervrerrrrirnirns .. | 09/17/2019. | SCHEDULED REDEMPTION......... X , 811 | 88,811 | oo | eerrneernenirnnins [ ervverneninneens | e [ | e, 88,811 03/17/2037.
456606 HU 9 |INABS_05-C.... .. | 09/25/2019. | SCHEDULED REDEMPTION... 462,129 489,296 10/25/2035.
449934 AD 0 |IQVIAINC .. | 09/12/2019. | BARCLAYS CAPITAL INC 684,955 937,169 10/15/2026.
46642E  AX 4 |JPMBB_14-C21 .. | 08/01/2019. | SCHEDULED REDEMPTION......... . ....16,498 ....16,333 08/01/2047.
46625M AN 9 |JPMCC_01-CIBC.... .. | 09/01/2019. | SCHEDULED REDEMPTION......... | ...26,615 ....13,964 ....26,615 03/01/2033.
46634G  AB 7 |JPMCC_09-IWST....oovvverrrirerrisrirerinninns .. | 09/01/2019. | SCHEDULED REDEMPTION......c.. [ ovvrvrvrvermrreriviinins | evenee 2,000,000 | .......2,000,000 | .......2,257,188 | ........... 2,033,583 | oo | erereene(33,583) | o [ ereeeenn(33,983) [ v | e 2,000,000 12/01/2027.
46635T CG 5 [JPMCC_11-C3.....vvrrieririeeirnerierineenns .. | 09/01/2019. | SCHEDULED REDEMPTION......... ....22,240 02/01/2046.
493268 AW 6 |KSLT_00-A .. | 08/26/2019. | SCHEDULED REDEMPTION......... ....10,950 05/25/2029.
493268 AU 0 |KSLT_99-B. .. | 08/26/2019. | SCHEDULED REDEMPTION......... .170,700 11/25/2036.
542514 KU 7 |LBMLT_05-2 . .. | 09/25/2019. | SCHEDULED REDEMPTION......... cvrenineeenn | 49,089 | 49,089 47,908 | 48,666 04/25/2035.
LEGG MASON MTGE CAPITAL
94978# AT 4 |(WALGREEN)-ABS .. | 09/01/2019. | SCHEDULED REDEMPTION......... 215,416 212,542 210,281 | oo [ | 0 | s 10,101 | 08/01/2027.
HIMCO OPERATIONAL
53079E  AZ 7 |LIBERTY MUTUAL GROUP INC .. | 09/27/2019. | TRANSACTION ctee | e 1,080,537 775,132 TT4534 | .ocivivs | v 306,003 | ....... 306,003 | ........ 43,263 | 05/01/2042.
50212Y AB 0 |LPL HOLDINGS INC wer |+ [09/09/2019. [ VANIOUS.......cvvuvrnrererrcrirerircirseinne ceeeeriseesessennens | eeeineees 153,427 148,673 148,121 | oo | e 5,306 | .oooonees 5,306 | .oovenc 8,235 | 09/15/2025.
525221 EM 5 |LXS_05-7N .. | 09/25/2019. | SCHEDULED REDEMPTION......... 12/25/2035.
57643L JH 0 |MABS_05-HET.....ccoovmmrinrirrrineiinerineiis .. | 09/25/2019. | SCHEDULED REDEMPTION......... 05/25/2035.
KEYBANC CAPITAL MARKETS,
57643L JZ 0 |MABS_05-WF1....ooovoiiirrieierieniineeienes L 107/2512019. [ INC. e | e 9,950,056 | .......9,936,083 | .......9,883,298 | .......... 9,891,033 06/25/2035. | 1FM...........
G5814# AB 0 |MARIBOYLELTD SERIES B.......ccccevvvunee .. | 09/30/2019. | SCHEDULED REDEMPTION.......c. | covvvreverrerrienninens | vrernenens 24,939 | ...........24,939 | ..........24,939 | ..o 24,939 06/30/2031. | 2PL............
G5814# AA 2 |MARIJONE LTD SERIESA.......cccoonvvvenn. .. 1 09/30/2019. | SCHEDULED REDEMPTION......c. | covvrnerrrmrereerneinens | eeereenns 24,939 | ..oi24,939 | 24,939 | e 24,939 06/30/2031. | 2PL............
US BANCORP INVESTMENTS,
573284 AR 7 |MARTIN MARIETTA MATERIALS INC...... .. | 09/16/2019. | INC. (SOOI RO 10,111,526 | ..... 10,095,000 | ..... 10,095,000 | ........ 10,095,000 | ..cvvrevereerreins | eevrneerenineinens | eenrneinennnns | eervrneenennnnens0 e | e 10,095,000 | ...coovverieers | crrns 16,526 | ......... 16,526 |...... 269,401 |05/22/2020. | 2FE............
573284 AU 0 |MARTIN MARIETTA MATERIALS INC...... .. | 08/13/2019. | BARCLAYS CAPITAL INC.............. ceevrerienensnnnens | e 8,610,300 | ....... 8,680,000 | ....... 8,646,033 | ........... 8,646,626 | ......ococvverres | orrinnreen 3T | |37 | | s 8,646,997 | ...cccoovvvrnns | v (36,697) | ........ (36,697) | ....... 245933 | 12/15/2047. | 2FE............
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58772R  AC 8 |MBART_18-1...oiiirineieiieeineiiseiseiis .. 1 09/16/2019. | SCHEDULED REDEMPTION......cc. | ceveurererrneerneiinnees | cevireens 892,749 | .......... 892,749 892,749 892,749 | oo e | e | e | | 892,749 | ..o [ e [ i 0 e 16,379 | 04/15/2021. | 1FE............
585055 BT 2 |MEDTRONICINC... .. 107/12/2019. | TENDER TRANSACTION......ccovvre | covrerrmrrmerierineens | cveens 4,135,017 ..3,553,000 3,725,442 | cooovvverrierinn, (2,820)] ... 23,722,622 | oo | e 412,395 | ....... 412,39 |....... 109,582 | 03/15/2035. | 1FE............
585055 BU 9 |MEDTRONIC INC... . 107/12/2019. | TENDER TRANSACTION. ....cvvere | cervrrrreeiseirneniinnes | cevireens 657,235 ....531,000 ...549,558 549,524 | oo | s (203) 549,321 | .o | e 107,914 | ....... 107,914 | ........ 20,261 | 03/15/2045. | 1FE............
CITIGROUP GLOBAL MARKETS,
58547D AB 5 |MELCO RESORTS FINANCE LTD.. .| D] 07/10/2019. | INC ..200,250 200,250 ..200,241 04/26/2026.
61913P AS 1 |MHL_05-1 .. | 09/25/2019. | SCHEDULED REDEMPTION......... cevvnerineenesnnnnnens | 3,369 | 9,369 | i, 8,725 02/25/2035.
59748T AA 7 |MIDLAND COGENERATION VENTURE LF| .. | 09/15/2019. | SCHEDULED REDEMPTION......... 03/15/2025.
590200 WL 5 [MLMI_O5-WMGC2.......oocovrrrrrrerierirnceienns .. | 09/25/2019. | SCHEDULED REDEMPTION......... . 04/25/2036.
59022H HA 3 |MLMT_05-MKB2 IS.... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 20,806 | .o 09/01/2042.
617451 ER 6 |MSAC_06-HE2 .. | 09/25/2019. | SCHEDULED REDEMPTION... 274,343 .280,305 ..300,034 03/25/2036.
61749H AA 8 |MSAC_06-HES.... .|.. [ 09/25/2019. | SCHEDULED REDEMPTION......... v | oo 461,972 | 100 461,972 | e 428,046 436,529 461,972 04/25/2036.
59166D AA 5 |MST_18-1A .. | 09/01/2019. | SCHEDULED REDEMPTION......... 397,963 .397,910 03/01/2057.
553777 AA 1 |MTS SYSTEMS CORPORATION.... .. |..| 07/16/2019. | WELLS FARGO ADVISORS, LLC.. |... 80,000 | .oovierriiriirireinns 08/15/2027.
65479G AC 3 |NAROT_18-B.....ovrevrrrerirerercereinerierins .. | 09/16/2019. | SCHEDULED REDEMPTION......... 470,119 07/15/2021.
P7077@ AK 0 |NASSAU AIRPORT DEVELOPMENT CO.. | D|09/30/2019. | SCHEDULED REDEMPTION... ....37,500 06/30/2035.
63939E  AB 9 |NAVSL_15-AA ... .. | 09/15/2019. | SCHEDULED REDEMPTION......... rnnn 312,187 .312,245 12/15/2028.
64352V KU 4 |NCHET_05-2... .. | 07/25/2019. [ VariOUS.........vvvvrrerieriirciisinne v | 01,019,720 | 101,019,794 | L 1,019,794 | ........... 1,019,794 | .o, 06/25/2035.
64352V LL 3 |NCHET_05-3... .. | 09/25/2019. | SCHEDULED REDEMPTION......... 250,800 265,885 07/25/2035.
64352V MV 0 |NCHET_05-4 .. [ 07/25/2019. [ VariOUS.........oevvrrierieriericiiseinne v | 02,453,441 | ...2,452,540 | ....... 2,454,073 09/25/2035.
64079* AB 8 |NEPTUNE SNR SECURED NOTES. .. | 09/30/2019. | SCHEDULED REDEMPTION 74,461 06/30/2027.
65536H BE 7 |NHELI_05-HE1 .. | .. | 09/25/2019. | SCHEDULED REDEMPTION 09/25/2035.
NNSA NATIONAL SECURITY CAMPUS
48503T AA 5 |PROJ-ABS .1 09/10/2019. | SCHEDULED REDEMPTION......... [ ooevrrrerrvrrerrnrnrns | wrvrrernnni30,237 | eii000030,237 | 1000 30,237 | v 30,237 | e 12/10/2032.
64830G AB 2 |NRZT_18-1. .. | 09/01/2019. | SCHEDULED REDEMPTION......... cevenernneenennnsnnens | e 28,311 | 25,311 | 025,362 | v 25,360 | ..ooverrcrirns 12/01/2057.
64829X AC 6 |NRZT_18-5. .1 09/01/2019. | SCHEDULED REDEMPTION......... . 526,291 12/01/2057.
64829X AT 9 |NRZT_18-5 .. | 09/01/2019. | SCHEDULED REDEMPTION......... CATANT | BVAT | 81226 | 41,228 | .o 12/01/2057.
67103Q BA 4 |OFSBS_13-5A- AB: C|07/17/2019. | SCHEDULED REDEMPTION... ..145,584 145,584 04/17/2025.
68241F AA 0 |OLCMT_04-C3 . 109/11/2019. | SCHEDULED REDEMPTION......... 424,757 429,745 10/11/2030.
68389F JY 1 |OOMLT_05-5 .. | 09/25/2019. | SCHEDULED REDEMPTION......... 176,641 187,226 12/25/2035.
683715 AB 2 | OPEN TEXT CORPORATION..........ccconun. A|[09/1172019. [ VariOUS........cvvrrerrereriserierierereens 405,702 404,372 06/01/2026.
694308 GM 3 |PACIFIC GAS & ELECTRIC CO. .. | 08/20/2019. | GOLDMAN SACHS & CO LLC....... ceevrernrnneennens | 02,040,488 | ......2,395,000 | .......2,391,599 | ........... 2,392,212 | oo 02/15/2038.
698525 AA 0 |PANOCHE ENERGY CENTER LLC .. | 08/31/2019. | SCHEDULED REDEMPTION... ..185,557 .185,557 07/31/2029.
72650T AA 6 | PLAINS END FINANCING LLC ... | .. | 07/15/2019. | SCHEDULED REDEMPTION......... rerennnn. 135,390 \ 136,905 | oo [ s (1,515) | ... , 135,390 04/15/2028.
72756# AA 9 |PLASTIC COMPONENTS INC........ccccounen. oo [ 0812712019 [ VAIIOUS.......voveereeerirerierierirneeins | seerserisessesseeeseens | cveeees 1,003,403 | .......... 993,403 | .......... 973,995 973,116 | oo | e 14,604 | ..o | e 14,604 | ..o | e 993,403 09/01/2024.
US BANCORP INVESTMENTS,
69353R FD 5 |PNC BANK NATIONAL ASSOCIATION..... .. | 09/16/2019. | INC. 05/19/2020.
70069F AY 3 |PPSI_04-WCW2........ccoooririrririnirreriens .. | 09/25/2019. | SCHEDULED REDEMPTION......... 10/25/2034.
70069F KF 3 |PPSI_05-WCW1.....oooorireieirerineisenies .. | 09/25/2019. | SCHEDULED REDEMPTION......... 09/25/2035.
70069F LW 5 |PPSI_05-WCW3 .. | 07/25/2019. [ VArIOUS........coeveureeerierirecirceieiane ceeveriseenesinnnens | e 2,213,636 | .......2,214,995 | ....... 2,217,072 | v 2,217,086 08/25/2035.
70069F HV 2 |PPSI_05-WHQ2 .. | 09/25/2019. | SCHEDULED REDEMPTION......... ceeeeriseesessennens | eeeseees 213,606 81,619 .183,155 213,606 05/25/2035.
70069F MS 3 |PPSI_05-WHQ4 .. | 07/25/2019. [ VArIOUS........coevverveerierireiceieiane cevrerineenesnsrens | e 6,618,788 | .......6,618,538 | .......6,618,538 | ........... 6,618,538 ...6,618,538 09/25/2035.
69700L AA 9 |PSTAT_18-3A-ABS... .| 08/15/2019. | SCHEDULED REDEMPTION......... ceeeerineesesnsennens | e 319,858 .319,858 319,858 08/15/2026.
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76112B LI 7 |RAMP_05-RS3.....cccoviiiiriciieiseieiis .. | 09/25/2019. | SCHEDULED REDEMPTION......... | ceveervrnerreeencrnnees | verrrerrnn 18,665 | i 18,665 | oo 17,600 | oo 18,510 | .o 03/25/2035.
76112B 2D 1 |RAMP_06-RS2.... .|.. [ 09/25/2019. | SCHEDULED REDEMPTION......... ceevnerrnrenneensnenens | crerennen 89,080 | 45,030 | 40,260 | e 40,641 | .o 03/25/2036.
76112B  Z3 7 |RAMP_06-RZ1.... ... | .. | 09/25/2019. | SCHEDULED REDEMPTION......... .196,455 . L0 | 4,562 | 03/25/2036.
75156X AC 5 |RAMP_0B-RZA..........cccovvvmirrmrrrcrierirennns .. | 09/25/2019. | SCHEDULED REDEMPTION......... 409,254 , J940 | oo [ e 194 | i e | 0| 8,719 | 10/25/2036.
76110W G3 4 |RASC_04-KS10... .. [ 07/25/2019. [ VariOUS.........oovvvrrierierirriciiseinae v | oo 771,604 | ... 4,767,736 | ......4,767,736 | ........... 4,767,736 11/25/2034.
753910 AD 0 |RASC_05-KS12... .. | 09/25/2019. | SCHEDULED REDEMPTION......... 245,343 .258,614 01/25/2036.
76110W 3T 1 |RASC_05-KS8. .. | 09/25/2019. | SCHEDULED REDEMPTION......... 218,589 233,832 08/25/2035.
76113A AG 6 |RASC_06-KS1. .. | .. | 09/25/2019. | SCHEDULED REDEMPTION......... cevvrerinnresenensninens | e 34,976 | i 34,976 | 31,303 | oo 33,546 02/25/2036.
75406E AD 3 |RASC_06-KS4........coovomrirrrierirerierirninns .. | 09/25/2019. | SCHEDULED REDEMPTION......... | cevevrvermrrrerrneirenies | covrrreeerenn 8,852 | 8,452 | i 7971 | oo 8,285 06/25/2036.
75406W  AD 3 [RASC_06-KSB........coorvererrererirceririnirins .. | 09/25/2019. | SCHEDULED REDEMPTION......... | cevvereveererneenerienens | verernenid8,350 | 145,350 | oo 40,163 | ..ooovcrires 42,325 08/25/2036.
ROYAL BANK OF CANADA (NEW YORK
780120 GD 1 [BRA .. | 09/16/2019. | RBC CAPITAL MARKETS, LLC...... 09/20/2019.
81375W  GU 4 [SABR_05-OP2......covvviriiirrrineirciinnins .. | 09/25/2019. | SCHEDULED REDEMPTION......... 10/25/2035.
81376E AC 9 |SABR_06-NC2.... .. | 09/25/2019. | SCHEDULED REDEMPTION......... 03/25/2036.
81375W JF 4 [SABR_06-OP1 .. | 07/25/2019. | SCHEDULED REDEMPTION... 10/25/2035.
86358E RB 4 |SAIL_05-2 .. | 07/25/2019. [ VarIOUS........couevrmrvaerierirecercriseinne 03/25/2035.
86358E WC 6 |SAIL_05-7....oocrmiieriririneiiniinns .. | 09/25/2019. | SCHEDULED REDEMPTION......... 08/25/2035.
86358E XP 6 |SAIL_05-8......cccorvrrirririeirerinne .. | 07/25/2019. [ VarIOUS.......coorvverenerierirerireersiinne 10/25/2035.
86358E UV 6 |SAIL_05-HE1.. .. | 09/25/2019. | SCHEDULED REDEMPTION......... 07/25/2035.
86359A PY 3 |SASC_03-BC2. .. | 09/25/2019. | SCHEDULED REDEMPTION... . 02/25/2033.
863590 AE 9 |SASC_06-OPT1.. ... | .. | 09/25/2019. | SCHEDULED REDEMPTION......... | . ....34,194 04/25/2036.
80556X AA 5 | SAST_06-2 .. | 09/25/2019. | SCHEDULED REDEMPTION......... .116,033 09/25/2036.
CREDIT SUISSE SECURITIES
84762L AV 7 |SB/RHHOLDINGS LLC . 109/11/2019. | (USA) LLC 10/01/2029.
L8038* AA 4 |SBM BALEIA AZUL SARL... 09/15/2019. | SCHEDULED REDEMPTION......... . 09/15/2027.
35563P HH 5 |SCRT_18-4. .. | 09/01/2019. | SCHEDULED REDEMPTION......... ...18,851 03/01/2058.
81745D AE 1 |SEMT_13-9. .. | 09/01/2019. | SCHEDULED REDEMPTION... ..110,651 07/01/2043.
81746N CB 2 |SEMT_16-3 .. | 09/01/2019. | SCHEDULED REDEMPTION......... 11/01/2046.
81746N CC 0 [SEMT_16-3 .. | 09/01/2019. | SCHEDULED REDEMPTION......... 11/01/2046.
81746Q CB 5 |SEMT_18-2 .. | 09/01/2019. | SCHEDULED REDEMPTION......... . 02/01/2048.
81746Q CC 3 |SEMT_18-2 .. | 09/01/2019. | SCHEDULED REDEMPTION......... ..10,271 . | . . 02/01/2048.
82967N AU 2 [SIRIUS XM RADIO INC... .. | 09/23/2019. | Various..... ..636,470 .232,506 . . . . ..621,848 04/15/2025.
78443C CL 6 |SLMA_06-A .. | 09/16/2019. | SCHEDULED REDEMPTION......... v 173,147 .160,368 173,147 06/15/2039.
78443C CY 8 |SLMA_06-BW, .. |.. | 09/16/2019. | SCHEDULED REDEMPTION......... ceeeteriseeseesennens | e 451,043 | ........ 430,577 451,043 12/15/2039.
83609G AQ 8 |SNDPT_15-2A - AB! .. | C|07/16/2019. | CALL TRANSACTION.......c.oevvrnecn OO I 3,600,000 | .......3,600,000 | .......3,588,660 | ........... 3,589,218 | ..o | v 3,053 |... . ceeeennnn 3,592,271 07/20/2027.
R8047# AA 3 |SOLVEIG GAS NORWAY AS.......cccoocvuer D| 08/08/2019. | CALL TRANSACTION........ccommveens [ rormrrrmerrnnirncenneninns | eveens 5,778,600 | ....... 5,778,600 | .......5,778,600 | ........... 5,778,800 | .vvoeveecrircine [ ceverineireninees | cerereeieninees | vereeeeeeenenens 0 { o | s 5,778,600 12/30/2027.
SOUTH CAROLINA ELECTRIC & GAS
837004 CM 0 |COMP .. 109/13/2019. | TENDER TRANSACTION......ccovere | cerrrrrmerrnerieeineens | cvvens 5,157,450 | ...... 4,500,000 | ....... 4,512,929 | ..o 4,512,549 | ..ooviviies [ e (U455) ) FSTSRURRORN ESURPURRORON 1 £:1:) I ISSSOURTORTORTO ISV 4511794 | o | 645,656 | ....... 645,656 |....... 205,062 | 08/15/2028.
84519# AD 6 |SOUTHWEST POWER POOL INC.. .. | 09/30/2019. | SCHEDULED REDEMPTION......... ceevnernresneennnnens | e 23,580 | i 23,580 | 1oirnnnn25,018 | o 24,835 | ..o 12/30/2042.
84519# AG 9 |SOUTHWEST POWER POOL INC.. .. |.. 1 09/30/2019. | SCHEDULED REDEMPTION......... .125,000 rerennn2,031 | 09/30/2024.
84861A  AA 7 |SPMF_14-3A ..ot .. 1 09/01/2019. | SCHEDULED REDEMPTION......... | covorvererrerirerereens 29,001,310 ....2,698,496 | 03/01/2042.
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84861C AF 2 | SPMF_17-1. i .. | 09/01/2019. | SCHEDULED REDEMPTION......... | coveerererrmseirnerinnens | eevee 10,615,000 | .....10,615,000 | ..... 10,614,540 | ......... 10,614,619 | .o | e8| |38 | i | i 10,615,000 | ..ovovvvrcis [ e | e 0 [ 844,840 |12/01/2047. | 2FE............
85208N AA 8 [SPRINT SPECTRUM CO I/ Il /lll/ LLC....... .. | 09/20/2019. | SCHEDULED REDEMPTION......... RO I 184,750 | .........184,750 | .......... 185,665 185,276 184,750 | oo | e | e 0 | e 4,656 | 09/20/2021. | 2FE............
858119 BF 6 |STEELDYNAMICS INC....cooovvvriririiriinnns .. [ 07/1212019. [ VariOUS.......ccoeevreericrieisciiseinae ,002,105 920,118 792,259 922,291 | .o | 079,814 | 79,814 | L. 27,827 |12/15/2026. | 3FE............
STONEHENGE CAPITAL FUND
86203# AA 8 |CONNECTICU .. | 09/15/2019. | SCHEDULED REDEMPTION... 721 12/15/2025.
84751P  GZ 6 |SURF_05-BC3......ccovvvmerierierirrcersninirins .. | 09/25/2019. | SCHEDULED REDEMPTION ....18,282 06/25/2036.
83611M EA 2 |SVHE_05-DO1.... .. | 09/25/2019. | SCHEDULED REDEMPTION 225,549 el . . 05/25/2035.
83611M DH 8 |SVHE_05-OPT1.. .. | 09/25/2019. | SCHEDULED REDEMPTION......... | ceceeevrereereneesnens | verreneenc 70,919 | 070,919 | i 81,877 | i 64,964 , e | 5, .10, . , 06/25/2035.
83612M AE 7 |SVHE_06-WF2.... .. | 09/25/2019. | SCHEDULED REDEMPTION 154,688 156,379 12/25/2036.
89238T AC 7 |TAOT_18-B . 109/16/2019. | SCHEDULED REDEMPTION 440,328 440,328 03/15/2021.
STIFEL, NICOLAUS & COMPANY
878742 AS 4 |TECK RESOURCES LTD A | 09/04/2019. | INCORPOR ..810,767 809,365 807,767 806,507 | ..ocvvvrrrvens | verrennh,260 | ... 4,260 | ... 46,863 | 08/15/2040.
879369 AE 6 | TELEFLEX INCORPORATED. .. [ 09/03/2019. | VAIIOUS........courvermrrerrrierrinriinnas cevvee. 405,146 384,062 .383,696 383,628 | ..o | 021,519 | 21,519 | e, 14,141 | 06/01/2026.
87264A AU 9 |T-MOBILE USAINC.....cocovvrumieririricirinnnns .. | 08/27/2019. | TD SECURITIES (USA) LLC.......... e | e 274,230 . 254,738 .255,460 256,136 | ..cooovvvirerrs | e 18,094 | ... 18,094 | .o 12,804 | 02/01/2026.
89173F AA 8 |TPMT_17-1 .. [ 07/25/2019. [ VariOUS.........oevvrrerrierieiciisinne v | 008,852,726 | .......8,814,474 | ... 8,605,131 | ........... 8,609,524 | .....coovvvinnnns e 8,827,795 | s | 224,931 | L....224931 | ... 157,836 | 10/01/2056.
89307# AA 7 |TRANS BAY CABLE LLC......ccccoovvrvrrcrrrns .. | 09/30/2019. | SCHEDULED REDEMPTION........ | ceveuevrrerirneernerinnens | vevereens 114,840 | .......e. 114,840 | ......e. 114,840 J14840 | oo [ | e | e | | 114,840 | oo 0. 2,524 | 06/30/2047.
90139P AB 5 |TWIN BROOK | - ONSHORE - ABS........... oo | 09/26/2019. [ VAIIOUS......vvvrverirrireririseierissinsirens [ reererissisnssssissnnins | eveee 1,702,370 | ....... 1,702,370 | ....... 1,702,370 04/25/2024.
90139Q AB 3 | TWIN BROOK Il - OFFSHORE - ABS........ .. | 09/26/2019. | Various [SSTTTRRRRROT I 1,603,912 | ....... 1,603,912 | ....... 1,603,912 04/25/2024.
73019 AA 0 |UNION PACIFIC RR 2012-A... .. | 09/13/2019. | SCHEDULED REDEMPTION......... ...189,803 .189,803 189,803 09/13/2027.
73019# AB 8 |UNION PACIFIC RR 2012-B... ... | .| 09/13/2019. | SCHEDULED REDEMPTION......... ceennnn. 196,947 .196,947 | 196,947 09/13/2027. .
73019 AC 6 |UNION PACIFIC RR 2012-C.......cecrvrrrnnee .| 09/13/2019. | SCHEDULED REDEMPTION......... [ cooverervrvvernrveiinis | e 179,905 | ...t 179,905 | oo 179,905 79,905 | o | v [ e | e 0 [ e | e 179,905 09/13/2027. | 1.cvvvrvires
UNITED RENTALS (NORTH AMERICA)
911365 BE 3 |INC .. | 07/09/2019. | BARCLAYS CAPITAL INC.....ooovvvres [ ovrrrrrrrinnrrerinninns | v 378,963 | .......... 355,000 381,181 377,210 (2,191) | oo v (2,191) | v | e YA N0 70 I R I 3,943 | ... 3,943 | ... 17,148 | 09/15/2026. | 3FE............
91803* AP 3 |UTILITIES INC COLLATERAL TRST NOTE] .. | 07/19/2019. | SCHEDULED REDEMPTION......... | covevernrernmrimninenins | cevnniene 750,000 | .......... 750,000 | .......... 750,000 750,000 | oo [ | e | e (V18 [UPOOPPOROOTON ISV 750,000 | .oovveerivens [ v | e 0 et 49,350 |07/21/2036. | 2................
VERIZON CORPORATE SERVICES
91845# AA 2 |GROUPI .. | 09/15/2019. | SCHEDULED REDEMPTION......... [ vvverevrmrvriieirerinnes | crrvrernenns 29,654 | .o 29,654 | v 29,654 | ....ccocovennee. 29,654 | ..o [ e [ | e 0 [ oo | e 29,654 | .o [ e | e (V1 IR 817 | 05/15/2035. | 2.......c0ocveree
VICTORIA POWER NETWORKS
Q9396# AD 3 |(FINANCE) D 08/25/2019. [ MATURED........ooovirriernnireinrinnes | ceervrrnsisissnisennninns | cvreees 7,000,000 | ....... 7,000,000 | ....... 7,000,000 | ........... 7,000,000 [ ..ooveiereviinies | e e | e 0 [ o | e 7,000,000 | ..coievreirens | e | v 0 [ 176,890 | 08/25/2019. [1......cvvvreree
VIRGINIA INTERNATIONAL GATEWAY
92783# AA 4 |INC .. | 09/30/2019. | SCHEDULED REDEMPTION......... | coeorvernrrierirerirens 8,997 | ........ 8,997 8,997 | oo 8,997 | oo [ e | e | s 0 [ oo | e 8,997 | oo | e | s (U [T 265 | 06/30/2030. | 1FE............
WALGREEN LEASE PASS THRU TR
93145# 5 12011 -ABS .. | 09/25/2019. | SCHEDULED REDEMPTION......c. | covvvreverrerrveerinens | v 50,855 | ...cooone. 50,855 | ..cvvonees 50,855 | .ooovrierianes 50,855 | ..o [ e | e | e 0 { o | errerirnerennD0,855 [ i [ | 0 [ s 1,877 [12/25/2036. | 2................
92922F 4R 6 |WAMU_05-ART3......covmirimrirrererirscirnni .. | 09/25/2019. | SCHEDULED REDEMPTION......cc. | ceveurererrrnrirnerinnees | cevereens 543,073 | ... 543,073 | ......... 493,767 505,029 | .o | e 38,044 | .o [ e 38,044 | oo | e BA3,073 | s [ s | 0 [ 13,069 | 10/25/2045.
92922F 4S 4 |WAMU_05-AR13 .. | 09/25/2019. | SCHEDULED REDEMPTION......... 2196 [ | 88,928 [ [ | evrienn0 | 1,311 | 10/25/2045.
92925C BD 3 |WAMU_05-AR19 ...| .. | 09/25/2019. | SCHEDULED REDEMPTION......... | . . . . 4,539 [ | e D454 | e | 0| 1,272 | 12/25/2045.
92922F U5 5 |WAMU_05-ARI.......cooomurirmrirririeiriinirins .. | 09/25/2019. | SCHEDULED REDEMPTION.......c. | covvereverrerrveerinens | e 81,053 | ..ot 81,053 | oo 71,428 | oo T1A8T | s | e 9,572 | oo | s 9,572 | oo | 81,003 | s [ | 0 [ 1,941 | 07/25/2045.
WELLS FARGO BANK NW (CVS 02 CTL)
126650 AY 6 [S-ABS .. | 09/10/2019. | SCHEDULED REDEMPTION......... ceevrerineeesesensnnens | e 149,789 | 149,789 | L 149,789 149,789 10/10/2027.
95058X AG 3 |WEN_19-1A.... .1 09/15/2019. | SCHEDULED REDEMPTION... 22,500 06/15/2049.
CITIGROUP GLOBAL MARKETS,
961214 EF 6 |WESTPAC BANKING CORP... D|07/26/2019.]INC | | e 3,771,819 | ....... 3,695,000 | ....... 3,695,000 | .vourerrereninrireni | s | ceeesenneninnnnes | evsnrnninennns | evnnesennenieenQ e | 003,895,000 | i | e 76,819 | ......... 76,819 | ......... 2,531 | 07/24/2034.
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1 2 3 4 5 6 7 8 9 10 Change in Book/Adjusted Carrying Value 16 17 18 19 20 21 22
11 12 13 14 15
NAIC
F Current Designation
o Year's Foreign Bond Interest and Admini-
r Unrealized Current | Other-Than- Total Foreign Exchange | Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted Gain Realized Total Gain Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B/A.C.V. | Changein | Carrying Value at | (Loss)on | Gain (Loss)| (Loss)on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJA.CV. Disposal Date | Disposal | on Disposal | Disposal During Year Date Indicator (a)
94981P A 9 |WFHET_05-2....oiiiiiierirrineeiseiseiinsis .. | 07/25/2019. | BARCLAYS CAPITAL INC......oovvoes | cevrrrvmeinerineeiineins | cvene 1,700,863 | ....... 1,700,000 | ....... 1,701,063 | ........... 1,701,072 [ v | e (V2 ) N I (V2 ) RN IS 1,700,852 | ..o [ o 12 | v 12 | s 34,656 |03/25/2035. | 1FM...........
98162C AC 5 |WOLS_18-B.....vverriicrieirerireriecereeens .. | 09/16/2019. | SCHEDULED REDEMPTION......... | ceveurvrrererrerncrinnins | vevereens 567,273 | oo 567,273 567,273 BB7,273 | oo [ | e | e (V10 [OPOORPORURRTON ISV 567,273 | oo [ v | e 0 e 10,791 | 06/15/2021. | 1FE............
DEUTSCHE BANK SECURITIES
98212B AJ 2 |WPXENERGY INC .. 109/10/2019. | INC ...87,109 87,000 | .vouveerrrerirererneen [ erveerrrineninenes | cevenreseniiennnes | evverennrnenines | evnvnenernennen0 [ | 87,000 | [, 109 | oo 109 | oo 10/15/2027.
988498 AL 5 | YUM!BRANDS INC.... ... |..109/06/2019. | WELLS FARGO ADVISORS, LLC.. | ... 100,205 98,000 2,205 2,205 | oo 01/15/2030.
3899999. Total - Bonds - Industrial and MisCEllanOUS............cciiiiriiiniinns corvnsiicrississseens ..|....228,557,399 ....225,339,038 | .......212,001,457 | ..o 0 .2,479,382 |..... 2,479,382 | ....8,626,849 XXX
Bonds - Hybrid Securities
G07980 AF 5 |BARCLAYS BANKPLC.......cocoververvirirnns D| 09/13/2019. | IMPERIAL CAPITAL LLC......ovvvvees [ correremeererinerirenis | v 16,743,750 | ..... 23,500,000 | ..... 17,419,375 | oo [ e | 9,429 | s | rreeeen89,429 | s | v 17,468,804 | ................ ...(725,054) | ...... (725,054) | ....... 197,496 | 01/01/9999. | 3FE............
G07980 AH 1 |BARCLAYS BANKPLC.......cccoouvuriiriis D 09/20/2019. | IMPERIAL CAPITAL LLC......coocooovee | covvmnninsniinniicnnns | v 7,200,000 | ..... 10,000,000 | ....... 7,454,000 | .o [ | 22,164 | i [ 22,164 | i [ s 7,476,164 ...(276,164) | ...... (276,164) | ....... 165,382 | 01/01/9999. | 3FE............
4899999. Total - BONdS - Hybrid SECUMHIES...........ovveeeeveescsies s esisiies emvsiiesssiesssssssssssssssssssessssess s ssess s ssssssssesssssnsssnnnnes | eeves 23,943,750 | ..... 33,500,000 4,873,375 | oo 0 0| 71593 | 0 | 71,593 [0 | s 24,944,968 .(1,001,218) | ...(1,001,218) | ....... 362,878 XXX XXX
Bonds - Bank Loans
C6901L  AE 7 [1011778 BC UNLIMITED LIABILITY CO.... [A|09/13/2019. | SINKING FUND TRANSACTION.... | ccccorevercrrrrvnerrrens | wrveerenens 15,281 | oo 15,281 | covveren 15,281 | 1overeeecrinernerienes | crireeerncennnines | eoveenssinsenenis | eensenesinnns | seeeesssinenid [V IO ISR 15,281 | oo (U [ 02/17/2024. | 3FE............
AMERICAN AXLE AND
02406M AP 2 | MANUFACTURING IN .. | 08/14/2019. [ VArIOUS........couevrmrveerirerirererceineinne 599,829 596,103 | covvcervrrreries [ | e | e | e [ 596,103 | s | 100.(10,493) | .......(10,493) | ........ 19,951 | 03/08/2024. | 3FE............
BHM20E EN 8 |BERRY GLOBAL GROUPINC................... .. 1 09/30/2019. | SINKING FUND TRANSACTION....| ... 1,075 | oo 0 [ovrreveenie | vrnreieieeeenn0 e | e 075 | L3 |3 6 | 05/16/2026. | 3FE............
15670B  AB 8 |CENTURYLINKINC......cccomvrvmerireriracerinens .. | 09/30/2019. | SINKING FUND TRANSACTION.... | cccevvvrevererincernnens | ovvrrernen 1,844 | i 1,844 | e, 1,830 | oo 1,205 [ o | e 1 | e | e e [ 1831 | | 13 | i 13 | s 48 | 01/31/2025. | 3FE............
MCDERMOTT TECHNOLOGY
58004G AB 4 |AMERICAS INC o+ [ 09/30/2019. [ VAIIOUS.......coouvenrveerierirerereninnine | cervnersersesisseeinnees | vevereeens 214,760 | .......... 368,991 | .......... 370,368 368,587 | oo [ e (G165 N I (G165 N ISR 368,966 |.....ccoovrne ..(128,144) | ...... (128,144) | ........ 21,724 | 03/27/2025. | 4FE............
MGM GROWTH PROPERTIES
55303K AC 7 |OPERATING PA .. | 09/30/2019. | SINKING FUND TRANSACTION.... | cccouvvvuerrermrcennenns | overeeiinnns 1,297 | oo 1,297 | oo 1,294 | s 1,294 | o | v (V1 PRI IR (V1 RO ISP 1,295 | v [ e KT I K 44 | 03/16/2025. | 3FE............
NAVISTAR INTERNATIONAL
63937Y AE 1 |CORPORATION .. 1 07/31/2019. | SINKING FUND TRANSACTION.... | ceveuvvvrevrrerirrennens | wverierinnes 2,086 | ..ovrernene 2,086 | ..ovrernens 2,076 | oo 2,077 | oo | e, 1 | e | e | s | e 2,078 | oo | e 8 | s L 84 | 11/02/2024. | 3FE............
70215E AN 3 |PARTY CITY HOLDINGS INC .. | 09/30/2019. | SINKING FUND TRANSACTION..... [ c.corevrrvreriniernnes | crrrireras 42,470 | oo 42,470 | oo A2,470 | oo | e v | e | e [ | 2870 | [ | e (V1 1,051 | 08/19/2022. | 3FE............
85208E AB 6 | SPRINT COMMUNICATIONS INC.. .. | 09/30/2019. | SINKING FUND TRANSACTION....| ... 2,230 | ........ 2,230 2,225 | oo < TR R 1. | 9 9 .. 83 | 02/02/2024. | 3FE............
78466D BF 0 [SS&C TECHNOLOGIESINC.......ccoervvnnne. .. 1 09/30/2019. | SINKING FUND TRANSACTION. .. | ovorevereirernrrnniinins | evvnrerenines 2431 [ i 2,431 2418 | .o T i | i L RN [PRRon 2,419 | 1 11 ].. 39 | 04/16/2025. [ 3FE............
8299999. Total - Bonds - Bank Loans s 869,086 | ....... 1,033,810 | ....... 1,038,865 .971,009 0 oo BTD | 0 [ BT |0 [ 1,033,739 | oo 0 ]...(138,591) | ...... (138,591) ] ........ 43,031 XXX XXX
8399997. Total - Bonds - Part4.........ccoevevinnnenne . ...398,141,566 |....396,552,803 |....390,756,426 | ....... 276,541,598 | ..o 0 .268,553 | ........ (6,443)] ....... 391,230,870 | ..... (6,194)] ..6,916,890 |..... 6,910,696 |..11,706,179 XXX XXX
8399999. TOHBI = BOMAS. ettt kR ....398,141,566 | ....396,552,803 | ....390,756,426 | ....... 276,541,598 | ....oovvnnnnnad 0].....268,553 | ..o | i 268,553 | ......... (6,443)] ....... 391,230,870 | ..... (6,194) | ..6,916,890 |..... 6,910,696 |..11,706,179 XXX XXX
Preferred Stocks - Industrial and Miscellaneous
HIMCO OPERATIONAL
84748 10 1 |SPECIALTY BRANDS HOLDINGS LLC..... .| 08/30/2019. | TRANSACTION | ... 4,946,181 | oo | e T.00 [ | s e | e | e | e 0 [ e | e | e 0 [ XXX PGA............
HIMCO OPERATIONAL
84748* 11 9 |SPECIALTY BRANDS HOLDINGS LLC..... .. | 08/30/2019. | TRANSACTION | . 3,288.945 (O XXX PBA............
HIMCO OPERATIONAL
84748* 12 7 |SPECIALTY BRANDS HOLDINGS LLC..... .. | 08/30/2019. | TRANSACTION | . 4,285.718 | ..o | e 1.00 [ oo | e || e | e | s 0 [ o | e | s (U XXX P6.....ccvvne
TAILWIND CUMMING HOLDING HIMCO OPERATIONAL
87403# 12 2 |CORPORATI .| 09/30/2019. [TRANSACTION | .. 5,032,970 | .......... 251,649 | .o 1.00 251,649 251,649 | [ | | 0 251,649 | .o [ [0 [ (93,432) XXX RP5GIV.....
8499999, Total - Preferred Stocks - Industrial and MiSCEIIANEOUS................ «ocuevieveveiiieieiceieecceeeeet e 251,649 XXX 251,649 .251,649 0 0 0 0 251,649 | ...ooo0 |0 | 0 | (93,432) XXX XXX
8999997. Total - Preferred Stocks - Part 4 251,649 XXX 251,649 .251,649 0 0 0 0 251,649 | o0 [0 0 | (93,432) XXX XXX
8999999. Total - Preferred Stock 251,649 XXX 251,649 .251,649 0 0 0 0 251,649 | i |0 0 ] (93,432) XXX XXX

C on Stocks - Parent, Subsidiaries and Affiliates
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NAIC
F Current Designation
o Year's Foreign Bond Interest and Admini-
r Unrealized Current | Other-Than- Total Foreign Exchange | Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange | Book/Adjusted Gain Realized Total Gain Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B/A.C.V. | Changein | Carrying Value at | (Loss)on | Gain (Loss)| (Loss)on Received Maturity Market
CUSIP Identification Description n Date Name of Purchaser Shares of Stock | Consideration Par Value Actual Cost Carrying Value | (Decrease) | /Accretion | Recognized| (11+12-13) BJA.CV. Disposal Date | Disposal | on Disposal | Disposal During Year Date Indicator (a)
TALCOTT RESOLUTION LIFE &

45069% 10 9 | ANNUITY INSURANCE COMPANY . 109/17/2019. | DIRECT WITH INSURER.......c.c.cc0 .[....141,822,891 XXX 141,833,891 | [ | s |0 | | o 141,833,891 108,166,109 XXX [
9199999. Total - Common Stocks - Parent, Subsidiaries and Affiliates........ .....ccoocniiiiena: ....141,822,891 XXX 141,833,891 | s 0 0 | |0 | i |0 | 141,833,891 108,166,109 XXX XXX
Common Stocks - Mutual Funds

41664R 37 4 |HARTFORD AARPBLD RETIRCLY........ | .. | 09/20/2019. | DIVIDEND REINVESTMENT.......... | ....1,869,657.522 | ..... 17,207,034 XXX | 16,481,857 15,016,319 | ..... 547,354 . 16,481,857 | ..o | ot 725177 | ....... 725177 |....... 918,178 XXX ..
9299999. Total - COMMON StOCkS = MUUI FUNGS. ......couveriiesiiiiniisiiiniiiins oeriisisssns s et sesnns | ceees 17,207,034 XXX | . 16,481,857 | ......... 15,016,319 | ...... 547,354 | .0 |0 | 547,354 |0 | 16,481,857 | ..ooooeeen0 [ oo 725177 | ....... 725177 |...... 918,178 XXX XXX
9799997. Total - Common Stocks - Part 4. ....159,029,925 XXX ..158,315,748 | ......... 15,016,319 | ..... 547,354 | .0 |0 | 547,354 |0 ] 158,315,748 | ..........0 | ... 725177 | ....... 725,177 | 109,084,287 XXX XXX
9799999. Total - Common Stocks.........ccvuwenes ....159,029,925 XXX ...168,315,748 | ......... 15,016,319 | ...... 547,354 | .0 |0 ] 547,354 |0 | s 158,315,748 0 725177 | ....... 725,177 | 109,084,287 XXX XXX
9899999, Total - Preferred and Common Stocks............cccvieivieirrisrnrnnnes ....159,281,573 XXX ....158,567,396 | ......... 15,267,968 | ...... 547,354 | o0 | 0 | 547,354 | ... 0. 158,567,396 | ............. 0]... 725177 | ...... 725,177 | 108,990,855 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks.. ....557,423,139 XXX ...549,323,822 | ....... 291,809,566 | ...... 547,354 | ......268,553 | .......c.e.0 | v 815,907 |......... (6,443)] ....... 549,798,266 | ..... (6,194) | ..7,642,067 |..... 7,635,873 | 120,697,034 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 1.
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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 Adjustm
Initial Cost of | Initial Cost of| Current entto Hedge
Type(s) Strike Price, | Undiscounted | Undiscounte C Unrealized | Total Foreign| Year's | Carrying Credit | Effectiveness
Schedule| of Date of Rate of Index Premium d Premium o} Valuation Exchange | (Amortizati | Value of Quality of | at Inception
Description of Iltem(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 Change in on)/ Hedged| Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) | BJA.CV. | Accretion | Items Exposure Entity end (b)
Purchased Options - Hedging Other - Call Options and Warrants
JP MORGAN
SWPTN: 15Y RTR 3ML(3.08%) 02/28/28............ | VAGLB Hedge - GMWB Derivatives... . | CHASE BANK THBGLXDRUGQFU57RNEY7. |02/27/2018|02/28/2028 | ... ....10,000,000 .725,000 845,710 11,845,710 | ......986,450 4
JP MORGAN
SWPTN: 20Y RTR 3ML(3.04%) 02/28/28............ | VAGLB Hedge - GMWB Derivatives...................cuurewerernns N/A......... A CHASE BANK THBGLXDRUGQFUS7RNEY7. |02/27/2018|02/28/2028 | ...........ccv... 425,000,000 {3.05..cccrvucerrrrs | correrns 439,000 | covvvvvrrrrrrerereees [ crvveriverinseneenienens reeee 1,154,000 | .o | e 1,154,000 | ......632,835 | ....occcccverrnnns 4
JP MORGAN
SWPTN: 10Y RTR 3ML(3.21%) 02/27/25............ | VAGLB Hedge - GMWB Derivatives..........c..cccceverscrines NA......... A CHASE BANK TH6GLXDRUGQFU57RNEYT7. |02/27/2018 |02/27/2025| ........vvvcce. .....5,000,000 |3.21 285,000 | .eovvevereresrenne [ wrvvreessnniereneees | soiieenes 719,290 | oo | v 719,290 | .......391,065 | .ocoovvviirrrrres 4
JP MORGAN
SWPTN: 15Y RTR 3ML(3.19%) 02/27/25............ | VAGLB Hedge - GMWB Derivatives...................cuuruwerernns N/A......... A CHASE BANK THBGLXDRUGQFUS7RNEY7. |02/27/2018|02/27/2025 | ......ccvvevevene ....20,000,000 {3.19..ccocvevvrvreees | e 1,499,000 | covvvevvrererererenes [ wevrevreesennenennnenens 003,936,700 | ... | oo 3,936,700 | ...2,192,300 | .coovvrrrrrcererrcne 4
JP MORGAN
SWPTN: 20Y RTR 3ML(3.07%) 02/27/25............ | VAGLB Hedge - GMWB Derivatives..........c..ccccerersciines N/A......... A CHASE BANK TH6GLXDRUGQFU57RNEY7. |02/27/2018 |02/27/2025| .......cvvvcce. 105,000,000 [3.08..ccccucrvvvernrs | v 428,000 | cooovvvvevrrrreees | oo 1,176,350 | o | v 1,176,350 | ......674,695 | ...ccovrvrrcrirrns 4
CMS IDX CALL @ 50BP 03/19/21 Bond Portfolio D PART 1[E......... CITIBANK, N.A..... E570DZWZ7FF32TWEFATS... [02/05/2019(03/19/2021 | .....cvvvvvvrvers 1,000,000,000 | 0.50.....ccccvveveres | worererrrrrerenreenreres | ceveed 600,000 [ ..eoorevereremermrmnenes | e 176,000 | ... | coverenene 176,000 |...... (CZX0[1[0) N I [ESSSSRSINY ISR SSRIRION B 100/100........
JP MORGAN
CMS IDX CALL @ 50BP 03/19/21 Bond Portfolio DPART1 . | CHASE BANK THBGLXDRUGQFU57RNEY7. |02/12/2019|03/19/2021] ... ..11,000,000,000 |0.50........cccevemes | wovvrerrrrrenrrnrennenns | 20000:630,000 [ oo | v 189,000 | ... | oo 189,000 |..... (441,000) | ... 100/100........
CMS IDX CALL @ 50BP 03/19/21. VAGLB Hedge - CITIBANK, N.A..... E570DZWZ7FF32TWEFATS... |03/22/2019|03/19/2021 ..1,000,000,000 251,000 | ... 251,000 389,000) 3
CMS IDX CALL @ 50BP 06/18/21.. . | VAGLB Hedge - .| CITIBANK, N.A..... E570DZWZ7FF32TWEFAT6... |06/11/2019|06/18/2021 | ... ..1,000,000,000 288,000 | ... 288,000 |...... (499,000 | ... 3
SOCIETE
S&P IDX CALL @ 3175 01/17/20.....cvvvvvereverererrrens VAGLB Hedge - Macro Hedge. .............uurererererermmmrmrmnnnnnens N/A......... S GENERALE O2RNEB8IBXP4R0TD8PUA41.... |06/21/2019|01/17/2020 | ......cvvvevevene ..148,837,000 | 3,175.00.......c. | werermrermrmrmrenmnnnens 1,864,625 [ oo | s 759,547 | ..o | covveveen 759,547 | ...... (CTUL0£) N 3
JP MORGAN
S&P IDX CALL @ 3175 01/17/20. VAGLB Hedge - Macro Hedge..........cccccccevevecevevivcceviveves N/A......... E..... CHASE BANK 7HBGLXDRUGQFU57RNEY7. |06/28/2019|01/17/2020 .......ocooovveee ..148,837,000 | 3,175.00......... ...1,216,000 ..759,547 ....159,547 | ...... (456,453) | ... 3
0089999999. Total-Purchased Options-Hedging Other-Call Options and Warrant: ..5,537,625 | .oovciiirnnn0 | s 11,255,145 1,255,145 | ...1,762,815 XXX XXX
Purchased Options - Hedging Other - Put Options
S&P IDX PUT @ 2800 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge..........ooocovcevevereecnsscricerenns NA........ S~ HSBC BANK USA  1IE8VN30JCEQV1H4R804...... [07/12/2018|06/20/2025 | ................. .106,269,618 | 2,800.00......... | coovvesvccmrrrrrrssss | cormmvereeesssssss | wevvesvessssssnssennens | voveee (1,749,080) | A | .......(1,749,080) | ...(5,647,604) | ...ovvvvcsrscrvrenn 3
S&P IDX PUT @ 2800 - PREMIUM PAYABLE JP MORGAN
06/20/25 VAGLB Hedge - Macro Hedge.........ccoouuvvverereecsssirneerenns N/A......... I CHASE BANK TH6GLXDRUGQFU57RNEY7. |07/13/2018 |06/20/2025| ...........ccc.. .106,269,618 | 2,800.00......... | cooevesirenrrrrerssrss | cormeerneesssssens | weeresressssssnssennees | ceenee (1,844,643) | M. | .......(1,844,643) | ...(5,654,783) | ..covvvvcsrririirenns 3
RTY IDX PUT @ 1670 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge.........ccoccuvvvererreessssriverenns NA........ S~ HSBC BANK USA  1IE8VN30JCEQV1H4R804...... [08/02/2018|06/20/2025 | ........ccc0... ...91,402,380 | 1,670.00......... 4,207,959 | A | L 4,207,959 |...(3,032,893) [ ..coovvvvrrrsiirenns 3
MXEA IDX PUT @ 1920 - PREMIUM PAYABLE CREDIT SUISSE
06/19/26 VAGLB Hedge - Macro Hedge............ccvevevevevevcvevereveveres N/A......... Evvee FBINT E58DKGMJYYYJLNBC3868.... |08/16/2018 |06/19/2026 | ................. ...98,435,552 | 1,920.00......... 3,595,647 |2 | ....... 3,595,647 |...(3,465,526) | ..coocevcrcrrrrrre 3
S&P IDX PUT @ 2850 - PREMIUM PAYABLE GOLDMAN
06/16/28 VAGLB Hedge - Macro Hedge.........ocoovvveverreensssriverenns N/A......... S~ SACHS INTL W22LROWP2IHZNBB6K528... | 08/16/2018 | 06/16/2028 | ................ 104,483,574 | 2,850.00......... | coovvesvimrrrrrnssses | correereneessssis | cevrerreessssinissnnees | ceveneees (T20447) |\ | covvverens(T20,447) | ..(4,797,016) | coovvvvvcsririren 3
S&P IDX PUT @ 2850 - PREMIUM PAYABLE GOLDMAN
06/16/28 VAGLB Hedge - Macro Hedge.........ccoocuvverrreressssreerenns NAA......... S SACHS INTL W22LROWP2IHZNBB6K528... |08/21/2018 | 06/16/2028 | ................. 104,483,574 | 2,850.00......... | coocvesrrinrrrrensssns | cormeerenssesssins | ceererneessssnisennnes | ceverene (446,620) | M. | ..........(446,620) | ...(4,767,630) | ..coovvevvrrrccrrrnc 3
S&P IDX PUT @ 2900 - PREMIUM PAYABLE GOLDMAN
06/16/28 VAGLB Hedge - Macro Hedge.........ocoovvververeensssrieerenns N/A......... S SACHS INTL W22LROWP2IHZNBB6K528... | 09/17/2018 | 06/16/2028 | ................ .102,697,530 | 2,900.00......... [ coovvesreirirerrenrenss | covermererenesssess | wevvereneeesessninnens | censssnes 365,866 | A | oo 365,866 |...(4,709,746) | ..coooeccvcccrrrrcne 3
MXEA IDX PUT @ 1600 - PREMIUM PAYABLE DEUTSCHE
12/18/20 VAGLB Hedge - Macro Hedge. .. | BANK, AG 7LTWFZYICNSX8D621K86..... | 10/30/2018|12/18/2020 | ... .158,706,072 | 1,600.00......... | coeoeeereveevrereenrenes | ormremmremammannanns | covsesssrsesssssssssres | coveend (5,056,102) | ~. | .......(5,056,102) | ...(7,304,237) | ... 3
MXEA IDX PUT @ 1600 - PREMIUM PAYABLE JP MORGAN
12/18/20 VAGLB Hedge - Macro Hedge.........ccovevererreessssrneerenns N/A......... S CHASE BANK TH6GLXDRUGQFU57RNE97. | 10/30/2018 | 12/18/2020 ..........ccc.. ....79,353,036 | 1,600.00......... (2,555,026) | M. | .......(2,555,026) | ...(3,652,880) | ....ovrvcrrriiverenns 3
MXEA IDX PUT @ 1675 - PREMIUM PAYABLE JP MORGAN
12/18/20 VAGLB Hedge - Macro Hedge...............urerevererermrmrmrennnnnens N/A......... S CHASE BANK TH6GLXDRUGQFU57RNEY7. | 11/07/2018 | 12/18/2020 ................ 200 76,518,999 | 1,675.00.cc0cmes | covvvrvrrensssssinens [ werernresssssnnsenns | cevsesssmninnnessssss | cosend (1,657,724) [ M. | ......(1,657,724) | ..(4,165,372) | ...ooovvrvvvrrrrrinnns 3
S&P IDX PUT @ 2525 - PREMIUM PAYABLE
12/18/20 VAGLB Hedge - Macro Hedge.........ccovvverereecssssrieenenns N/A......... I CITIBANK, NA..... E570DZWZ7FF32TWEFATS... [11/07/2018|12/18/2020 | ....ccccesrree ..106,269,618 | 2,525.00. (2,039,551) | M. | .......(2,039,551) | ...(5,793,792) | ..cvvvvvcrrscrvrenns 3
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE 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, Adjustm
Initial Cost of | Initial Cost of Current | entto Hedge
Type(s) Strike Price, | Undiscounted | Undiscounte C Unrealized | Total Foreign| Year's | Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium d Premium 0 Valuation Exchange | (Amortizati | 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 Change in on)/ Hedged| Potential | Reference| and at Year-
Description Generation or Replicated Identifier a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. Accretion | Items Exposure Entity end (b)
S&P IDX PUT @ 2750 - PREMIUM PAYABLE BANK OF
12/19/25 VAGLB Hedge - Macro Hedge...........cccccccvevcvevevevcverevivers N/A...... |- AMERICA, NA B4TYDEB6GKMZO031MB27.. | 11/09/2018) 12/19/2025] .................| ..108,651,010 | 2,750.00......... ceeeen(1,067,323) | A | ..o (1,067,323) | ...(5,374,842) | ....oooovvevvvveeraans [ onrrmririniinns [ oviirininnns 3
RTY IDX PUT @ 1350 - PREMIUM PAYABLE GOLDMAN
12/18/20 VAGLB Hedge - Macro Hedge..............uurererermrermmmrmrennnnnnns N/A......... S SACHS INTL W22LROWP2IHZNBB6K528... | 11/27/2018( 12/18/2020] .................| ..102,065,991 | 1,350.00......... weee(1,978,629) | A | ... (1,978,629) | ...(4,793,975) [ ..ooovvvvvvvmvvevenens [ womrmrmnermranenens 3
RTY IDX PUT @ 1370 - PREMIUM PAYABLE GOLDMAN
03/19/21 VAGLB Hedge - Macro Hedge. N/A......... E.... SACHS INTL W22LROWP2IHZNBB6K528... | 11/28/2018 03/19/2021 ..100,542,618 | 1,370.00......... w(1475250) | A | ... (1,475,250) | ...(4,823,753) 3
0099999999. Total-Purchased Options-Hedging Other-Put Options. 0 0 0]... (12,420,925) | XX] .....(12,420,925) | (67,984,048) 0 0 .0 0 XXX XXX
0149999999. Total-Purchased OptONS-HEAGING OtEr........ . Lt | s 3,376,000 | ...5,537,625 0]....(1,165781)|XX] ....... (1,165,781)| (66,221,233) 0 0 .0 0 XXX XXX
Purchased Options - Other - Call Options and Warrants
CFF HOLDING CORPORATION 01/31/2011 7
HIBERNATION HOLDING CO. 06/30/2014 [ ...coooeverrerene | o | v 44,016 0 0
TURBO CAYMAN - WTS #1 06/30/2009 123 0
WILSHIRE NEW YORK PARTNERS I LP.......... 12/28/2000 16
0299999999. Total-Purchased Options-Other-Call Options and Warrants. 0 0 0 0 [XX] 0 0 0 0 0 XXX XXX
0359999999. Total-Purchased Options-Other. 0 0 0 0 [XX] 0 0 0 0 0 XXX XXX
0369999999. Total-Purchased Options-Call OPHONS @NA WAITANES. ... s s | o 3,376,000 | ...5,537,625 0. 11,255,145 |XX] ......11,255,145 | ....1,762,815 0 0 0 XXX XXX
0379999999. Total-Purchased Options-Put Option: 0 0 0].. (12,420,925) | XX] .....(12,420,925) | (67,984,048) 0 0 0 XXX XXX
0429999999, TOHAI-PUICNASE OPHONS. ...t 11104 e s | s 3,376,000 | ...5,537,625 0]....(1,165781) |XX] ....... (1,165,781)| (66,221,233) 0 0 0 XXX XXX
Written Options - Hedging Other - Call Options and Warrants
JP MORGAN
SWPTN: 10Y RTR 3ML(1.40%) 12/10/19............ VAGLB Hedge - Macro Hedge. N/A........ A CHASE BANK 7HBGLXDRUGQFUS7RNEY7. |09/10/2019] 12/10/2019 ..280,000,000 | 1.40 ..(1,869,000) 2(2041200)] . | o (2,041,200)| ...... (172,200) 3
0509999999. Total-Written Options-Hedging Other-Call Options and Warrants 0 |..(1,869,000) 01....(2,041200)|XX] ....... (2,041200)] ...... (172,200 0 0 .0 0 XXX XXX
Written Options - Hedging Other - Put Options
JP MORGAN
SWPTN: 15Y RTP 3ML(3.08%) 02/28/28............. VAGLB Hedge - GMWB Derivatives...............cccocccrceeuere N/A........ A CHASE BANK THBGLXDRUGQFU57RNEY7. |02/27/2018(02/28/2028| .................| ....10,000,000 [3.09.........c.ccc... | ..c.....(711,000) (336,460) | ... [ ...cc....(336,460) | ...... 404,680 | ...ooovvrrrrrcrrrrnccs | o 4
JP MORGAN
SWPTN: 20Y RTP 3ML(3.04%) 02/28/28............. VAGLB Hedge - GMWB Derivatives................cccocccoceevere N/A....... A CHASE BANK TH6GLXDRUGQFUS7RNEY7. | 02/27/2018(02/28/2028| .................| ......5,000,000 |3.05.................| ........(426,000) (205,050)| ... (205,050) ] .....249,605 | .....ocoovevevvverenns [ eovrmrmnmrmninninns [ eovreriniinns 4
JP MORGAN
SWPTN: 10Y RTP 3ML(3.21%) 02/27/25............. VAGLB Hedge - GMWB Derivatives...........c.ccoocecrcueueres N/A......... A CHASE BANK THBGLXDRUGQFUS7RNEY7. |02/27/2018(02/27/2025] ................. | -.....5,000,000 [3.21................. | ........(248,000) (80,460) | ... (80,460) | .......155,780 [ coooevercrccrecrccrs | e 4
JP MORGAN
SWPTN: 15Y RTP 3ML(3.19%) 02/27/25............. VAGLB Hedge - GMWB Derivatives................cccocccocueuere N/A....... A CHASE BANK THBGLXDRUGQFUS7RNEY7. | 02/27/2018(02/27/2025] ...........ccoce. | -...20,000,000 [3.49..cccccccccccc [ c0ccs(1,308,100) | oo | v [ cevesis (400,180) | ... [ ..........(400,180) | ......864,800 | ...oovvvvvvvrcrrrrrcns | covverirrrvrerrnnns | covvvvennnns 4
JP MORGAN
SWPTN: 20Y RTP 3ML(3.07%) 02/27/25............. VAGLB Hedge - GMWB Derivatives..............cccocueeercesseres N/A......... A CHASE BANK THBGLXDRUGQFUS7RNEY7. | 02/27/2018(02/27/2025] ......cccvvveveve | 225,000,000 [ 3.08..cccvcvcveve | ceeeecrc(d17,000) | oo | v [ ceveeres (135,765) | ... [ vvvrrerere(135,765) | ... 277,010 | covvvvvvvvvrvevrrrrees | covverernrrrernnns 4
S&P IDX PUT @ 1400 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge............cccccccevevevevevcvevevcvers N/A....... Ee HSBC BANK USA  1IE8VN30JCEQV1H4R804...... 07/12/2018(06/20/2025] .................| ..106,269,618 | 1,400.00......... [ ccocvoresevrriemmmsccccs | o | oo, | ovvivniens 720,578 (A | oo 720,578 | ...1,439,500 | ....occcociccvicicces | corrrresiicics 3
S&P IDX PUT @ 1400 - PREMIUM PAYABLE JP MORGAN
06/20/25 VAGLB Hedge - Macro Hedge...........ccccvevevevevevevevereceveres N/A......... Evvee CHASE BANK THBGLXDRUGQFU57RNEY7. | 07/13/2018(06/20/2025| .................| ..106,269,618 | 1,400.00......... 820,199 |~ 820,199 |...1,446,984 | ...oooooovomvcvmcvcccs | s 3
RTY IDX PUT @ 835 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge...........cccccccvevevevevevcverevevers N/A...... |- HSBC BANK USA  1IE8VN30JCEQV1H4R804...... 08/02/2018(06/20/2025] ..........ccovvv. | 91,402,380 [ 835.00....ccccccce [ covvvcsvciscsvciccaieces | o | v | v (514,023) | . (514,023 [ ....1,100,704 | ..o | e | e 3
MXEA IDX PUT @ 960 - PREMIUM PAYABLE CREDIT SUISSE
06/19/26 VAGLB Hedge - Macro Hedge.............cererrererermmmrmrinnnnrens N/A......... S FBINT E58DKGMJYYYJLNBC3868.... | 08/16/2018)| 06/19/2026] .................| ...98,435,552 | 960.00............ 398,957 | A 398,957 | ......996,942 [ oo | o 3
S&P IDX PUT @ 1425 - PREMIUM PAYABLE GOLDMAN
06/16/28 VAGLB Hedge - Macro Hedge...........cccccccvevevevevevcveveceveres N/A...... | SACHS INTL W22LROWP2IHZNBB6K528... | 08/16/2018| 06/16/2028] .................| ..104,483,574 | 1,425.00. 589,133 | A 589,133 | ...1,702,679 | .ccooovcovcicciccicces Do e 3
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE 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 4 5 6 7 8 9 13 14 16 17 19 20 21 22 23
Adjustm
Current | entto Hedge
Type(s) C Unrealized Year's | Carrying| Credit | Effectiveness
of Date of 0 Valuation (Amortizati | Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Current Year | Book/Adjusted | d Increase on)/ Hedged| Potential | Reference| and at Year-
Description Generation or Replicated a) or Central_Clearinghouse Date | Expiration | Contracts|  Amount Income Carrying Value | e| Fair Value (Decrease) Accretion | Items Exposure Entity end (b)
S&P IDX PUT @ 1425 - PREMIUM PAYABLE GOLDMAN
06/16/28 VAGLB Hedge - Macro Hedge............ccoccvcverrressiiivsrenen S— SACHS INTL W22LROWP2IHZNBB6K528... [ 08/21/2018)| 06/16/2028 ................. | ..104,483,574 361,136 361,136 | ...1,678,212 | coovvrvccvvcveens | o [ v 3
S&P IDX PUT @ 1450 - PREMIUM PAYABLE GOLDMAN
06/16/28 VAGLB Hedge - Macro Hedge..........c.ccccccccreecrcccicvicrenns S SACHS INTL W22LROWP2IHZNBB6K528... [ 09/17/2018)| 06/16/2028 .................| ..102,697,530 344205 | A ] ........... 344,205 | ...1,697,034 | .cooovovcvcrrccne | s 3
S&P IDXPUT @ 1375 - PREMIUM PAYABLE BANK OF
12/19/25 VAGLB Hedge - Macro Hedge............ccoccvcverreesssiiivsrere S— AMERICA, NA B4TYDEB6GKMZ0031MB27.. | 11/09/2018 12/19/2025] .................| ..108,651,010 549,966 | M. | ........... 549,966 | ....1,468,852 | ..oooovccccvcrvcrenns | corvirrirrerrenn [ i 3
SOCIETE
S&P IDX PUT @ 2400 01/17/20....ccoccccccccverrrrrcres VAGLB Hedge - Macro Hedge..........coococcccerercvcccrcverens S GENERALE O02RNE8IBXPAROTD8PU41.... [06/21/2019) 01/17/2020] .................| ..148,837,000 (522,029)| ... (522,029) | ... 597,971 [ oo [ v 3
JP MORGAN
S&P IDX PUT @ 2400 01/17/20....coccccccvvvvrrrrrceee VAGLB Hedge - Macro Hedge..........o.cccccvcverrresissiivnrrenes S— CHASE BANK THBGLXDRUGQFU57RNEY7. [ 06/28/2019)|01/17/2020] .................| ..148,837,000 | 2,400.00......... | ccccvcvrvrrrrrssiivcs | o 1,220,000) | covvrvccvvvrrrrres (522,029) | ... | evvrrrene(522,029) [ o000 897,971 | oo | o 3
JP MORGAN
SWPTN: 10Y RTP 3ML(1.90%) 11/13/19............. VAGLB Hedge - Macro Hedge. A...... CHASE BANK TH6GLXDRUGQFU57RNE97. [08/13/2019) 11/13/2019 ..280,000,000 (357,840)| ... (357,840) 559,160 3
0519999999 Total-Written Options-Hedging Other-Put Option 0 710,339 IXX] ........... 710,339 | ..15,337,884 0 0]....0 0 XXX XXX
0569999999. Total-Written Options-Hedging Other. 0]...(1,330,861) |XX] ....... (1,330,861) ] ..15,165,684 0 0]....0 0 XXX XXX
0789999999. Total-Written Options-Call Options and Warrants 0]....(2,041200) |XX] ....... (2,041200)] ...... (172,200) 0 0 .0 0 XXX XXX
0799999999. Total-Written Options-Put Options 0 710,339 IXX] .......... 710,339 | ..15,337,884 0 0]....0 0 XXX XXX
0849999999. Total-Written Options 0]...(1,330,861) |XX] ....... (1,330,861) ] ..15,165,684 0 0 .0 0] Xxx XXX
Swaps - Hedging Effective - Interest Rate
BARCLAYS BANK
SWP: 2.06%(3ML) 03/07/22 Bond Portfolio A PLC G5GSEF7VJP5I70UKS573..... | 03/05/2012]03/07/2022] .................| ..150,000,000 | 2.08%(3ML)... | ..covvvrrrrcsicciurnnns | covmrmscicnrvenenss | ceves (587,297) | coovvccvvvvenrerssisi | oo | e 1,688,928 21,170,485 | 100/100........
SWP: 2.12%(3ML) 03/13/22 Bond Portfolio LW CME......ccooorurn LCZ7XYGSLJUHFXXNXD8S... | 03/09/2012{03/13/2022] ................. | ..150,000,000 (K1) ) [N I I 1,919,627 LATA428 | 100/100........
SWP: 1.99%(1ML) 03/20/22 Bond Portfolio A CME.....ccooorurn. LCZ7XYGSLJUHFXXNXD8S... | 12/20/2016{03/20/2022] ................. | ..380,000,000 201,226,284 [ oo | o [ e 4,896,874 2,986,830 | oo 99/100..........
SWP: 2.11%(3ML) 03/16/22 Bond Portfolio A.... CME LCZ7XYGSLJUHFXXNXD88... | 12/20/2016) 03/16/2022 ..200,000,000 | 2.11%EML)... | oo f v f e (717,133) ..2,551,492 ....1,568,526 99/100..........
0859999999. Total-Swaps-Hedging Effective-Interest Rate 0 ]....(3,063,893) 0 XX] ... 11,056,920 0 0 ....0 | ......6,900,268 XXX XXX
Swaps - Hedging Effective - Foreign Exchange
JP MORGAN
CSWP: USD 5.97%(EUR 5.38%) 04/29/24..........| W9801LCS7 - VATTENFALL TREASURY AB.................. DI CHASE BANK TH6GLXDRUGQFU57RNEY7. [ 08/25/2004)| 04/29/2024 .........ccc0ee.. | ..12223235 | 5.38%)| ovovvveeeercccccins [ v | v 14,772 | ... 1,194,500 | .| oo 632,246 | ..o [ 10000529,500 | oo ..130,845 | v 100/100........
CSWP: USD 5.75% (EUR 5.38%) 04/29/24..........| W9801LCS7 - VATTENFALL TREASURY AB................. Do HSBC BANK USA  1IE8VN30JCEQV1H4R804......| 10/18/2004| 04/29/2024| .................| .. 15,511,267 [ 5.38%)| covvvevvscccccvcvveeees | covevsiiiiveneeen | i 149,229 | .......1,939,800 won1,615,946 1.166,042 | e 100/100........
G7995PAA7 - SOUTH EASTERN POWER NETWORKS JP MORGAN
CSWP: USD 5.79%(GBP 5.50%) 06/05/26.......... | PLC Do CHASE BANK TH6GLXDRUGQFU57RNEY7. [ 10/20/2004)| 06/05/2026 ................. | ...21,920,860 | 5.50%)| ..oovvvvrvercccccinns | v | i 315423 | .......7,145,685 1,943,383 [ i [ 100507,990 | ..283,384 | oo 100/100........
BARCLAYS BANK
CSWP: EUR 10YLIBR(USD 5.84%) 08/01/21..... Liability DI PLC G5GSEF7VJP5I70UK5573..... | 07/18/2006|08/01/2021] .................| ....93,693,784 (11,928,783) | @] ... (17,910,963) | .....covereeres(34) [ .(3,971,250) | 835178 | oo 100/100........
JP MORGAN
CSWP: USD 3.00%(EUR 0.98%) 10/27/24..........| D8286#AA8 - SIRONA DENTAL SERVICES GMBH....... DI CHASE BANK TH6GLXDRUGQFU57RNEY7. [ 10/05/2016) 10/27/2024 .................] ......3,364,500 wennn:51,619 89,400 61,060 [ ...oooovvvverscccrics | 2000e158,850 | o 37914 [ 100/100........
CSWP: USD 3.20%(EUR 1.34%) 10/31/26..........| 031100H@2 - AMETEK INC......ccoccerccccvrrrrmscssicvirenrrcrenas DI CITIBANK,N.A..... E570DZWZ7FF32TWEFAT6...| 10/14/2016| 10/31/2026] .................] .....3,303,000 coennnnn 46,283 30,450 (53,595) | coovververeerreriraies | 158,850 | oo e 43976 [ 100/100........
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE 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, Adjustm
Initial Cost of | Initial Cost of Current | entto Hedge
Type(s) Strike Price, | Undiscounted | Undiscounte C Unrealized | Total Foreign| Year's | Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | Premium d Premium 0 Valuation Exchange | (Amortizati | 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 Change in on)/ Hedged| Potential | Reference| and at Year-
Description Generation or Replicated Identifier a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. Accretion | Items Exposure Entity end (b)
usb
4.00%(EUR|
CSWP: USD 4.00% (EUR 1.84%) 12/07/27..........| BO550@AA9 - UMICORE SA DPART 1| D.......... CITIBANK, N.A..... E570DZWZ7FF32TWEFAT6...| 04/05/2017] 12/07/2027 .....5,331,571 1.84%) 82,640 | ......... (119429) ] ... | ..o (198.669) | .ooovvvcvcvcvccciciess | e 264,750 o | ... 76,298 100/100........
0879999999. Total-Swaps-Hedging Effective-Foreign Exchange 0 0f..... 759,966 | .......(1,648,377) |XX| ....... (7,910,591) (34)] ..(1,715,910) 0f...0].. 1,373,638 XXX XXX
0909999999. Total-Swaps-Hedging Effective. 0 0[...(2,303927)] ......(1,648,377) .3,146,329 (34)] ..(1,715,910) 0f...0].. 8,273,906 XXX XXX
Swaps - Hedging Other - Interest Rate
DEUTSCHE
SWP: 3ML(5.68%) 05/23/26 OFFSET OFFSET. [ C.......... BANK, AG TLTWFZYICNSX8D621K86..... | 05/19/2006 | 05/23/2026 ................. | ..115,000,000 | BML(5.68%)... | .cccceveseserieerurueces | covvrvicrrrrrcrrrines ....(2,681,007)] .....(30,413,209) | ... | .....(30,413,209) | ...(6,741,611) [ .coooveeuccrcvecccs | s [ 1,482,710 | .ooovvevvvirinn L I
SWP: 3ML(5.64%) 06/06/21 OFFSET OFFSET. [ C.......... CME......cccoouciinune LCZ7XYGSLJUHFXXNXD88... | 06/02/2006| 06/06/2021] .................| ....64,750,000 | BML(5.64%)... | ..ccovrvevvmmvemmmmmenns [ corvrrrcrcsssiccics ....(1,485,792)] ......(4,236,357) [ ... | ....... (4,236,357) 338,349 covvereiieies | eerenenni820,243 | L I
SWP: 3ML(5.64%) 06/06/21 OFFSET OFFSET. [ C.......... CME.....ccooouiiirun LCZ7XYGSLJUHFXXNXD88... | 06/02/2006| 06/06/2021] .................| ...27,750,000 | BML(5.64%)... | ..ccvevvevvvvrerevmrnres [ orerermrerirmnirinns [ e (636,768)] ......(1,815,581) [ ... | ....... (1,815,581) | .......145,007 [ ..ooovvvvvvvvvrvvennns [ wovveriviririnnnnns cevvereeieees | 00 180,104 | s L I
MERRILL LYNCH
SWP: 3ML(5.66%) 06/08/21 OFFSET OFFSET. [ C......... INTL GGDZP1UYGUISTUHRDP48 |06/06/2006)| 06/08/2021] .........cccceee. | --..28,000,000 | BML(5.66%)... | wevevevveveevreveenreres [ orermmmrmrmmmnmrenee [ ceveree (647,280) | .......(1,847,573) | ... | ..cven ((RZYATK) ) IR EXRCH I [T DR cevvererreees | 0000 182,022 [ s | I
MERRILL LYNCH
SWP: 3ML(5.63%) 06/16/21 OFFSET OFFSET. [ C.......... CAP SV GDWTXX03601TB7DW3UB9. | 06/14/2006| 06/16/2021] .................| ...93,000,000 | BML(5.63%)... | ..ccevrvevemvmememmmenns | corsrrrerrrssiaracs .(2,116,153) ] ......(6,172,071) | ... | ..coen (6,172,071) | ...... 466,916 [ ...oooovevevevrerercns [ ovrermvirnrininnns covveeeeneees | 0000000 808,480 | oo L I
MERRILL LYNCH
SWP: 3ML(5.63%) 06/16/21 OFFSET OFFSET. [C......... CAP SV GDWTXX03601TB7DW3U69. | 06/14/2006| 06/16/2021] .................| ...46,500,000 | BML(5.63%)... | ..ecovovememrmmmmmmmnnns [ v ....(1,058,076)] ......(3,086,035) | ... | ...... (3,086,035) 233,458 covvereiiiins | 00000 304,240 | L I
JP MORGAN
SWP: ZERO 1ML(5.20%) 09/13/45. OFFSET OFFSET. [ A......... CHASE BANK THBGLXDRUGQFUS7RNEY7. | 12/18/2007 [ 09/13/2045] ................. | ....25,188,000 | 1ML(5.20%)... | -cccevveevscsesrrruceces | covvvrvrrrrrncrrrcnns ..(1,238,015) | .....(71,527,621) | ... | ....(71,527,621) | (28,669,896) | .......cceeccceerecce | corrercrrrrrcracs covvereeseees | a0 841,832 | s L I
DEUTSCHE
SWP: 3ML(5.00%) 08/10/56 OFFSET OFFSET. [A......... BANK, AG TLTWFZYICNSX8D621K86..... | 12/20/2007 [ 08/10/2056] .................| ....50,000,000 | BML(5.00%)... | ccccccccecccccvrvricvee | cormrermrmrercsriencs | coveve (912,540) ] .....(46,550,163) | ... | .....(46,550,163) | (20,564,644) ........cccooceeevcccc | corrrrmirrrrniic [ 1,518,381 | ..oovvvveveree L I
JP MORGAN
SWP: 3ML(5.02%) 06/07/41 OFFSET OFFSET. [ A......... CHASE BANK THBGLXDRUGQFUS7RNEY7. | 12/20/2007 [ 06/07/2041] ..........cccvvr. | ...50,000,000 | BML(5.02%)... | .eceveveveevmrrsieres | corererercrcrnecsenns | v (912,828)] .....(30,825,740) | ... | .....(30,825,740) | (12,299,966) | .......coececreevuccs | covvrrcrrrrrciias [ 1,164,618 | ..oocovvvvvrennn L I
SWP: ZERO 4.33%(1ML) 09/13/45. OFFSET OFFSET. [ A........ HSBC BANK USA  1IE8VN30JCEQV1H4R804......| 05/06/2010]| 09/13/2045] .................| ...42,250,000 | 4.33%(1ML)...] covoverrrvrerrrreerrrens | covivrmniieviniininns ...1,181,288 | ... 65,550,692 | ... ... 65,550,692 | ..31,685,110 | ...oooovvvevvvreerinns [ wovveremirnrinnnnns cevveveeseees | 0000 1,076,600 | oo L I
SWP: 3ML(4.12%) 09/01/40. OFFSET OFFSET. [ A......... CME.....coooiciirun LCZ7XYGSLJUHFXXNXD88... | 07/01/2011| 09/01/2040] .................| .....5,100,000 | 3ML(4.12%)... (58,559) (2,226,252) | ... (2,226,252) | ...(1,162,521) [ ..oovvvvevevvvveieanns [ wovrmrmvnrnrinnnnns cevveneereees | e 116,680 | oo L I
SWP: 3ML(3.58%) 09/01/40. OFFSET OFFSET. [ A......... CME.....coooiciirin LCZ7XYGSLJUHFXXNXD88... | 08/03/2011| 09/01/2040] .................| ...15,600,000 | BML(3.58%)... | ceceveuvevvvvvevevmvnres [ ovmrmmmrmrmrmmanenns [ ccrcee (115912)] ......(5,287,542) [ ... | ....... (5,287,542) | ...(3,434,551) [ ..oooovvvvvvvvreeiaens [ wovrermneririninnns covvereereees | 0000000.356,904 | oo L I
MORGAN
SWP: 3ML(2.19%) 02/01/21 OFFSET OFFSET. [A......... STANLEY CAP  17331LVCZKQKX5T7XV54...... 08/23/2011(02/01/2021] .........ccovveer | +....6,000,000 | BML(2.19%)... f oo | o o 17,618 | e (34,288) [ . | e (34,288) | ........ (89,550) | covvvvvevvveverrrreens | v [N IPSPR. 7. (<1< [N L I
SWP: 2.06%(3ML) 02/01/21 OFFSET OFFSET. [A......... CITIBANK, N.A..... E570DZWZ7FF32TWEFAT6...| 11/02/2011|02/01/2021] .................| .....6,000,000 | 2.06%(3ML)... (23,355) 24234 | .. 24234 | ... 94,945 | ..oooooovrririnns [ s [N [P 7. (<1< [N L I
JP MORGAN
SWP: 3ML(2.88%) 09/01/40. OFFSET OFFSET. [ A........ CHASE BANK THBGLXDRUGQFU57RNEY7. |11/10/2011(09/01/2040] .......ccvvvvveee | 206,400,000 | BML(2.88%)... | oeeeeveeveereemmemnenns | cevmrermrrrcrrereeaes | v (13,654) | .......(1,355,012) | ... | ....... (1,355,012) | ...(1,323,447) [ ..oooovvveerrvrrvenens [ ovrermmermraninnns covveveeeeees | e 146,422 | s L I
BARCLAYS BANK
SWP: 2.51%(3ML) 05/23/26 OFFSET OFFSET. [ C.......... PLC G5GSEF7VJP5I70UK5573..... [ 11/17/2011) 05/23/2026] .................| ..115,000,000 | 2.51%(3ML)... (55,706) | ........7,230,009 | ... | ....... 7,230,009 | ...8,226,032 | ...ooviicicciccicccs | e [ 1,482,710 | .oovvvevevereen L I
JP MORGAN
SWP: 2.78%(3ML) 08/10/56 OFFSET OFFSET. [ A........ CHASE BANK THBGLXDRUGQFUS7RNEY7. | 11/17/2011(08/10/2056] ...........ccvcv. | -...50,000,000 | 2.78%(BML)... | s | o w8540 | . 14,987,872 | ... | ...... 14,987,872 | ..15,844,523 | .....coooovvveevernens [ ovrermniririninnns covverereenes | 001,518,381 [ s L I
BARCLAYS BANK
SWP: 2.84%(3ML) 06/07/41 OFFSET OFFSET. [A......... PLC G5GSEF7VJP5I70UK5573..... [ 11/10/2011) 06/07/2041] .................| ...50,000,000 | 2.84%(3ML)... 96,266 | ...... 10,557,640 | ... | ..... 10,557,640 |..10,612,355 [ .....cocoovvmvevernens [ ovriririiirininnns [ 1,164,618 | ...ocvvvvveren L I
ROYAL BANK OF
SWP: 2.10%(3ML) 06/16/21 OFFSET OFFSET. [ C.......... SCOTLA RR3QWICWWIPCS8A4S074.. [ 11/21/2011)| 06/16/2021] .........ccc0eee. | ...93,000,000 | 2.10%(BML)... | covevvvvevvevverevnvnnes [ orerermmerermnmrenes [ eeveree (349,510)| coocvvv 648,623 | .| ..oooveend 648,623 | ....1,812,680 | ...ooovvvvrrrccrrrrces | o covveserssees | e0000ern 808,480 | oo L I
JP MORGAN
SWP: 2.16%(3ML) 06/06/21 OFFSET OFFSET. [ C......... CHASE BANK THBGLXDRUGQFUS7RNEY7. | 11/17/2011(06/06/2021] ..........ccovee. | -...64,750,000 | 2.16% (BML)... | ooeveveveecviviieres | covmrererercrcscienes | v (201,270) ] ... 514,853 [ .| oo 514,853 | ...1,212,191 [ oo | e covvereiiiies | e 820,243 | L I
JP MORGAN
SWP: 2.77%(3ML) 09/01/40. OFFSET OFFSET. [A......... CHASE BANK THBGLXDRUGQFU57RNEY7. | 12/05/2011[09/01/2040] .................] ....15,600,000 | 2.77%(3ML)... 20,704 | .......2,999,867 | ...| ....... 2,999,867 | ....3,201,946 | .....ocoovevevvrereens | ovrvririririninnns cevveveeseeee | e0000000:356,904 | oo L I
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE 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, Adjustm
Initial Cost of | Initial Cost of Current | entto Hedge
Type(s) Strike Price, | Undiscounted | Undiscounte C Unrealized | Total Foreign| Year's | Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | Premium d Premium 0 Valuation Exchange | (Amortizati | 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 Change in on)/ Hedged| Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. Accretion | Items Exposure Entity end (b)
BARCLAYS BANK
SWP: 2.44%(3ML) 09/01/40 OFFSET OFFSET. [ A......... PLC G5GSEF7VJP5I70UK5573..... [07/02/2012| 09/01/2040] .................| .....5,100,000 | 2.44%(3ML)... (5,806) | ........... 677,820 | ...| oo 677,820 | ...1,022,840 | ..coovvvrrvvvcnrrrnces | v | o 116,680 | .o L I
BARCLAYS BANK
SWP: 2.44%(3ML) 09/01/40. OFFSET OFFSET. [ A......... PLC G5GSEF7VJP5I70UK5573..... [07/02/2012| 09/01/2040) .....ovevvvvere | 006,400,000 | 2.44% (BML)... | covevevrverevrernenrenes [ eormrmmmrmmmmmnmnnnns | werererneend (7,286) 850,597 850,597 | ....1,283,564 | ...vocevevccreerecrs | e 146,422 | s | I
SWP: 3ML(2.81%) 04/11/24 OFFSET OFFSET. | C .| CME. . LCZ7XYGSLJUHFXXNXD88... | 04/09/2014|04/11/2024] .. ....15,000,000 | 3ML(2.81%)... (23,346) | ..........(852,367) | ... | -.........(852,367) ] ..... (690,567)] ....
SWP: 3ML(2.81%) 04/11/24 OFFSET OFFSET. .| CME. LCZ7XYGSLJUHFXXNXDS8S... | 04/09/2014| 04/11/2024 .. .30,000,000 | 3ML(2.81%)... (1,704,734) ] ... | .......(1,704,734) | ...(1,381,134)
SWP: 2.57%(3ML) 04/11/24 OFFSET OFFSET. | C .| CME. . LCZ7XYGSLJUHFXXNXD88... | 05/15/2014(04/11/2024] .. ....9,000,000 | 2.57%(3ML)... ....420,556 420,556 | ......426,244
SWP: 2.60%(3ML) 04/11/24 OFFSET OFFSET. [ C.......c.c CME......ooicirrine LCZ7XYGSLJUHFXXNXD8S... | 06/02/2014| 04/11/2024] .........ccccee0. | -...15,000,000 | 2.60% (BML)... | covevevrvvverrevrevrnees | wormrmmmmmnmmmennnnne | wevvvvrvenennn(110) | v 719,702 [ ..o v 719,702 | ... 708,021 [ e | e 159,703 | i L I
SWP: 2.60%(3ML) 04/11/24 OFFSET OFFSET. [ C..e [0 LCZ7XYGSLJUHFXXNXD8S... | 06/02/2014| 04/11/2024] ........cccceeee.| ...14,000,000 | 2.60% (BML)... | wovevervevverrereerrrees | eormrmmmnmnmmmennnnne [ wevvevnnenennnn(103) | vl 671,722 | .| e 671,722 | .....660,819 | coovvvvevrrrrccrrrrees | v 1. 149,056 | .oooovvvererenens | I
SWP: 2.66%(3ML) 04/11/24 OFFSET OFFSET. [ C.....c.c CME......cooivirrine LCZ7XYGSLJUHFXXNXD8S... | 06/03/2014)| 04/11/2024] ..........cccoe..| -.....7,000,000 | 2.66%(3ML)... 350,089 | ... | ccovrreee 350,089 | ....328,339 [ oo | o e T4.528 | o | I
SWP: 2.01%(3ML) 06/06/21 OFFSET OFFSET.|C .| CME. . LCZ7XYGSLJUHFXXNXD88... | 12/20/2016| 06/06/2021| .. ....27,750,000 | 2.01%(3ML)... (117,373)] . 150,636 150,636 | ......552,855 ....180,104
SWP: 2.00%(3ML) 06/08/21 OFFSET OFFSET. .| CME. LCZ7XYGSLJUHFXXNXD8S... | 12/20/2016| 06/08/2021 .28,000,000 | 2.00%(3ML)... .(120,795) 148,456 148,456 562,299
SWP: 2.01%(3ML) 06/16/21 OFFSET OFFSET. | C .| CME. . LCZ7XYGSLJUHFXXNXD88... | 12/20/2016| 06/16/2021] .. ...46,500,000 | 2.01%(3ML)... (204,399) | . 257,190 .257,190 | .......940,406 e 304,240
SWP: 2.56%(3ML) 10/03/47 Bond Portfolio DPART 1| C....cee [ LCZ7XYGSLJUHFXXNXD8S... | 09/29/2017]| 10/03/2047] .........ccc0ee.. | ....75,000,000 | 2.56%(3ML)... (20,933)] ...... 14,570,305 | ... | ..... 14,570,305 | ..19,187,875 [ ..ooovvveemrmmvemrnnne [ ommermmmmmnmnnnens [ eonmmnmnnnnns | wovene 1,985,284
SWP: 2.50%(3ML) 10/05/67 Bond Portfolio DPART 1| C......c.c CME......coovmcirrine LCZ7XYGSLJUHFXXNXD8S... | 09/29/2017| 10/05/2067| ...........cc0e.. | 250,000,000 | 2.50% (BML)... | coveeeeveveverevenerenee [ coreressreressrsrese | covsersssssssssssssssans | s 38,744,228 | ... | ...... 38,744,228 | .46,239,330 | ..ooovvvvrvvcsreercers | corverrmrrrversnens | o | e 8,664,455
SWP: 2.56%(3ML) 10/03/47. Bond Portfolio DPART1|C........ CME.....ccoociinune LCZ7XYGSLJUHFXXNXD8S... | 09/29/2017| 10/03/2047] .................| ...75,000,000 | 2.56%(3ML)... (23,464) | ...... 14,492,865 | .| ..... 14,492,865 |..19,178,939 | ....ooooevmvecercrncns [ v [ v | e 1,985,284
SWP: 2.56%(3ML) 10/03/47 Bond Portfolio DPART1|C .| CME. . LCZ7XYGSLJUHFXXNXD88... | 09/29/2017 [ 10/03/2047 .. ....70,000,000 | 2.56%(3ML)... (22,687) ...... 13,502,581 | ... | ...... 13,502,581 |..17,897,562 | ....cooovvvvvvevcvnnns [ ormnmrnnnnnns [ v | e 1,852,932
SWP: 2.55%(3ML) 10/03/47. Bond Portfolio DPART1 .| CME. LCZ7XYGSLJUHFXXNXDS8S8... | 09/29/2017| 10/03/2047 | .. .70,000,000 | 2.55%(3ML)... 13,438,335 | ... | ..... 13,438,335 |..17,890,149 11,852,932
SWP: 2.57%(3ML) 04/25/29............cocovvrvvvvrrrerennns VAGLB Hedge - Macro Hedge............cccccccccccevevcvcveveccvers N/A..... .| CME. . LCZ7XYGSLJUHFXXNXD88... | 04/23/2019( 04/25/2029] .. ..140,000,000 | 2.57%(3ML)... 12,602,751 | ... | ..... 12,602,751 [..112,602,751 | ...oooooeeeeeceecrcnns [ v [ v | e 2,166,084
SWP: 2.57%(3ML) 04/25/29..........coovvvvvmvvrvrirernnens VAGLB Hedge - Macro Hedge............cccccccecevevevevcvevevivers N/A...... A CME.....cccoooiovune LCZ7XYGSLJUHFXXNXD8S... | 04/23/2019| 04/25/2029)] .................| .140,000,000 | 2.57%(3ML)... | .ocovrvmmvmmmmmmmmnnnns [ corrrrsiicsisiiiis . 45178 | L 12,609,026 | ... | ..... 12,609,026 |..12,609,026 | .......coovvuvevevnnns [ rrermmrmrmnnnnns [ eorvrrinninns | o 2,166,084 | .....cccoccoece [
SWP: 1.62%(3ML) 09/12/29..........coovvvvvrvvrerrrerinnns VAGLB Hedge - Macro Hedge............cccccccccccevevcvcveveccvers N/A....... A CME......cccoocimnune LCZ7XYGSLJUHFXXNXD8S... | 09/10/2019| 09/12/2029] .................| ..140,000,000 | 1.62%(3ML)... (37,250) 691,237 691,237 | .....691,237 | coovvvrrrrrrvceecrcces | i 2,209,041 3
SWP:_1.62%(3ML) 09/12/29 VAGLB Hedge - Macro Hedge. N/A........ A CME LCZ7TXYGSLJUHFXXNXD88... | 09/10/2019] 09/12/2029 ..140,000,000 | 1.62%(3ML)... (37,323)| .......... 678219 .. ] ... 678219 ....678219 | .o Lo o | 2,209,041 3
0919999999. Total-Swaps-Hedging Other-Interest Rate 0 0]..(11,713569)] ...... 20,155,559 |XX] ......20,155,559 | 151,129,415 0 0 ...0]..40,798919 XXX XXX
Swaps - Hedging Other - Credit Default
CREDIT
GOLDMAN EVENT(5.00%
CDS: CAMPBELL SOUP CO (CPB) PAY 5.00%. | 134429AG4 - CAMPBELL SOUP CO.........cccccooveveverecevere D PART 1| B.......... SACHS INTL W22LROWP2IHZNBB6K528... | 03/02/2016 | 06/20/2021] .................| -.....5,742,000 ) -ee(1,343/436) [ oo [ e (217,718) ] eovvenens (471,568) ] ... | .......(471,568) | ........ (60,591) | covvvvveerernecennnes 1190,209 | oo | e 2. 100/100........
CREDIT|
CDS: COX COMMUNICATIONS (COXENT) PAY GOLDMAN EVENT(1.00%
1.00% VARIOUS D PART 1| B......... SACHS BANKU  KD3XUN7C6T14HNAYLUO2... | 09/21/2016| 12/20/2021] .................| ....17,000,000 )] [— 75,221 | coveveveveveveverenns [ o (128917)] ....ccvvns (308,967)] ... | ..........(308,967) | ........ (12,536) | .ocvvvvevreererene n(10,757) [ 2 95/100
CREDIT|
CDS: COX COMMUNICATIONS (COXENT) PAY CREDIT SUISSE EVENT(1.00%
1.00% VARIOUS DPART1[B......... FBINT E58DKGMJYYYJLN8C3868.... | 09/21/2016) 12/20/2021 ....17,000,000 )] . 75,221 | oo | s (128917)] ...ovv.c.s (308967)] ... | ..........(308.967) | ........ (12,536) (10757 2 95/100..........
0929999999. Total-Swaps-Hedging Other-Credit DEFAULL............ ...t e oo | s (1,192,994) 0] (475,551)] .......(1,089,503) | XX] ....... (1,089,503)] ........ (85,662) 0[..168,694 .0 0 XXX XXX
Swaps - Hedging Other - Other
JP MORGAN GMWB
SWP: GMWB (0.25%) 06/30/57.........cccocoescrcrrccee VAGLB Hedge - GMWB Derivatives................c.cocccocueueie N/A...... | CHASE BANK THBGLXDRUGQFUS7RNEY7. | 07/02/2007 [ 06/30/2057| ................. | ..964,225,388 [(LJVX373] SRR [ .(1,897,212)] ...... 17,325,838 | ... | ..... 17,325,838 |...(2,697,315) [ ...oooovvvvvrvrverncns [ o ..29,631441 | .ccccccccccc. L N
JP MORGAN GMWB
SWP: GMWB (0.52%) 06/30/57 VAGLB Hedge - GMWB Derivatives N/A......... E.... CHASE BANK TH6GLXDRUGQFU57RNEQ7. |04/17/2008) 06/30/2057 ..964,225 388 (0.52%) ...(3,912,182)] .......7.292.928 | .. | ....... 7,292,928 |...(2,498,495) ....29,631,441 4
0959999999. Total-Swaps-Hedging Other-Other. 0 0/...(5809,393)] ...... 24,618,767 |XX| .....24,618,767 |...(5,195,810) 0 0 ....59,262,882 XXX XXX
0969999999, T 08l SWADS-HEAGING DT, et e | e (1,192,994) 0]..(17,998513)] ...... 43,684,823 XX .....43,684,823 | 145,847,942 0]...168,694 .0 ]..100,061,801 XXX XXX
Swaps - Replications - Interest Rate
SWP: 3.18%(3ML) 09/25/48............cocevvmvererirerenens 91278*AY0 - BOND WITH INTEREST RATE SWAP...... | coovuvevennns B CME......cooomiimrune LCZ7XYGSLJUHFXXNXD8S... | 09/21/2018)| 09/25/2048] .................| ...85,000,000 | 3.18%(3ML)... | .ecovuuveveeereveverenes [ corererereresirerere [ rvrerees 372,225 29,325,413 2,289,019
SWP: 2.13%(3ML) 06/10/29......ccovevvvevvevrererirerennne 91283#DNO - BOND WITH INTEREST RATE SWAP.....| ...covvvvvvnens Buie CME......ooiiirrine LCZ7XYGSLJUHFXXNXD8S... | 06/06/2019] 06/10/2029] ...........ccce.. | ....50,000,000 | 2.13%(3ML)... | coveverveveevverevnreres | eormrmmmrmrmmmnmnonns | e (47,001) 2,555,163 eerereee T 18676 | oo | e
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE INSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 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, Adjustm
Initial Cost of | Initial Cost of Current | entto Hedge
Type(s) Strike Price, | Undiscounted | Undiscounte C Unrealized | Total Foreign| Year's | Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | Premium d Premium 0 Valuation Exchange | (Amortizati | 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 Change in on)/ Hedged| Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) BJ/A.C.V. Accretion | Items Exposure Entity end (b)
SWP: 2.13%(3ML) 06/10/29 91283#DN0_- BOND WITH INTEREST RATE SWAP..... B..... CME LCZ7XYGSLJUHFXXNXD88... | 06/06/2019] 06/10/2029 ....50,000,000 | 2.13%(3ML)... oo (46,539) ..2,568,778 co T78,676
0979999999. Total-Swaps-Replications-Interest Rate. 0 0 ... 278,685 0 |XX] .....34,449,354 0 0 0].....0]...3846,370 XXX XXX
Swaps - Replications - Credit Default
CDS: TARGET CORPORATION (TGT) REC 1.00%(CREDI|
1.00% 87612ED#0 - BOND WITH CREDIT DEFAULT SWAP.. B.... CITIBANK, N.A..... E570DZWZ7FF32TWEFATS...| 07/11/2017] 12/20/2022 ....10,000,000 TEVENT) 111,313 ...(15,350)| .. ....10,000,000 | 1....
0989999999. Total-Swaps-Replications-Credit Default 111,313 0 0 0|...(15,350) 0 | ...10,000,000 XXX XXX
1029999999. Total-Swaps-Replication 111,313 0 0 0]....(15,350) 0 |..13,846,370 XXX XXX
1159999999. Total-Swaps-Interest Rate. 0 0 ]..(14,498,776)] ......20,155,559 [XX] ......65,661,833 | 151,129,415 0 0 0 | ..51,545557 XXX XXX
1169999999, Total-SWaps-Credit DEfAUlL..........ooocooooiii s L e | (1,081,681) 0. (399,717)] .......(1,023,613) [XX] (824,348)] .......(85,662) 0]..153345 .....0 | ....10,000,000 XXX XXX
1179999999. Total-Swaps-Foreign Exchange 0 0. 759,966 | .......(1,648,377) |XX] ....... (7,910,591) (34)] ..(1,715,910) 0 ...0]...1373638 XXX XXX
1199999999. Total-Swaps-Other. 0 0]...(5809393)] ...... 24,618,767 |XX| .....24,618,767 |...(5,195:810) 0 0 ....0 | ....59,262,882 XXX XXX
1209999999, TOMAI-SWADS....... SRS i | i (1,081,681) 0]..(19,947.921)] ...... 42,102,336 |XX] ......81,545,660 | 145,847,908 |..(1,715,910)] ....153,345 ....0 |..122,182,077 XXX XXX
1399999999. Total-Hedging Effective. 0 0]...(2,303927)] ......(1,648,377) [XX] ....... 3,146,329 (34)] ..(1,715,910) 0 ....0]....8273,906 XXX XXX
1409999999. Total-Hedging Other. o (927,094) ] .....411,625 |...(17,998,513)] ....... 41,188,181 |XX| .....41,188,181 | ..94,792,393 0]...168,694 .....0 |..100,061,801 XXX XXX
1419999999, TOtAI-REPICAION. 11111 L e | i 111,313 0] ... 354519 | ........... 65,890 |XX] ......34,714,508 0 0]...(15350)] .........0 | ...13,846,370 XXX XXX
1439999999. Total-Other. 0 0 0 0 [XX] 0 0 0 0 .0 0 XXX XXX
1449999999. TOTAL..... 815,781)| .....411,625 | ..(19,947,921)] ......39.605,694 |XX] ....79,049,018 |..94,792,359 | ..(1,715,910)] ....153,345 .0 |..122,182,077 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
1 This derivative is part of an offsetting relationship in which an open hedge was effectively terminated as a result of the Company entering into a new derivative with offsetting terms.
2 This derivative is part of a hedge program designed to adjust portfolio duration by either increasing or decreasing duration to approach a targeted level. For the nine months ended September 30, 2019, the hedge has been effective at achieving its objective.
3 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
3 (cont) surplus. For the nine months ended September 30, 2019, the hedge has been effective at achieving the enterprise economic objective.
4 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
4 (cont) ranges. For the nine months ended September 30, 2019, the hedge has been effective at achieving its objective.




Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE 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 11 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value | Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Long Futures
Hedging Other
VAGLB Hedge - GMWB
FVZ9......| s 47 | ... 47,000 |US 5YR NOTE DEC 19........... Derivatives N/A......... A 12/31/2019| CBT....ccvvvvverirnes 549300EX04Q2QBFQTQ27 |08/28/2019 .....119.9609 | ..... 119.1484 | .......... (2,203) [ cvvoverrereeinninenes [ v | e | e | o (38,188) | ..ovvvvnes (38,188)| .......... 37,600 | .oooovrrierirens 2 | s 1,000
VAGLB Hedge - GMWB
WNZ9.... | oo 72| ... 72,000 | US ULTRA T-BOND DEC 19.. | Derivatives N/A......... A, 12/19/2019| CBT ..o 549300EX04Q2QBFQTQ27 |08/28/2019] .....197.8750 | ..... 191.9063 | ..o 4,500 | oo e | e | | o (429,750) | .....ve. (429,750) | ........ 345,600 | ..ooviiiiiinns 2 | s 1,000
12829999999. Total-LONG FUIUIES-HEAGING OtNET. ... .o etttk LAk fhE LR E L L L LA EEE LRk 2,297 | ....... 0 0 0 0 [ . (467,938) | ......... (467,938) | ........ 383,200 XXX XXX
1329999999. Total-Long Futures . OO OO PO OO PO PO OO OO PO PO PO PP PO PO PRSP 2,297 | ....... 0 0 0 0] (467,938) ] ......... (467,938)| ........ 383,200 XXX XXX
Short Futures
Hedging Other
VAGLB Hedge - GMWB
ESZ9....| v 28 | ... 1,400 | S&P500 EMINI DEC 19.......... Derivatives N/A......... S 12/20/2019{ CME GROUP INC. LCZ7XYGSLJUHFXXNXD88/09/17/2019|..3,001.5500 |..2,978.5000 | ......... (20,580) | +.evvveernreererirerires | cerereereninneiens | e | e | e 32,270 32,270 | ........ 176,400 2 50
ESZ9...... ... 2,350 |...117,500 | S&P500 EMINI DEC 19.......... VAGLB Hedge - Macro Hedge | N/A......... S 12/20/2019{ CME GROUP INC. LCZ7XYGSLJUHFXXNXD88/09/17/2019|..3,001.5500 |..2,978.5000 | ....(1,727,250) | seceuvvrumerermrernrerrens | eorvmrnerinerinenns | reverersserineniens | evveenerinessinenns | veves 2,708,375 | ....... 2,708,375 |....14,805,000 1 50
EMINI MSCI EAFE INDEX VAGLB Hedge - GMWB
MFSZ9... | ......... 93 | . 4,650 |DEC 19 Derivatives N/A......... S 12/20/2019{ CME GROUP INC. LCZ7XYGSLJUHFXXNXD88/09/17/2019|..1,908.7000 |..1,898.4000 | ......... (80,890 | +.vvvveernrernerrnerires | cerereereninsennens [ eversenesnensnnnns | e | e 47,895 | ... 47,895 | ... 418,500 2 50
VAGLB Hedge - GMWB
TYZ9...... 91 | ... 91,000 |US 10YR NOTE DEC 19......... Derivatives N/A......... .[12/19/2019| CBT.. . 549300EX04Q2QBFQTQ27 |08/28/2019 .....131.7900 | ..... 1303125 | v 7,109 | s | cerieeeieeisninens | reeeieniesesneesns | e | e 134,449 134,449 | 118,300
VAGLB Hedge - GMWB
USZ9..... | e 70 | ... 70,000 |US LONG BOND DEC 19....... Derivatives N/A......... A 12/19/2019| CBT....ccoovvrrerirncs 549300EX04Q2QBFQTQ27 |08/28/2019 .....165.7188 | ..... 162.3125 2,188 [ oo | v | e | e | e 238438 | .......... 238438 | ... 210,000 | ..oovverrrrinee 2 | s 1,000
US ULTRA 10YR NOTE DEC | VAGLB Hedge - GMWB
UXYZ9... | e 29 | ... 29,000 |19 Derivatives N/A......... A 12/19/2019| CBT....cvvvvvrcrirens 549300EX04Q2QBFQTQ27 |08/28/2019 .....145.1406 | ..... 1424063 | ..o 906 | oo | e | e | e | s 79,297 | oo 79,297 | oo 50,750 | oo 2 | s 1,000
13429999999, TOtal-Short FUUIES-HEAGING OtNET. ... iviiitiiiiiiis ittt sttt e se sk E 88k £1e88 o0 8 eE 8oL E L8 eEEeE 10840808810 E 0808ttt .(1,768,317) | ....... 0 0 0 0]... 3,240,723 | ....... 3,240,723 |....15,778,950 XXX XXX
1389999999. Total-Short Futures, OO OO OO OO OO PO OO OO PO PO PP PO PO PP PP ..(1,768,317) | ....... 0 0 0 0 .. 3,240,723 | ....... 3,240,723 | ....15,778,950 XXX XXX
1409999999. Total-Hedging Other.. e etetetet et eh e ee etetetetesesehehehea ettt gttt e bttt e b e b e b e R e R e Rt Rt Rt e ettt e b et e b et e b e b e b e ket et erererees Aetettesetesereseteseseteteseser ettt ettt ettt e b e b e b e b e b e b e R e R e R e Rttt et et et bbbt et e b h s R n ettt es ...(1,766,020) ] ....... 0 0 0 0]... 2,772,786 | ....... 2,772,786 |....16,162,150 XXX XXX
1449999999. TOTAL OO OO OO ...(1,766,020) | ....... 0 0 0 0]... 2,772,786 | ....... 2,772,786 |....16,162,150 XXX XXX




Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 2
15 16 17
Change in
Variation Change in
Margin Gain Variation Hedge
(Loss) Used to| Cumulative Margin Gain Effectiveness
Number Description of Item(s) Hedged, | Schedule | Type(s) | Date of Cumulative Deferred Adjust Basis Variation (Loss) at Inception
Ticker of Notional Used for Income Generation or| / Exhibit | of Risk(s)| Maturity or Trade Transaction | Reporting Book/Adjusted Variation Variation of Hedged | Margin for All | Recognized in Potential and at Year- | Value of One
Symbol | Contracts| Amount Description Replicated Identifier (a) Expiration Exchange Date Price Date Price Fair Value | Carrying Value Margin Margin Item Other Hedges | Current Year Exposure end (b) (1) Point
Beginning Cumulative Ending
Cash Cash Cash
Broker Name Balance Change Balance
BARCLAYS CAPITALINC 5,162,805 | ..... 10,526,027 | ....15,688,832
Total Net Cash DEPOSILS.........cuuuriwuirsiriiresiiesirissrssers st senssnseensenes OO OO OO OO POPFOO PP O PO PO PPPOPPP PP PPPPPPPOPPPOPPPSPPRPPOR IFPROR 5,162,805 | ..... 10,526,027 |....15,688,832
(a) Code Description of Hedged Risk(s)
A INTEREST
E EQUITY INDEX
m — - - -
o b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
_\‘ 1 This derivative is part of the Company's macro program, which hedges against the statutory tail scenario risk arising from guaranteed minimum death benefit ("GMDB") and guaranteed minimum withdrawal benefit ("GMWB") liabilities on the Company's statutory
- 1 (cont) |[surplus. For the nine months ended September 30, 2019, the hedge has been effective at achieving the enterprise economic objective.
2 This derivative is part of the Company's variable annuity guaranteed minimum withdrawal benefit ("GMWB") rider hedge program. The objective of the hedge is to ensure that certain risk exposures related to the GMWB rider liability are contained within specified

2 (cont)

ranges. For the nine months ended September 30, 2019, the hedge has been effective at achieving its objective.
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE 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
0199999999. Aggregate Sum of Exchange Traded.... | XXX | XXX XXX .15,688,832 |..... | ..... 15,688,832 ..(1,766,020)| ..16,162,150 | ... ....16,162,150
NAIC 1 Desi
BARCLAYS BANK PLC.......cooitiiiiuiiiieissieseisssiess st G5GSEF7VJP5I70UK5573... .19,316,065 19,316,065 | ...coovvvrirnnns (16,222,035)
BANK OF AMERICA, NA ...ttt BATYDEB6GKMZ0031MB27 549,966 549,966 ..(1,067,323)
CITIBANK, NLA. oo E570DZWZT7FF32TWEFAT76 835,574 950,794 ..(2,238,220)
CREDIT SUISSE FB INT E58DKGMJYYYJLN8C3868. ...3,994,604 . ..(308,967) | ...
DEUTSCHE BANK, AG. e TLTWFZYICNSX8D621K86.. (82,019,474) | oo [ (82,019,474)
GOLDMAN SACHS BANK U.....cvvuiiirriiiieerieneiee e KD3XUN7C6T14HNAYLUO2. (308,967) | ovoveverernrrerierrerieneen [ (308,967)
GOLDMAN SACHS INTL. ..ot enienees W22LROWP2IHZNBBBKS28 | Y....o.cvvvvvs | Vet [ | s 1,660,340 | ....ocoovvviirnnns (5,092,515) | ..voovvvrrrrerniirnrineen0 [ 1,660,340 | ...cooovvverianne (5,092,515)| ......
HSBC BANK USA.......oiiiiieiiriese e 1IE8VN30JCEQV1H4R804... 272,419,030 | oo (2,263,103) ..72,095,176 (2,263,103 | o0 | e 1,242,643
JP MORGAN CHASE BANK TH6GLXDRUGQFU57RNE97 62,151,739 113,844,750) | . ..62,358,844 (113,844,750) 63,963,426
MERRILL LYNCH CAP SV.....covirieiirirernrneeeerseiesiennes GDWTXX03601TB7DW3U69 (9,258,106) | ..vvevevveeererierrierreen [ (9,258,108) | ..vevvvverererrcerriennd0 [ 912,720
MERRILL LYNCH INTL. ..ot GGDZP1UYGUI9STUHRDP4g Y (1,847,573) (1,847,573) | o0 [ 182,022
MORGAN STANLEY CAP.........ovrviiernrireeerintiseineneesssesesesinsens 17331LVCZKQKX5T7XV54... (34,288) (34,288) | o0 [ 34,759
ROYAL BANK OF SCOTLA......cotitiiiitiitiereiseie it RR3QWICWWIPCS8A4S074 648,623 | .. . 648,623 | .....covvverervirinricniiiens | e [ 608,480
SOCIETE GENERALE ...ttt sttt ansenae O2RNEBIBXP4R0OTD8PU41.. ..759,547 .(522,029) | . 759,547 (522,031)| ......
0299999999. Total NAIC 1 DESIGNALON. ......ovuuiieuieieresiisiiisiisseis et 162,335,488 230,654,859) 162,333,959 | .ooviiriniinns (235,027,352) | ovvvererinrinnrnnnnn835,637 | v 84,816,269
0899999999. Aggregate Sum of Central Clearinghouse XXX XXX XXX ....(16,122,832) ..(6,754,840) | .... ...37,365,808
0999999999, GrOSS TOMAIS. ...v.rveesersrtesesaseerssseseesesssseses sttt en e fee e e b e b ...(246,777,691) ..19,847,750 (243,548,212) | ... .138,344,227

1. Offset per SSAP No. 64.......ccocovvvvnennee.

2. Net after right of offset per SSAP No. 64...........

302,072,217

................ (246,777,691)
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity

BANK OF AMERICA, NA... BATYDEBBGKMZO031MB27.. | TIEASUMNY......courerrernsirnrenersessieesseneseesnesans 912810 SE 9 | TREASURY BOND......coiiiuiiriireimieineiseisieeisessssissses bbbt ssssssssnins | sesssssssnsessssnns 375,783 | oo 292,000 | ..ooveerirerines 311,844 | 11/15/2048. | .....ovvvrvrcrirns

BARCLAYS CAPITAL INC......ccvvuveeirierierierienerseeisninns AC28XWWIBWIBK2824319.... | CaSh...... v siesseessesssesssssssens CASN...ee e 15,688,832 ..15,688,832 ..15,688,832 | ..o .

CITIBANK, NAA.....ccooiiiriis E57ODZWZ7FF32TWEFATB.. | TIEASUMNY......ouurereermrinsieseeesessieeseneseesnesans 912810  SE 9 | TREASURY BOND......coiiiuuiiriireirieieisseisiesisesssesissees sttt sssssssenins | sessssssnssessessansd 404,095 | ... 314,000 | .... 335,340 |11/15/2048. | ..

CITIBANK, NAA......coovivirinns ES7ODZWZTFF32TWEFATB.. | TIEASUMY.......ourvvrrerirersrireriensieeiseneseeseenens 912828  TY 6 | TREASURY NOTE.......coiiiiiiieriiieiieissiie it esssesss bbbt (439,272) | covovverrirrinns (436,000) | cvoooeenrvrrine (439,272) | 11/15/2022.

CME............. LCZ7XYGSLJUHFXXNXD88.. | Treasury. 912810  RD 2 | TREASURY BOND......cotiiuuiiriiriieiieisesisessss bbbt 57,435,065 ..43,200,000 ..42,256,877 | 11/15/2043. | ..

CME......cccc. LCZ7XYGSLJUHFXXNXD88.. | Treasury. 912810  SE 9 | TREASURY BOND......cotiiiriirierieiaeiieiiesssesssesisss sttt 38,607,809 ..30,000,000 ..31,801,743 | 11/15/2048. | ..

CME............. LCZ7XYGSLJUHFXXNXDB8B.. | TIEASUMNY......ouuvruermsirmrenreseesseisnssisessnesans 912810 SF 6 | TREASURY BOND.......otiiuuiiriireiieiie it 23,922,710 02/15/2049.

DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3132XV. RGO [ FHLMC GOLD B0YR......cooiuuurimiermrimiriesiesssesiseessssssessesssesssessssssse st essssssssssssssssssssesssns | svsesssesssesssesens 674,738 12/01/2047. | ..

DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured B13BEL  BM 1 | FNMA B0YR...oouiiiiiiieiie ittt .3,720,498 11/01/2043. | ..

DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured B13BER NP 1 | FNMA B0YR ...ttt 4,179,943 10/01/2046.

DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 3138XS  EJ 2 | FNMA BOYR .ottt bbbttt | enessnsns s 331,320 07/01/2044. | ..

DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured B140FN  AS 3 [ FNMA BOYR......couiieiiiseirceseeieise sttt 1,416,370 | .... ...1,691,000 | .... ....1,383,418 | 07/01/2047. | ..

DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 314008  LL 5 | FNMA BOYR ..ottt bbb 5,165,072 | coovverirnnd 5,801,000 | ..coorirrrinnes 5,080,374 | 09/01/2046.

DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 314009 EJ 6 [ FNMA BOYR....oioiiiiieieeesceisesi ettt 2,779,148 ....3,000,000 ....2,744,221 | 11/01/2047. | ..

DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured B1410L VO 3 | FNMA B0YR ..ottt 10,906,791 | .... 11,711,000 | .... ..10,654,986 | 01/01/2047. | ..

DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Loan-backed and Structured 36179U  CB 6 [ GNMAZ BOYR......oouiereruiiiieeiieessetseess sttt | ehssesssessssenssenens 247,380 | .o 295,000 | .oouveerrinirs 241,198 | 09/20/2048.

DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Treasury 912810  RD 2 | TREASURY BOND......coiiuiiiiiriiiiieisieisisie et esss st 46,731,137 ..35,149,000 ..34,381,643 | 11/15/2043. | ..

DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K86.... | Treasury 912810 SD 1 | TREASURY BOND......cotiiuiirriiiereineisessssesiesssssesssessssse st esssssssss s ssssse st esssssssssssssssensns | oessssesssssssssnns 330,475 | .... 277,000 | .... 259,359 |08/15/2048. | ..

DEUTSCHE BANK, AG...... TLTWFZYICNSX8D621K8B.... | TreaSUY.......cvourveriirriierireriississiiesiissienes 912810 SF 6 | TREASURY BOND......ooiiiiiiiriiiiieisieissiie sttt 2,850,391 | covvrirecirninns 2,383,000 | covoevrirriirnnn 2,422,991 | 02/15/2049.

DEUTSCHE BANK, AG...... . TLTWFZYICNSX8D621K86.... | Treasury 912828 5T 3 | TREASURY NOTE......couiiiuirieriiiereeieisesiess s sttt .3,705,347 3,474,000 3,468,808 | 12/31/2025. | ..

GOLDMAN SACHS BK USA.......ooiirirerieisisierieins KD3XUN7C6T14HNAYLUO2... | Treasury 912810 SA 7 | TREASURY BOND.......cciiiiiiiriieiiiisiserissiesiesssissss e ssssssssessssssses st ssssessssssssessssssassessessnens | aessesssessansessones 670,609 |.... ...563,000 ...550,062 | 02/15/2048. | ..

GOLDMAN SACHS INTL... W22LROWP2IHZNBBBKS528.. | CaSh........c.reeurerieicrierireesesiseisesiesssessesssessenssssens SNttt | enieees et 590,000 | .ooovermrirerinn 590,000 | ............ 590,000

JP MORGAN CHASE BANK... ... THBGLXDRUGQFUS57RNEY7. | Loan-backed and Structured 3132DV. 3R 4 | FHLMC 30YR UMBS SUPER.......ccovuiiiriiririiininsieissssee st nes .1,075,573 ....1,026,000 ....1,051,273 | 07/01/2049. | ..

JP MORGAN CHASE BANK... . THBGLXDRUGQFU57RNE97. |Loan-backed and Structured B13BEL  BM 1 | FNMA BOYR...ooucirieiiiiisieee sttt 2,598,271 | .... ...5,258,000 | .... ....2,499,083 | 11/01/2043. | ..

JP MORGAN CHASE BANK TH6GLXDRUGQFUS7RNEY7. | Loan-backed and Structured B13BER NP 1 | FNMA BOYR ..ottt 2,151,482 | oo 2,702,000 | ..coorirerirines 2,095,433 | 10/01/2046.

JP MORGAN CHASE BANK... ... THBGLXDRUGQFU57RNEY7. | Loan-backed and Structured B13BWU AU 2 | FNMA BOYR...oooiiriireisesetssesiesiese et .1,629,268 ....1,846,000 ....1,582,716 | 10/01/2046. | ..

JP MORGAN CHASE BANK... . THBGLXDRUGQFUS57RNE97. |Loan-backed and Structured 3138X1 UK 0 |FNMA 30YR... OSSOSO 1,417,966 ..2,256,716 | ... ....1,372,911 | 08/01/2043. | ..

JP MORGAN CHASE BANK THB6GLXDRUGQFUS57RNEY7. | Loan-backed and Structured 3138XB XY 5 [ FNMA BOYR......oouiiuieieiiseeisees sttt bbb 4,941,631 | oo 10,380,361 | oo 4,755,302 | 12/01/2043.

JP MORGAN CHASE BANK... ... THBGLXDRUGQFUS7RNEY7. | Loan-backed and Structured 3138XS  EJ 2 | FNMA B0YR oot ensanes | srsnsssssesssesensod 636,086 615,480 |07/01/2044. ..

JP MORGAN CHASE BANK... ... THBGLXDRUGQFU57RNEY7. | Loan-backed and Structured BT40FN  AS 3 [ FNMA BOYR....ouiouieuiiieriieesees sttt 1,738,843 ....1,698,389 | 07/01/2047. | ..

JP MORGAN CHASE BANK... . TH6GLXDRUGQFUS57RNE97. |Loan-backed and Structured 314008  LL 5 [ FNMA B0YR ..ottt 13,763,434 ..13,537,738 | 09/01/2046. | ..

JP MORGAN CHASE BANK THB6GLXDRUGQFUS57RNEY7. | Loan-backed and Structured 31410L VC 3 | FNMA 30YR... 2,560,223 2,501,115 | 01/01/2047.

JP MORGAN CHASE BANK... ...  THBGLXDRUGQFUS7RNEQT. | TIASUMNY.....ouvvrverererrireirinrerssisessssssesansnenes 912803  CK 7 | TREASURY STRIP (PRIN)......coeiiiiiirririiiiissisesiesisssssssssesssssssesssssssssssssssssssessssssssssssssnsssns | sssssessssssssenens 8,329,935 02/15/2031. | ..

JP MORGAN CHASE BANK... . THBGLXDRUGQFU57RNE97. | Treasury. 912803 EE 9 | TREASURY STRIP (PRIN)......coouiiiiriuiimeeseiiseesessssiseesssissessessessssessssisessssssssssesssssssssssssons | sesssessscessnsens 1,373,222 11/15/2043. | ..

JP MORGAN CHASE BANK TH6GLXDRUGQFUS57RNEY7. | Treasury. 912810  RD 2 | TREASURY BOND.......octiiiiiiriiieiieisiserssiesisssissss e sssssss s st ssesssssssessessassessessnens | aossesssessassessones 303,130 11/15/2043.

JP MORGAN CHASE BANK... ... TH6GLXDRUGQFU57RNEY7. | Treasury 912810  SE 9 | TREASURY BOND......coiiiiuiimiimeeiaeiieriessisess st 24,434,882 11/15/2048. | ..

JP MORGAN CHASE BANK... . THBGLXDRUGQFUS57RNE97. | Treasury. 912810  SF 6 | TREASURY BOND.....coiiiiiiriiiieiiieiiesieesesiss ittt 2,614,752 02/15/2049. | ..

JP MORGAN CHASE BANK TH6GLXDRUGQFUS57RNEY7. | Treasury 912828 4D 9 | TREASURY NOTE......iiiiiiiiuiieeineiseesseiseessessssessssesse s sse st ss st sssssssssssnsss | oesssesssssessssan 618,908 03/31/2023.

JP MORGAN CHASE BANK... ... THBGLXDRUGQFUS7RNEY7. | Treasury 912828 5T 3 | TREASURY NOTE. ...ttt bbb st .1,080,460 12/31/2025. | ..

MERRILL LYNCH CAP SV.. . GDWTXX03601TB7DW3UB9. | Treasury. 912810  RD 2 | TREASURY BOND.....cotiiiuiiriireeieiaeitsesisessss st 9,221,519 11/15/2043. | ..

MERRILL LYNCH CAP 8V.. GDWTXX03601TB7DW3UB9. | Treasury. 912810 SE 9 | TREASURY BOND.. 2,012,754 11/15/2048.

MERRILL LYNCH INTL . GGDZP1UYGU9STUHRDP48 | Treasury. 912810  RD 2 | TREASURY BOND......cotiiuuiiriimeieiieiiiesisessss bbb bbbt 1,679,178 11/15/2043. | ..

MERRILL LYNCH INTL GGDZP1UYGU9STUHRDP48 | Treasury. 912810 SE 9 | TREASURY BOND.....ouuiiiuiiiiiiiiisinisiiseisssnssensesesssasssssssess s e snssssissess s st sensssassnsssnsssensns | onnessnssnessessend 655,046 11/15/2048. [ ..o

0199999999, TOAIS.........oveererereeieiiciesiieesieeeee et ses s sessnses aeieseraas 305,130,804 XXX XXX

Collateral Pledged to Reporting Entity
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE INSURANCE COMPANY

Collateral for Derivative Instruments Open as of Current Statement Date

SCHEDULE DB - PART D - SECTION 2

1 2 3 4 5 6 7 8 9
Book/Adjusted Maturity | Type of Margin
Exchange, Counterparty or Central Clearinghouse Type of Asset Pledged CUSIP Identification Description Fair Value Par Value Carrying Value Date (,Vorlv)
BARCLAYS BANK PLC s G5GSEF7VJP5I7OUKS573...... CaSN.. s CSN... e .3,864,000 | ..ooveruernnnas 3,864,000 XXX
CME........... LCZ7XYGSLJUHFXXNXDBB.. [ CaSN.....curvuurirrireiiiiaeriesiesiseesssisessessses s SNt 154,532,336 ...154,532,336 XXX
CREDIT SUISSE FB INT. . E58DKGMJIYYYJLNBC3BBB... | CaSh.....ccucvirrercrimireeriesieeeseeisesiesiesssessesessessssenes CASN...ee e .3,050,000 | ..oovernernienns 3,050,000 XXX
HSBC BANK USA 1IE8VN30JCEQV1HAR804..... Cash Cash SN 85,230,000 .85,230,000 XXX .
HSBC BANK USA ... 1IE8VN30JCEQVIHARBO4..... | TFEASUY.....o.vveuverrirreierirriserisersessienenenes 912828  J2 7 | TREASURY NOTE......coiiiiiriirierierieseiesissesseesesseneniens 1,646,986 | ....coovvrrinne 1,609,000 XXX 02/15/2025. | ..
TCE s 549300R4IG1TWPZT5U32..... CaSN. et SNt (237,382)| .... XXX
MORGAN STANLEY CAP . [7331LVCZKQKX5T7XV54..... CaSN.. s CSN... e ..89,000 XXX
ROYAL BANK OF SCOTLA......ccorireieirniinerieriesereens RR3QWICWWIPCSBAASO74.. [ CaSN......oviriiiriereiiniieiieiieseeesssise st SNt .1,090,000 XXX
SOCIETE GENERALE..... 02RNE8IBXP4R0TD8PUA41.... | Cash SNttt | enisnes s 270,000 XXX .
0299999999, TOAIS. .....veurvveresrerseesseeiseiseseseessesssee s s ses s s bbb bbb ee b e bre S481eeEs e R R e R R R £ 1R e s R R SR E LR LR E SRR R R E RS E R R LR b R R R eRs LAEeEE RS R e 249,534,940 XXX XXX XXX




Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY

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

SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

1 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
Industrial & Miscell (Unaffiliated) - Issuer Obli
02665W BS 9 |AMERICAN HONDA FINANCE.. 1 778,665 778,930 {07/20/2020.......
02665W CG 4 | AMERICAN HONDA FINANCE.. 1 320,921 320,919 {06/16/2020.......
02665W  CW 9 | AMERICAN HONDA FINANCE.........cocosiiirinriniirerriisissiereessiesessssiensessees 1 1,414,008 ..1,414,050 |05/13/2020.......
06370R 2N 8 | BANK OF MONTREAL (CHICAGO) 1 1,414,044 ..1,414,050 |09/08/2020.
06417G  Z3 5 |BANK OF NOVA SCOTIA (HOUSTON).......cvuimuierririieressiisisesiessssssse s st ensssaes 1 1,792,469 | .. .1,792,355 {03/11/2020.......
05565E  AQ 8 |BMW US CAPITAL LLC 1 1,038,729 | oo 1,037,701 | 04/06/2020.......
05565E BB 0 |BMW US CAPITAL LLC 1 212,475 | ... 212,623 |08/14/2020.
21684L  2Y 7 |COOPERATIEVE RABOBANK UA (NEW YORK) 1 1,508,606 | ......cccrevene 1,508,320 |02/21/2020.......
22549L LS 2 |CREDIT SUISSE AG (NEW YORK) 1 1,924,051 | oo 1,924,051 | 10/01/2019.......
86958) C9 8 | SVENSKA HANDELSBANKEN AB (NEW YORK).......covuivririireriiieeiiisisnsierssssessisessssisssessssssnssenes 1 395,052 395,030 |10/21/2019,
89236T FC 4 |TOYOTA MOTOR CREDIT CORP......cceviiirirriirniirierieeissiessssi st ssssesessessees 1 2,545928 | ...... 2,545,479 | 11/14/2019.......
89236T GE 9 |TOYOTA MOTOR CREDIT CORP......coiviiirirerinisissietesissisessssissessssss s sssssssssessessanes 1 259,285 259,243 [09/14/2020.......
94989R 2V 9 |WELLS FARGO BANK NA 1 2,169,590 ..2,168,210 |12/06/2019
961214 DL 4 |WESTPAC BANKING CORP 1 944,098 944,152 {03/06/2020.......
78014X  EK 9 |ROYAL BANK OF CANADA 1 777,725 | ... 777,728 |09/01/2020.......
3299999.  Industrial & Miscellaneous (Unaffiliated) - 1SSUET OBlIGAtONS. .......c..eiuuiiriiriiriiiiei st 17,495,646 | ................. 17,492,839 XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
59217G  CF 4 |MET LIFE GLOB FUNDING | 1 141,720 141,693 | .o
3599999.  Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...........cocuriiniiieiiiniinininninns 141,720 | ... 141,693 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated)........... 17,637,366 | ..ovvovvrerenns 17,634,532 XXX
Totals
6499999.  Total - ISSUET OBIIGAtIONS. .. ...ttt 17,495,646 | ..o 17,492,839 XXX
6799999. Total - Other Loan-Backed and Structured SECUTIHIES...............cveiueiiiriieieieieiei ettt 141,720 | ... 141,693 XXX
7099999, SUDEOLAI = BOMAS. ..ottt 17,637,366 | ..oovovvienenns 17,634,532 XXX
Short-Term Invested Assets (Schedule DA Type)
000000 00 O |AMERICAN HONDA FINANGCE.........ccciiiiiiiiiniiniieisirissisis sttt sssessssssnsens. | ciessossensnnes | osrnsssssissnsinnin 424,723 A24TA3 | o
000000 00 O |AMERICAN HONDA FINANGCE.........cccovmtiriiriirieresisriesiesissesesisesesseneenes 514,418 514,452
000000 00 0 [BANK OF MONTREAL......cceoieiuiiriieiieiietctesie sttt s st b st s sssessessnsnsens | soesessessesanes 302,322 | ... 302,234
000000 00 0 |BANK OF MONTREAL (CHICAGO) 1,389,451 | oo 1,390,310
000000 00 O |BANK OF NOVA SCOTIA 500,181 | ... 500,125
000000 00 O |BANK OF NOVA SCOTIA (HOUSTON).......coiururriirererrireriesiseesissssesessesssesessesesssssssessessssssesssssssssessesssssensessens | oerssssseneres 1,225,851 | oo 1,225,510
000000 00 0 | BMW US CAPITAL LLC..... oottt sss s ensenies | soensnssnnssenss | sonsssssensessssssensons | sronssnssersnnsa 2,138,836 | ..ccvvrrrirrnnee 2,137,815
000000 00 0 |CHEVRON CORP ..1,202,689 ..1,203,074
000000 00 0 |CITIBANK NA .2,170,703 | .. ..2,170,876
000000 00 O | COMMONWEALTH BANK AUST ......coiiiiriiiieriniistieiisisiesis st sisssssssessessnssenss | oernssnneenss | covsereessessensensons | soonessseernnins 1,037,001 | oo 1,036,986
000000 00 O | COMMONWEALTH BANK AUST ...ttt sisssenes | ensnssnseneres 848,602 | ... 848,430
000000 00 0 |COMMONWEALTH BANK OF AUSTRALIA (NEW YORK) 1,729,888 | ..o 1,729,897
000000 00 0 |COOPERATIEVE RABOBANK UA (NEW YORK) 1,106,811 | oo 1,107,673
000000 00 O |CREDIT SUISSE AG (NEW YORK) 377,091 377,080
000000 00 0 |CREDIT SUISSE AG (NEW YORK) 471,356 471,350
000000 00 0 |HSBC BANKPLC 565,774 565,542
000000 00 0 |HSBC BANKPLC 2,074,102 . 2,073,883
000000 00 O |INTEL CORP 3,485,921 | .o 3,484,371
000000 00 O |SHELL INTERNATIONAL FIN 3,233,120 3,232,301
000000 00 O |STATE STREET BANK & TRST ..1,508,224 ..1,508,320
000000 00 O |SVENSKA HANDELSBANKEN AB (NEW YORK)......coovriuririireriiieerniisisnsserssssessssensssssssesssssssnssenes 2,347,723 | ...... 2,347,323
000000 00 0 | TORONTO-DOMINION BANK 452,602 452,485
000000 00 O | TORONTO-DOMINION BANK ..1,585,925 ..1,586,319
000000 00 0 |TOYOTA MOTOR CREDIT CORP 848,615 848,612
000000 00 0 |UBSAG (STAMFORD) 2,841,7% | ...... 2,842,879
000000 00 0 |US BANK NA CINCINNATI ..1,037,725 .1,037,724
000000 00 0 |US BANK NA CINCINNATI 282,890 | ... 282,888
000000 00 0 |US BANK NA CINCINNATI 1,486,740 | ....ccoovvrnnn 1,486,655
000000 00 0 |WELLS FARGO BANK NA. ..ottt eniens | eriensnnenenes 783,391 783,384
000000 00 0 |WELLS FARGO BANK NA. ..ottt bbbt ensns | esssssnenenes 659,977 659,890
000000 00 O |WESTPAC BANKING CORP 497,829 | ... 497,746
000000 00 O |WESTPAC BANKING CORP 1,697,247 | oo 1,696,860
000000 00 0 [APPLE INC.....ooiiiiieiieiiieiissi ettt | crenieenennienes | eernniene e 2,665,720 | ...... 2,667,352
000000 00 O |APPLEINC 206,481 206,491
000000 00 0 |PEPSICOINC 872,014 | ... 872,019
000000 00 0 |PFIZERINC....cooiviiiiieriincierisii st 1,267,510 | .ovovvecrene 1,267,135 | oo
000000 00 0 |ROYAL BANK OF CANADA 286,084 286,041 | .o
000000 00 0 |ROYAL BANK OF CANADA 989,901 | ... 989,414 |......
000000 00 0 |SUMITOMO MITSUI BANKING CORP (NEWYORK) 1,202,041 | v 1,201,943 | oo
000000 00 0 |SUMITOMO MITSUI BANKING CORP (NEWYORK) 1,248,853 | ....ccoovvvrne. 1,249,078
000000 00 0 |SUMITOMO MITSUI BANKING CORP (NEWYORK) 848,433 848,430
000000 00 O | SWEDBANK AB (NEW YORK).......coevururriirmieriirerienisiesiesisesesisesssssessesssssssssesse s sssssessesssssesssessessssssessessne | oernssnneenss | oovsemeessesssnssensons | sronesnssersnnine 1,800,557
000000 00 O |TORONTO-DOMINION BANK.......couiirirmiiiireriiitiesinsiissiese s snes ..1,461,181
000000 00 O |WALMART INC ..1,979,749
000000 00 0 [WALMART INC... ..tttk bbb ensnninens | boeninnsnnsenss | ensssssensensssesensens | sronssnnsensnsines 1,178,422
8999999  Total - Short-Term Invested Assets (SChedule DA TYPE)......vuiereririienriisisersssierssssseersssssseansesssssaneseees 56,836,468 56,834,743 XXX
Cash Equivalents (Schedule E Part 2 Type)
BANK OF NOVA SCOTIAINEW YORK REPO...........coouiuiiiiiiiieniieiniississsie s sessssssisssssesssesssssssssssssissins | coeseesesnnsies | onmesnssnsiissienes 23,567,500 23,567,500 | ..coverivirieieiin
CITIGROUP GLOBAL MARKETS INC REPO.........cveiiiiiriiiiriesiserseiesie s siesissesessssss s sssssssssessessnsesenes | oereessnsenenes 23,567,500 23,567,500
JOHN DEERE CAPITAL CORP 465,605 465,597
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE DL - PART 1
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date

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

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

1 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date
MORGAN, STANLEY & CO. LLC REPO.......ccuuiiiiiriiiiisieersstisisissississnsssssenssnssseenssssssesnsssssnssnssenssnsssssenssnsssssenssnssns | oenssnssneienss | onessesensssssenssnenes | sonsrsnsnnerenes 19,819,838 | .oovviviviren 19,819,838 |..oooviiiririniins
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type) 67,420,443 | ..oovvvnne 67,420,434 XXX
9999999, TOalS..... ovoirriieiiiei 141,894,276 | ............... 141,889,709 XXX

General Interrogatories:

1. The activity for the year:
2. Average balance for the year:
3. Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE DL - PART 2
SECURITIES LENDING COLLATERAL ASSETS

Reinvested Collateral Assets Owned Current Statement Date
(Securities lending collateral assets included on Schedules A, B, BA, D, DB and E and not reported in aggregate on Line 10 of the Assets page).

1 2 3 4 5 6 7
NAIC Designation
and
Administrative
Symbol / Market Book/Adjusted Maturity
CUSIP Identification Description Code Indicator Fair Value Carrying Value Date

General Interrogatories:
1. The activity for the year:  Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0
2. Average balance for the year: Fair Value §.......... 0 Book/Adjusted Carrying Value §.......... 0

NONE
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE |NSURANCE COMPANY
SCHEDULE E - PART 1 - CASH

Month End Depository Balances
2 3 4

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

Open Depositories
Bank of America N.A.... . New York City, NY.... 3,694,711 ..1,254,481 | XXX
Bank of America NA.... New York City, NY 2,258,045 ,263,049 [ XXX
JP Morgan Chase Bank GB. New York City, NY e | XXX
JP Morgan Chase Bank N.A. . New York City, NY.... ..261,070 | XXX
JP Morgan Chase Bank N.A.........ccccceeviirirnn. NEW YOrK City, NY ..o [ | e e | o | s | oo | o 273,663 | XXX
JP Morgan Chase Bank N.A...........cccoeeuveeninnnns New York City, NY ..o 819,113 | . 616,061 | ......... 10,709,906 | XXX
JP Morgan Chase Bank N.A.........ccccoeviiinnn. New York City, NY......coveovvrereiieerseienns 653,470 | . 682,211 | oot 720,984 | XXX
JP Morgan Chase Bank N.A...........ccoovevinnnene NEW YOrK City, NY ... | reevernreneinnins | cerneeeneinnnne | cerveerneessessessnnnsnns | oeeverssesssenennesssenes | aeeneensans 4,991,514 | oo e XXX
JP Morgan Chase Bank N.A.........ccccoveviirinnn. NEW YOrk City, NY.....cocvrisiicreiniiernnincinnnens [ | e | esneeesnsisseesnsnenes | sneeeresisssessessnnees | eoneronns (2,615,163 [ ..vecerevrrieeerirriees [ v XXX
0199998. Deposits in.....41 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositories............ocorerrerrrieerrearenennes XXX XXX 643,466 | . 644,704 XXX
0199999. Total Open Depositorie XXX XXX 0 0]......10,445,156 6,706,851 14,986,572 | XXX
0399999. Total Cash 0N DEPOSIE......vuurrrirrsresirsersierssres s snsenes XXX XXX 0 0]......10,445,156 ..6,706,851 | .........14,986,572 | XXX
0599999. Total Cash.......... XXX XXX 0 (U 10,445,156 | ........... 6,706,851 | ......... 14,986,572 | XXX
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LlFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 8 9
Amount of Interest Due &
CUSIP Description Code Date Acquired | Rate of Interest | Maturity Date |Book/Adjusted Carrying Value Accrued Amount Received During Year

Bonds - Industrial & Miscellaneous (Unaffiliated) - Issuer Obligations
AMERICAN ELECTRIC POWER COMPANY IN.........oiiiiiiiiriiiineiiiseieeseiesssse s s b 09/23/2019....... | oo 10/22/2019....... . 4,993,321 2,544
AMERICAN ELECTRIC POWER COMPANY IN........otutiuutiuueieseesseesseeseesasessesssessseessaesss st st st esee s ssees 851888818 b b bbb Hek8eEE LA bbbt 09/25/2019....... | ... 10/25/2019 1,883
AMERICAN HONDA FINANCE CORPORATION........coouviuuriuuiiaissneassesssesestesssssssesssesss et sess st s bbbt ees Sebb e bbb 09/25/2019....... | ... 12/17/2019 3,351
AMPHENOL CORPORATION.........cctuituiaaieaeteseesseessse s ssesssee st sssee s bbb e85 888281288888 b 4 bbb EReees H4EbeeE b oL L bR bbb 09/26/2019....... 10/10/2019. 3331
BERKSHIRE HATHAWAY ENERGY CO.......couuiiuiiimieimiisiieseisssiisesssesesesssessesessess sttt ees H41ebe bbb bbb 09/25/2019....... 10/02/2019 1,817
BERKSHIRE HATHAWAY ENERGY CO.......couuiuuiiuiimmiiseiseessesssessses s s ssseess st ees s8££ 8 5188888811888 £ 48 bbb seees H4seeE st E b e R bbb bbb 09/24/2019.......{ ... 10/08/2019 1,808
COX ENTERPRISES........ouvuuiuuitterisseseesseisesse et st s8££ E 41684 R e RE ek e R R R bbb 09/25/2019....... | ... 10/01/2019. 2625
DAIMLER FINANCE NORTH AMERICA LLC........coiouiiimiiiieiiieeiiseseiseeessee st b b ere oLk 09/25/2019....... | .... 10/29/2019....... . 11,980,687 4,434
DIAGEQ CAPITAL PLC......oovvvevvveveeeeeessesessesssessessss L1111 11012 s 09/25/2019....... | ... 10/03/2019. 9,998,817 4,147
DOMINION GAS HOLDINGS LLC.....cuvouueiasiirniineircissise sttt 09/24/2019....... . [10/01/2019.. 2578
DOWDUPONT INC.....oovuuveseeseesseesseeseesasesssesssessseeeseessse s es et e85 8188888048828 8488488848 E R bbb eees H41 LA b e b e R bbb 09/25/2019....... 11/14/2019 1,565
DOWDUPONT INC...c.ooovieteiemeesseeeisseesee s Lobb bbb 09/23/2019....... | ... 11/15/2019 1,868
DUKE ENERGY CORP........ovuieieetesieiestests s sesesesssesssesess s sssssessesssssssessss s eses s ssssss e ssesses e s s s s s e s s e s ene s e s s s s ee et e et sessan s e st s s s st es s e b eensarssesennss | aavsiessssasssassiesanesses et aas s st essnsennssesansaaneins 09/25/2019....... ] .... 10/03/2019....... ) 9,998,817 4142
ERAC USA FINANCE COMPANY ......ooouiitmutiiemressseessseessseesssesssse s s8££k RE SeRb bbb 09/24/2019.......| .... 11/25/2019 4,982,837 2212
EVERSOURCE ENERGY. 09/23/2019....... .110/01/2019.. 5,000,000 2,478
EVERSOURCE ENERGY........cuuvuumuiiimiiismiesseessse s ssss s ess s8££k eE | LeRb bR bbb 09/30/2019....... 10/08/2019...... 4,997,871 304
EXXON MOBIL CORPORATION........ouuiiiiiiiriticississssisisssss s sssss s 0880480888 b e S8 bms s bbb 09/25/2019....... 10/24/2019. 11,984,820 3,960
GENERAL MILLS INC..... oottt 5555858555554k Lhsee bR s bbb 09/25/2019.......{ ... 10/15/2019....... ) 4,995,800 1,500
GENERAL MILLS INC.....coveoeeeeeeeeee e ss s ss s s s s s s s ee s s se e s s e s er e s s eeseens s esssensss eessessaessseesseresesesesseses s esssenessenaenssesnssaes 09/23/2019....... | ... 10/16/2019. 4,995,417 2 444
HYUNDAI CAPITAL AMERICA 09/25/2019....... .| 11/04/2019.. 6,985,386 2653
INTL PAPER CO...oocvvuivieitiiissis sttt aes Hesebssessssss bbbt bbb 09/30/2019....... | ... 10/15/2019 6,994,011 428
UMESMUGKER......ooovcvereereeeeeeseeeeee s 09/23/2019....... 1000712018 | 4,998,208 2,389
KIMBERLY-CLARK CORP.........oouiiiiiiiiisieeii i80St S8 ben bbb 09/25/2019....... 10/09/2019....... . 9,995,667 3,250
MCCORMICK & COMPANY INCORPORATED..........cccrvvveeeessuemasairessseseessesesssaesessesessssssssss e sssssssssses etk bbb 09/25/2019....... | ... 10/02/2019. 9,999,403 3,583
MONDELEZ INTERNATIONAL INC........coorviiiisiiesiseeses s sisssse s ssssssssnnns 09/25/2019....... . [ 10/25/2019.. 6,989,827 2543
NISOURCE INC.....cvvvvteuureeessaaeseesssaesssssesassesss e sess s 8888818888888 E R LR ER R 09/25/2019....... .... 10/07/2019. 4,998,183 1,817
NOVARTIS FINANCE CORP........oosceeeseveresseessesesseseee s ssseessssse s 550 55 555500 09/30/2019.......| ... T000712019..ccooc| 9,946,816 531
PARKER HANNIFIN CORP.......ccouiiiiiiiiiieiii itttk S4 bbb bbb bbb 09/24/2019....... 10/23/2019....... . 4,993,186 2168
ROGERS COMMUNICATIONS INC......ooiiiiiiiiiiiinisei st b b0 S8 b e bbb bbb 09/23/2019....... 10/17/2019 4,995,022 2,178
SOUTHERN CO GAS CAPITAL CORP.......ooovviviieiieieieissisie st sssnn 09/30/2019....... . 110/03/2019.. 6,999,191 404
TEXTRON INC .ot e e eee e e eee s seeeeseseseee e s eeesesasesees s esessaseseesesseesesssseeeesasssesesesesesesaeeeeesseseeesesaseeseeseesesssesseeseeseesesssseesesseseesssseeesasness  eeeeesssassesasssesesssseeseseseseeseeeeeseseseseeeseenensaen 09/25/2019....... | .... 10/24/2019. 4,493,934 1,583
THERMO FISHER SCIENTIFIC INC....ovvvvvveveveeuueeereereeessssssssaaeessessesssssessssesesesesesssssesssses s sesssssss s s st 8RR S04 R AR 09/26/2019....... | ... 1072812019, 10,981,398 3,398
UNITEDHEALTH GROUP INC........ooouiiiireiiiceiicesiseesis s bbb Sebb bbb 09/25/2019....... | ... 10/16/2019....... ) 6,993,729 2508
WISCONSIN GAS CO.ooovereeereeeeeeeeeeeee e s s eseesseeeeseeeseseessses e eseseesseessseesesesesesseees s eeseseseseeseees e eseaee s e eseseeseseseseeeseeseeeeseeesees e eessees e eeseees s eesseesseseses eesieesseseeesseeeseeseeesesesesees e es e ees et eeesereres 09/25/2019....... [ coovrreerierircrinens 10/09/2019 6.996.842 2368

3299999. Industrial & Miscellaneous (UNAffiliated) - ISSUBE ODNGALONS..............cuirriiiusiieieiisiieseiis s s8R0 1808448181181 1808 sssssssssssssnnsssens | QA QOB BT [ 80,792

3899999. Total - Industrial & MiSCEIANEOUS (UNGMIIBLEA)..................orrrriieiirriiii st 08 L R0 i | A0 903 60T | O e 80,792

Total Bonds

7799999, SUBLOLAIS - ISSUBT OBIIGALIONS............cvvvvviieriiisiceieii s8R L4888 eS| OAGOOBEIT | O e 80,792

LRI o0 00000000000 00000 OSSOSO sesssspeeeeessssnsesel I Y11 )1 < Y- A I | N 80,792

All Other Money Market Mutual Funds

481200 67 0 [JPMUS GOVT MM = CP....ooooooorrrriiiioeesesseesesessssssssssssesssssssssssssss e sssssssssss s sssss s 112 ottt 09/2712019....... | oo | o | 22,367,136 | coovooeseiccineeesssssssnnnensens | oo 65,334
8699999, Total - All Other MONEY MATKEE MULUEI FUNGS..............oouuuusiiieieierisiiisss st 33110831 s 22,367,136 | coovrevnreercenrcesreenriesiieenieen | e 65,334
8899999. Total-Cash Equivalents R s | 262,570,663 | ..ovveeveeereerereeireersereeerieenn0 | e 146,126




