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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LIFE AND ANNUITY |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...cveeeit ettt | st 4,693,542,812 | ..oooverrrrrinereeinenns [ e 4,693,542,812 | .....oouce. 4,865,299,931
2. Stocks:

2.1 Preferred SHOCKS. .......cvuueriuiiiriiriiesiciee ettt enns | cieensseesieneens 2297444 | oo | e 2297444 | oo 2,371,366

2.2 COMMON SIOCKS.......ccveurvircresceieeisceiscnss sttt esnt s | cesesssesssnenes 38,810,564 | ....c.ovvvvverenne 2,664,940 | ...coooorerirnnns 36,145,624 | ......ccccoene. 72,415,923
3. Mortgage loans on real estate:

31 FIISEENS ..ottt | coeenienesi 822,502,582 | .....coonrirerierinerineniens | ererienei 822,502,582 | ....coovvvunns 813,842,343

3.2 Other than firStIENS........cvuueverieieiciiciieieeie e ssssetes | stsestest st st st st ntentes | seestentsesssesi st ne st senies | eebsesssesseeessesse b esseenees (0 N
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 ENCUMDBIANCES)......cvvvieriiieiieieiciieieissieiseissiens | ceiesssssssssesssssssesssssssenies | eoiesssssssessssssessessssessesinses | sressessesssssssessessssessessnsen [0 RN
5. Cash ($.....116,912,321), cash equivalents ($.....375,751,247)

and short-term investments (§.....90,128,461)........cooucvurrumerinreinerisseessenisesssssesens | onsereseseeees 582,792,029 | ....covirerrrricrirnrireneiens | rrrrieneins 582,792,029 | ....covvveuns 411,559,219
6. Contract loans (including §.......... 0 Premium NOLES).......cvireieirieieieiesieesisesesessssessessesssenss | crersssesesees 100,652,837 | .ocveevirervriierereisseisenns | crveenseniennns 100,652,837 | .cvvvvvrnnee. 102,625,474
7. DEMIVALIVES. ...coovereeerisreiiri sttt nns | etssseesienes 216,974,266 | ......cooverrereriinerireneiens | ererieneis 216,974,266 | ................ 320,583,251
8. Other iNVESE @SSELS.........ccuvurrrceirrieerirreisiss sttt ssesssnnes | cessnessasseons 541,997,613 | ..oeveoerererrereerieneiiens | erereenens 541,997,613 | oo 527,794,141
9. Receivables fOr SECUMHIES...........vvurrveriirerieeciieeeie st esssssssesnses | evesseesesssesnns 11,336,442 | oo | s 11,336,442 | oo 2,744,656
10.  Securities lending reinvested Collateral @SSELS............cviriieicirireieieiieee e | eveevsasseesenas 90,339,548 | ..o | e 90,339,548 | ......ccoevue 101,549,568
11, Aggregate Write-ins fOr INVESLEA @SSELS.........cevcicveieiiceesee ettt | cvsessssseesanaas 28,309,257 | oo [ 28,309,257 | ..ooovrrrernns 15,683,356
12.  Subtotals, cash and invested assets (LINES 110 11).......cvcvcuieeieiieieeseeeeeeeee e | cveeveiinnns 7,129,555,3% | ....ccooevevvnee 2,664,940 | ............. 7,126,890,454 | ............. 7,236,469,228
13. Title plants less §.......... 0 charged off (for Title INSUTErS ONIY)........cc.ovururrieireirereieeieeirrieeees | corereeineissisesseseeseeestesens | ereesessessessessessesssessesessens | seseesessessssssssessesssssnnssn [0 R
14. Investment income due and ACCTUBT.............oooveeeeieeeeeeeeeeeeee ettt se s | eeeesseens 131,724,886 | ....oovveveereeeceeecceenes | e 131,724,886 | ................ 245,596,354

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.............ccceueinivniiniiniiniinns | covveriiesiienis 18,474,520 | ..oovvvviiiisiiniisiien | v 18,474,520 | ...ccoovvvenenee 12,345,162
17. Amounts receivable relating to UNINSUIEA PIANS..........ccvieiieieireinieiesssieesseeessiesessssenss | cessessessssssessesssssssesssssssens | siesssssssssessssssesessssessesnns | oesessesssssssesesssssssessesns [0 R
18.1 Current federal and foreign income tax recoverable and interest thereon............cccccvvvcevees | cevveeviveennnnn, 20,098,028 | ......ccooevereeieeiieereienes | e 20,098,028 |.......ccoeverrrieriereeenns
18.2 Net deferred taX @SSEL..........ouuirririeceesee st | eesssseesseens 175,856,893 | ....ovvvvirnnes 54,455,893 | ......ccoovenne 121,401,000 | ...oovvvvnvenne 151,087,642
19.  Guaranty funds receivable or 0N dPOSIL..........c.cc.euiviverveirceeiieteee et | sveesssesaeseesssenes 183,103 | v | e 183,103 | oo 183,103
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...............ccvcueieieieirieiiesieeceieiens e senes | eoesesssie s | sressesese s [0 TR
24. Health care (§.......... 0) and other amounts reCeivabIe............cccoevirieiiirieeeeeeese s | e 526 [ oo | e 526 | oo 3,675
25.  Aggregate write-ins for other than iNvested aSSetS..........ccovivrieicrrieieieseeeeeseeseens | e 49,872,089 | ...ccocoernnneee. 13,981,335 | .o 35,890,754 | oo 33,522,844
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected
Cell Accounts (LINES 12 throUGh 25)........ccvururierirrieieireeinrereeisesssessessesssesssssssssessssssssssssesss | sessessneens 7,556,265,779 | ..oovvvvreenne 71,102,168 | ............. 7,485,163,611 | ...c.eenve 7,714,634,225
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts..........cccoocveeees | wvvnnee. 26,288,584,832 | ....cooveveiereeeieeeeieiee | e 26,288,584,832 | ........... 25,094,122,246
28, Total (LINES 26 @NA 27).......uurermrrreeeieremeeeieeeseesieessesssssesssesssssessesssssssssssssesssssssnssssssssnns | seessesnns 33,844,850,611 | oovoovvvernenne 71,102,168 | ........... 33,773,748,443 | ........... 32,808,756,472
DETAILS OF WRITE-INS
1101, Collateral ON AEMVALVES.........cocurerririrceirrieesiesieesi st ssess s ssessessssssnins | vesssnesssssenns 28,309,257 | ..ooovvererieerierineninenes | e 28,309,257 | ..vvvorvvrirnns 15,683,356
1102, et | HEseebt bRttt | eebeeent ettt | bttt LU R
1103, ettt | Hesees e w0 [
1198. Summary of remaining write-ins for Line 11 from overflow page..........cccccoueevvvecveniceriicrenns (] (]
1199. Totals (Lines 1101 thru 1103 plus 1198) (Line 11 @DOVE).......ccueuerrerrresriernsresrisessrsssenessnenne | coseesssreseneens 28,309,257 | ..o (O P 28,309,257 | .oovroreriines 15,683,356
2501. Disbursements and items ot AllOCAtEd..............cociiiiriniirnnes | e 49,872,089 | ....ccccvvvuve. 13,981,335 | oo 35,890,754 | ......cccovuuee. 33,622,844
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)........oveerurrrrrrrrersessesersrsssesseeessnssneens | cosmessessessess 49,872,089 | ..o 13,981,335 | oo 35,890,754 | ..ovovirinnnns 33,522,844




Statement as of September 30, 2019 of the TALCOTT RESOLUTION LIFE AND ANNUITY |NSURANCE COMPANY
LIABILITIES, SURPLUS AND OTHER FUNDS

1 2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $.....5,058,991,423 less §.......... 0
included in Line 6.3 (including $.....849,400,658 MOACO RESEIVE)...........ccoucuuceceeeeeeeeeeeesieeeieeeeeeseees e eeessesssessseessesssessseessessssesiessisnninn | eeveessssssansiens 5,058,991,423 | ...oovvernn. 5,217,117,636
2. Aggregate reserve for accident and health contracts (including $ ol 16,028,501 16,211,222
3. Liability for deposit-type contracts (including §.......... 0 MOACO RESEIVE)......ouiveiieiecieieie ettt sssens | sessessessssessesnsa 470,226,505 | ...coovviririrnn 475,343,509
4.  Contract claims:
A LB bbb R R bbbt st n s aentns | eebsbieseseen bt res 21,253,730 | covevererreinee 27,050,796
4.2 ACCIAENE AN NEAIN.........coooveiicieieccce st bttt n b | eebiebeesaes st sa st 291,863 | oo, 315,862
5. Policyholders' dividends/refunds to members §.......... 0 and coupons $.....3,272 due and UNPEIG...........cc.eeveevereerercerienesieeseessessessesseens | evreressssssssssssesssssseneens 3272 | oo 2,529
6.  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 MOGCO)....verereerreieresreieisererens | e 591,240 | oo 437,088
6.2  Policyholder's dividends/refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance
less §.......... 0 discount; including §.......... 0 accident and health PrEMIUMS..........ccceiiercer et sssesessnas | sesessssesessssnsesensrenes 160,267 | ..o 220,494
9.  Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMTACES.............ccuevueiciiiieicisete ettt ettt bbb s sttt ss s bnsans | shebsebssssssessessssessessssessesebssens | crsssessesssassessssesses s bessessesansaes
9.2 Provision for experience rating refunds, including the liability of §.......... 0 accident and health experience rating
refunds of which §.......... 0 is for medical loss ratio rebate per the Public Health Service Act............cccveieuirieieieeieeeeeiees | e 23,089 | oo 69,545
9.3 Other amounts payable on reinsurance, including $.......... 0 assumed and $.....5,234,619 CEAEM............covveerermrermreerereeereeieees | cevveeiesieesiesieeeens 5,234,619 | oo 10,467,692
9.4 IntereSt MANtENANCE RESEIVE. .........cuivieiiiiieieieeie ettt bbbt bbb sse st s s bensenes | sebessessessssassesnsan 80,904,667 | ...ooevererrerrnnn 74,169,072
10.  Commissions to agents due or accrued - life and annuity contracts $.....20,388,551, accident and health §
and deposit-type contract funds §.......... 0ttt nse st sensenennsenns | snsensensessnsensernnsss 20, 308,OD T | verrrrereisirenieiieean 22,948,641
11.  Commissions and expense allowances payable on reinsurance assumed. .
12, General eXPENSES AUE OF ACCTUBM.........cvuevuivrireiieieierieieissies et ssse sttt sss s sssse s ssssessesssssssessssssessesssssssessessssessessasenses | snsensessnsessessesens 19,046,998 | 1vvvvererivsierieinns 16,916,418
13. Transfers to Separate Accounts due or accrued (net) (including $.....(48,007,858) accrued for expense
allowances recognized in reserves, net of reinsured allowances) (61,299,401) | covvvvvevercreriranns (69,229,362)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 803,510 | oo 1,494,967
15.1  Current federal and foreign income taxes, including $..........0 on realized capital GaiNS (I0SSES)........c.evvevriereererrereissssesesessiesessessseses | sevressssssssssssssssssssssssssssssssenss | sessessenssssssssensseses 3,174,050
15.2  Net deferred tax liability.............ccoovvrerverieriericrerenne,
16, UNEarned iNVESIMENT INCOME..........cvieiiictiieiieis ettt bbb a bbbt s s b s bbb b st s bbb bbb bt
17. Amounts withheld or retained by reporting entity @s agent OF frUSIEE...........vuirirrirrcr e
18.  Amounts held for agents' account, including $.....33,345 agents' credit balances..
19.  Remittances and iteMS NOL AIOCAIEA. .........c.cviururiieeiiccece ettt bbbt s s b s senas
20. Net adjustment in assets and liabilities due to foreigh eXChange rateS..........ocwerrririririnrre ettt esreena
21.  Liability for benefits for employees and agents if not included above
22.  Borrowed money §.......... 0 and interest thereon §......... 0ttt ettt e ettt ettt st en et
23. Dividends to stockholders declared @Nd UNPAIG..............ocurureuiuriereieiseieeereieese ettt sttt s st st ssessestas | sebsessessessaesnessessesbanbsbsestestanes | eesessstseeessessaes e bses st st et enes
24, Miscellaneous liabilities:
24,01 ASSEE VAIUGLION MBSEIVE.........uveivieieciite sttt st s bttt s sttt ns
24.02 Reinsurance in unauthorized and certified ($
24.03 Funds held under reinsurance treaties with unauthorized and certified ($.. |
24,04 Payable to parent, subsidiaries and affiliAteS...........cccceuirieiiiecee s 138,613,481 | oo 5,900,113
24,05 Drafts OUESTANAING. .......cocvvieiiicicis sttt bbbt bbbttt s st b sens | benbiesaesiessansnsaend 66,260,640 | ......cevvevrrrennn. 61,874,946
24.06 Liability for amounts held under uninsured plans.
24.07 Funds held under coinsurance
24,08 DEIVALVES. ... ovveveseiseisesssissesessessessssssessesssssssssessessessssssessessess st ssessessas s s s s st ess e ssessess st et essestess st ssess st et ssessessenssnssessantensnsans | sessessessessnssesas 120,756,756 | ..oovvovvrerrrrererens 80,421,913
24.09 Payable for securities 33,631,422 ...16,200,937
24.10 Payable for SECUMHES IBNAING.........ccvvirereeicreie ettt ettt s e b b s s s s sse s ssstes s sntesans | sesessessessssessesantan 90,339,548 | ......ccooeverernne. 101,549,568
2411 Capital notes §.......... 0 and interest thereon §.......... O OO U FOUSR TR
25.  Aggregate write-ins for liabilities . ...233,546,815 .357,609,232
26. Total liabilities excluding Separate Accounts bUSINESS (LINES 110 25)........c.cuevrveieeiciiiiieieisereie et sesae s ses s ssssnes | oessssesssssssenans 6,479,906,750 | ...ccevneen. 6,553,795,629
27.  From Separate ACCOUNES SEALEIMENL.............cocovivieiieiiiiciccte ettt bbb s bbb bbb sae s sns | entesssssnsssans 26,288,584,832 | ................. 25,094,122,246
28. Total liabilities (Lines 26 and 27) ..32,768,491,582 ....31,647,917,876
29, COMMON CAPHAI STOCK......vueeececereesees ettt st bt s8R bbbt
30.  Preferred CAPItal SIOCK...........ccvueviiiieiicieteie ettt bbbt bbb s s ettt bbbt ann
31.  Aggregate write-ins for other-than-special surplus funds
32, SUMIUS NOLES.......cvveeiiitiieictit ettt ettt bbb s ettt s s s skt s bbb bbbttt
33, Gross paid in and CONLHDUIE SUMPIUS........ccvuevieriieiiiiieicieietie ettt bbbt bbb bbb s nn
34. Aggregate write-ins for special surplus funds.. .
35, UNQSSIGNEA FUNAS (SUIMPIUS)......vvuirieireisiieiieieiesiesse ettt ess et s bbb s bbbt s bbbttt nn
36. 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
37.  Surplus (Total Lines 31 + 32 + 33 + 34 + 35 - 36) (including $.......... 0 in Separate Accounts Statement)............cccoeoveveeeviiieiieiceies | e, 1,002,756,861 1,158,338,596
38. Totals of Lines 29, 30 and 37 ol ....1,005,256,861 1,160,838,596
39. Totals of Lines 28 and 38 (Page 2, LINE 28, COl. 3)......c.ccucriuereririiieiisissiisissiesesissssssesssssss e sssssessssssssssssssssssssssessessssssessessasssssnssessesss | sssesssssessasens 33,773,748,443 | ................. 32,808,756,472
DETAILS OF WRITE-INS
25071, COllAteral ON AEIVALIVES..........c.cvuvececeeeeicte ettt sttt b es s s s s st s st es e sensessssnsensesans | suessessnsassessssanes 196,825,259 | ....coovevvirirernns 326,905,245
2502. Other liabilities - abandoned property UNPAIG fUNGS...........cwerriririinrres et ss ettt ss sttt ess s ssessensns | srssseesessassansnnssnes 18,513,313 | ..... ...15,567,446
2503. Miscellaneous liabilities.............c.ccveerererrirciciiisie e 13,638,878 | ..... ...13,732,750
2598. Summary of remaining write-ins for Ling 25 from OVEIIOW PAJE.........cvevivieeicicieie ettt besesns | sebessessssssssssssesad 4,569,365 | ...oovveveierieinne 1,403,791
2599. Totals (Lines 2501 thru 2503 plus 2598) (Line 25 above)... ..233,546,815 | .o 357,609,232
3101. Gain on inforce reinSurance.............ccocevveevevecvevennnee. ...229,260,643 247,027,489
3102, ottt bttt e bt s s b e s s Aot s e A es st s A s s SRt A s A e st st b A bR s At s a A s AR b s st st et bses s st b ee s st essnsaetaesan | stnbissaestestnseeseessensentansessentas | sesteststensesaest st eseentntensan
3103. ... .
3198. Summary of remaining write SO | R U UUT RPN 0
3199. Totals (Lines 3101 thru 3103 plus 3198) (Line 31 above)....... ...229,260
BA0T. oot b bt a s AR s R A A s A SRR A A AR R AR E s AR ARt At bbbt st s baenan | Shaebeesaest st et stes st s st st | Hiestensnbieses st s st
3402. .
3403. ...
3498. Summary of remaining write-ins for Line 34 from overflow page.... | 0 |
3499. Totals (Lines 3401 thru 3403 plus 3498) (LINE 34 @DO0VE)..........ccuiuiuiiicteiiiiieisictetessie st ssseaesssastesessesesssssebessssessssssesssesessnsesesssess | eressssssessssesessssnsesesnsesessnnes 0 [ oo 0

Qo3



Statement as of September 30, 2019 of the TALCOTT RESOLUTION LIFE AND ANNUITY |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.............ccovvveverieieiieeeeceeee e | cveeeesinins 89,882,281 | .......... (1,648,411,225) | .......... (1,618,469,704)
2. Considerations for supplementary contracts With life CONtINGENCIES..........vururirinrirririniseiness st sssssses | sesssssssesssssssssesssssesssnsns | sessessssssssessessssssssnssesss | sessessesssnsnees 1,113,659
3. NEtiNVESIMENEINCOME........cvivciicectece ettt st s s s b st s s s s b ssebessssnsesensnns | sesssssesinnn 230,408,691 | ....cccveee 249,458,509 | .............. 322,352,994
4. Amortization of Interest Maintenance Reserve (IMR) 2,258,203 ...8,920,487 ...11,798,898
5. Separate Accounts net gain from operations excluding Unrealized GaiNS OF IOSSES...........ruurrurerererirerireirrieensesseseesssessenes | seeseesssssssssessssessssessssessns | reesessessessssssesssssesssssnsss | sessssessessesssssssssessessnssnes
6. Commissions and expense allowances on reiNSUrANCE CEABM............ciueierrveieeieeieeeee et ssssssesssnes | evssessesinaas 34,401,643 | .....cooonee 80,896,692 | ..........c..... 93,414,624
7. Reserve adjustments 0N reiNSUFANCE CEARM. ..ottt sassssenns | cenesensnenes (360,753,149) | ...vvvvvvne (366,985,179) | ..cevvvvnne (480,192,551)
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 393,823,887 | .............. 431,145,975 | .............. 575,989,832

8.2 Charges and fees for AepOSit-tyPE COMIACES...........cciuiuiieiiiisie sttt bbb nas | ebssssssessessssessessssassesnses | oebssessesssssssesssssssessessntes | sebessessssssessesssssssessesantan

8.3 Aggregate write-ins for MISCEIIANEOUS INCOME..........c.ovueiuiiiieieicieie ettt s sssnbens | snsessssasseens 50,959,701 | .oooverenee. 59,208,484 | ................ 64,014,948
9. Totals (LiNes 110 8.3)....c.cceerurerercrieeireireieieereeinns 440,981,257 | ..........(1,185,766,257) .(1,029,977,299)
10, DEALN DENETIS......coucveiectcici ettt bbb bbb bbbt bbbt b st n st nas | evtentansaesiens (4,022,978) | ..ovvverrrnns (1,229,110) | vevvevvererens (4,055,541)
11. Matured endowments (excluding guaranteed annual pure ENAOWMENES)..........cccvurieieiriieieiiinieieisse e sssensens | cosssessesssssssessessssessssssens | seriesssssssesssssssesss 1,933 | o 1,933
12. Annuity benefits 217,226,723 | ... ...275,225,642 .345,108,115
13. Disability benefits and benefits under accident and health contracts v e 379,803 | .o, 458244 | .......oove 592,137
14. Coupons, guaranteed annual pure endowments and SIMIlAr DENEFILS............cciieiiriieicese et sies | crrnete s es et sstesesies | essesesssissesessssesessssbesenss | sbessesesissesesssesesssssaesasaes
15. Surrender benefits and withdrawals for life contracts
16, GIOUD COMVEISIONS....e.rvuveresarearesreseesessassssssessessassssesessessessssssessessassssssessessesssessessessssssssessessassssssessessassssssessessansssssessessansssssessnes
17. Interest and adjustments on contract or deposit-type CONract fUNGAS..........cccueeveieeieiieeiciece et | seevesaesesanes 14,969,290 | .....ccevnve 38,169,242 | ................ 65,478,337
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health CONraCtS.............covrrierrrrrirrirnrere e eseesseseeeees | rsessesenas (158,308,934) | .......... (1,566,278,218) | .......... (1,487,088,683)
20. TOtalS (LINES 1010 19)....uiveceeeieeieeeececie ettt s st sss st ss s st en s seessss s sensssssessssnsanssnsns | evesssanen 2,432,053,769 | ........... 1,461,408,277 | ........... 2,469,344,886
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only). . 102,533,841 158,652,395
22. Commissions and expense allowances on reinSUrance aSSUME.............cveicuiveievcisieerseieiesseissesie s sssessssssessessssessesinss | sssesssssssesienn 6,764,693 | .......coeven 5,902,038
23. General insurance expenses and fraterMnal EXPENSES...........ccvuveiiriveiicieieie et ssssesaens | sbssessessssnd 68,115,002 | ................ 75,868,684
24. Insurance taxes, licenses and fees, excluding federal income taxes.. .1,260,045 , 7,763,996)
25. Increase in loading on deferred and uncollected premiums v | e (34,757 | oo 9,639 | .o 3,188
26. Net transfers to or (from) Separate Accounts net of reinsurance.... B (2,356,389,875) | .......... (2,705,733,264) | .......... (3,527,763,579)
27. Aggregate write-ins for deductions ....(109,641,599)| ... (329,856,858) ....(352,368,093)
28. TOtalS (LINES 20 10 27)......cvuevieieiierieiecieiete ettt bbbt s bbb bbbt en bbbt en s | testassassanes 144,661,119 | .......... (1,391,420,363) | .......... (1,178,124,478)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Ling 28).........cccccovveee | covvevrernens 296,320,138 | .............. 205,654,106 | .............. 148,147,179
30. Dividends to policyholders and refunds 10 MEMDETS...........cccoeiiirieiiieeee et sssessesnnes | esssssssssssssssenas 185,806 | .ooovvererriarinns 61,909 | .o, 86,855
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 296,134,332 | ..cvvrerne 205,592,197 | ..cvverene 148,060,323
32. Federal and foreign income taxes incurred (excluding tax on capital GaiNSs)..........cccvevevrcvererierereeeeesse s sesssssesessssseses | ersssssnsns (25,418,546) | ............... (36,688,131) | ............... (32,642,950)
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and

before realized capital gains or (10sses) (Ling 31 MINUS LINE 32).......cccvruririnrirreninrinsineieieesnsssesesessesssssessessssssssssssssessns | sensssssessns 321,552,878 | .............. 242,280,328 | .............. 180,703,273
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains

tax of $.....(244,288) (excluding taxes of $.....2,390,756 transferred to the IMR).........ccc.covuerierinrieriesiesiesiesisesiiessiesisensies | srssssissssenes 27,159,523 | oo (93,313,615) (115,657,101)
35. Netincome (Line 33 plus Line 34) 348,712,401 148,966,712 | ................ 65,046,172

CAPITAL AND SURPLUS ACCOUNT

36. Capital and surplus, DECEMDET 31, PIIOT YEAT........cvuiieieiiirireieiiissie sttt sssassessssensessnns | essssanees 1,160,838,596 | ........... 1,138,971,688 | ........... 1,138,971,688
37, NELINCOME (LINE 35)...u.vvericieciieiicisieis sttt bbbttt st s st nt st ssessentnnns | sbessasssnsans 348,712,401 | ccoevree 148,966,712 | ...cvvevvnvne 65,046,172
38. Change in net unrealized capital gains (losses) less capital gains tax of §.....9,896,805..............cocueruererrrrererenrnsesnserssesnnes | cevveiresenns (177,422,142) | ..ovue. (52,336,611) | ..ocvvvveve 212,915,290
39. Change in net unrealized foreign exchange capital gain (loss) a(2,972,701) ] ...
40. Change in Net AEfErred INCOME TAX.........erurerrirrireririeie sttt sttt sttt sensenssnes | stensnsnnssens (31,521,805)
41, Change in NONAAMItIEA SSELS...........ceviieeieieicee ettt sttt s st sses s snsesanssnans | svessessessnsnns 14,950,877
42. Change in liability for reinsurance in unauthorized and certified companies

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

51.

52.
53.
54.
55.

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 principles
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
Dividends 10 SIOCKNOIAETS..........coiueviiiecieiiccse ettt a bbb b st s s nns
Aggregate write-ins for gains and losses in surplus

Net change in capital and surplus (LINeS 37 through 53)..........ccuruiinrnrnneies st sesses

Capital and surplus as of statement date (LINES 36 + 54)..........cccucuriiiiriiieieisieeeee e

.56,538,694

...49,780,872

............. (169,686,156)

................ 21,866,908

.............. 969,285,532

........... 1,160,838,596

08.301.
08.302.
08.303.
08.398.
08.399.

Other investment MaNAgEMENT fEES..........cceviiiiicee bbb
Separate Account loads................

Miscellaneous income...
Summary of remaining write-ins for Line 8.3 from overflow page.
Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above)...

2701.
2702.
2703.
2798.
2799.

MISCEIIANEOUS AEAUCHONS........oveereiireiseieeeieis ettt
MODCO AUJUSIMENL. ... ceerereeieeceseiseeseeseeeee sttt s st s sttt
IMR adjustment on reinsurance transaction
Summary of remaining write-ins for Line 27 from overflow page
Totals (Lines 2701 thru 2703 plus 2798) (LINE 27 @DOVE).......cuuruuueerereiseseessesssessessssessseesesssesssssnsssessssssssssssssssssssssssessas

............. (109,641,599)

............. (329,856,858)

....(241,578,915)

............. (352,368,093)

5301.
5302.
5303.
5398.
5399.

Gain on inforce reinsurance

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

A

............... (17,766,846)

17,766,846) | ...

.56,538,694

...49,780,872

R 49,780,872
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LIFE AND ANNUITY |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..............cevcvieeiievceee ettt ssnans | eesessssessssans 89,933,614 | ............... 152,483,698 | ............... 183,549,960
2. Netinvestment income... 351,931,347 ...253,424,465 ...328,002,909
3. MISCEIIANEOUS INCOME.........uevvieicieiisciei ettt a bttt b s bt st s et s s snses s nsesennsnsns | srsnsesessssens 100,665,236 | ............... 353,804,667 | ............... 322,537,725
4. Total (LINES 1 HhrOUGN 3)....eoieriircii s | eeresnieneas 542,530,197 | ..ovvvrirnnee 759,712,829 | ..vvvonne 834,090,595
5. Benefit and 10SS related PAYMENLS...........coieiciiieicice ettt snaas | esaesenaaes 2,602,743,581 | ............ 3,119,071,788 | ............ 4,026,401,584
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS...........covevvevrveeveeeesveieesnes | coererans (2,364,319,836) | ........... (2,718,931,881) | ........... (3,548,179,839)
7. Commissions, expenses paid and aggregate write-ins for dedUCHIONS............cccovviviviveiiciciceee e | e 197,615,765 | ...cvveveee 360,426,137 | ............... 301,956,726
8.  Dividends paid t0 POlICYNOIETS. .......c..euririeriiiiiricreereree s ssssensssssssssssessssssessssssessensssnnens | eenenseenssnneenennnssd0y 1T | eoeieisieiesiininns 35,044
9.  Federal and foreign income taxes paid (recovered) net of §..........0 tax on capital gains (losses). ..(121,265,842) | .... )
10, Total (LINES 5 HIOUGN 9)......cvuiiriiiciis sttt sttt nns | sesesssnsssnnes 436,070,422 | ............... 639,335,246
11, Net cash from operations (Lin€ 4 MiNUS LINE 10)........ccvvieiiinieieiisieiiisseeissie e ssessssssse s ssssessessssessessnss | esesssssssens 106,459,775 | covvereenee 120,377,583
CASH FROM INVESTMENTS
12.  Proceeds from investments sold, matured or repaid:
120 BONAS.... oottt | enbtennieneeas 999,086,322 | ............ 1,283,347,505 | ............ 1,720,507,430
12.2 Stocks. ...46,407,016 ..25,679,107 25,803,407
123 MOMGAGE I08NS.......oouierieeiiaiiei ittt bbbttt 69,315,408 | .......coevenne 75,019,230 | .covovvvrnene 104,437,923
12,4 REAIESIAE........ucveceeicice ettt bbbt bbb bbb et s et tns | dessaesses st est et st stes e bentes | sesesiesieseste st et estesenbenaens | shesaeseessae sttt nas
12.5  Other INVESIEA @SSELS......o.vvuieuiiuiiaiieiiiieeie ettt sttt entes | aenisssisesinns 59,858,276 | .....ccoeuu... 151,073,160 | ..coovevvneen. 160,264,615
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments.............c.ccoeviecrieccsieiieseeiees | e 2,193,660 | ....coccvveeee. 1,176,858 | ..coeveverrene. 7,351,945
12.7  MiSCEIANEOUS PIOCEEAS.......c.vuiviveiiiieeiicte ettt s et ae bt s s b sn st s s s b st esessnsesenns | etesesssnesanans 28,693,406 | ................. 30,791,250 | ..coovvenenan 37,467,584
12.8 Total investment proceeds (LINES 12.110 12.7)......cuiurieiiirieiieiiceie ettt sssns | sesessesanes 1,205,554,088 | ............ 1,567,087,110 | ............ 2,055,832,903
13.  Cost of investments acquired (long-term only):
131 BONGS.... ottt | enitennenneas 826,794,852 | ......ceeouc. 964,357,525 | ............ 1,425,766,165
13,2 SHOCKS...uvvvuieeiteiteiie ittt b st s bbbttt stns | nstnssenstenseas 2,663,907 | .oovverrirenne 32,055,677 | coovvvvrreene 26,359,180
13,3 MOMGAGE 08NS, ....vveveerieieaiiaeii bbbttt | reniseneneninns 78,031,398 | ....cvvvnne. 168,447,201 | ..coovcvvneen. 191,448,243
134 REAIESIAE. ...ttt ettt bbbt ss et nans | Hesstesses st essesententesebentes | setesaesesessessesessessesintensens | ebiebessesesesessesesentanes 0
13,5 Other INVESIEA @SSBS......uovurerieisiiericieiesss ettt ettt ssensentnans | snessessassnsans 30,828,044 | ................. 97,871,717 | e 57,797,764
13.6  MiSCEllaNEOUS APPIICAtIONS.........vviveevriiiiieicieieie ettt bbbt s st s b | ssbessesssssnsans 70,060,125 | ..coccvennenes 124,546,944 | ............... 119,069,295
13.7 Total investments acquired (LINES 13.110 13.6)......ccueviviireeeiceie ettt sssseesns | sesessssanes 1,008,378,326 | ............ 1,387,279,064 | ............ 1,820,440,647
14.  Netincrease or (decrease) in contract 10ans and Premium NOES..........cceuiuviieieiiieieieisie e ssssessens | cosssessessssennes (1,972,637) | eovvverrerrernns (3,654,635) | ...coovvrrnnes (3,935,381)
15.  Net cash from investments (Line 12.8 minus Ling 13.7 and LIN€ 14).........cccovruiuiireierrieiceseiee e | evesesenans 199,148,399 | ....cccouce. 183,462,682 | ............... 239,327,637
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 surplus, €SS treasury StOCK...........cocrvrrrmrnrrriieinenresessinsssssssissssssssessssssesssnssssssssssssnsns | sessnsnesnense(200,000,000) | covoveevee. (271,876,214) | .............. (271,876,214)
16.3 BOIMOWEA fUNGAS......c..vviecicieiicic ettt sttt b s s s ntessetns | Hiessssassesssastesssentesebntes | sesassessessssessessstansessntensens | sbessessessssessessnsensessnsensenas
16.4 Net deposits on deposit-type contracts and other insurance liabilities. ..34,996,610 ..(164,000,937)
16.5  DIVIAENAS 10 STOCKNOIAETS. .......vucvirieciiisieicse ettt sttt entessns | sressssessesssssstesesentesesntns | sesassesssssssessessstansesnsansens | seessessessssessesnsassesnsnsenas
16.6  Other cash provided (BPPHEA)...........ocuuiuriiriiriiiieeieei ettt ssss st | fnbtessssnieas 120,741,640 | ..coooeenenes (100,474,796) | ....cvvvnvnee (138,220,756)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 through 16.4 minus Line 16.5 plus Line 16.6).......... | ..ccccc....... (134,375,364) | .............. (337,354,400) | .............. (574,097,908)
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).......ccccvvvevvens | cerverrvrnnnns 171,232,810 | oo (33,514,135) | ..covvevee. (135,737,222)
19. Cash, cash equivalents and short-term investments:
191 BEGINNING Of YT .....veuveiiiii bbbt | enteneenens 411,559,219 | ..o 547,296,441 | ..ovvorvvennee 547,296,441
19.2 End of period (Line 18 plus Ling 19.1)......cccocniunrrnrrneinirnireienneens 582,792,029 513,782,306 411,559,219
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001  Non-cash proceeds from invested asset exchanges - bonds and other invested assets..........ccccovvvnrnerniiniins | covrereinnenes (74,054,395) | ...coovvvnenn (21,183,829) | ..cvvrrrenn (39,881,791)
20.0002  Non-cash acquisitions from invested asset exchanges - bonds and other invested assets..........c.oovvvveervrnrns | covrererenenes (74,054,395) | ...coovvvrenns (21,183,829) | ..ovvrrrenn (39,881,791)
20.0003  Non-cash proceeds from sale of affiliate holding - other invested asset B [ (11,410,309)
20.0004  Non-cash acquisition from sale of affiliate holding - common stocks ...(11,410,309)
20.0005  Capital contribution from parent to settle intercompany balances related to stock cOmMPENSAtioN.............coceve [ correrrrneineeneisinrneneiieis [ ceeeeeineiieens (2,578,327) | cevevereereenee (2,578,327)
20.0006  Non-cash impacts of DTA adjustment NOt Y&t SEHHE...........oiurrirrirrirre et ssiensees | sressssssssesssssssssssessessanens | sessessessssssnenns 2,160,604
20.0007  Non-cash impacts of Tax Reform - tax receivable..............ccvueieriveieicveieeceee e ..17,602,941
20.0008  Non-cash impacts of Tax Reform and DTA adjustment not yet settled - deferred income tax surplus. 19,763,545 |.
20.0009  Non-cash transfer of bonds acquired for assumption reinSUrance............ccooeeveveveieirereeerieeeinnnnns .3,503,409,658
20.0010  Non-cash transfer of mortgage loans acquired for assumption reinsurance........ ....649,122,178
20.0011  Non-cash transfer of other invested assets acquired for assumption reinsurance... ....503,085,441 | ....
20.0012  Non-cash transfer of reserves for assumption reinsurance..............ccocevererennn (3 259,322,631) | ....oou( )
20.0013  Non-cash transfer of deposit liability for asSUMPLON FEINSUIANCE.........c.cvuevevriieiirieieree e sesssesseies | s | vesessenns (1,276,223,336) | ........... (1,276, 223 ,336)
20.0014  Non-cash transfer of IMR liability for asSUMPLION FEINSUFANCE.........cceuiveireieiiieieieisre st ssessssens | ersssessessssessessssssessessssenss | vssessesinens (110,419,414) | .............. (110,419,414)
20.0015  Non-cash transfer of other for assumption reinsurance (9,651,896) | .... (9,651,896)
20.0016  Non-cash transfer of bonds SOIA fOr FEINSUIANCE.............ccceieviiiecteieiee ettt enaess | evssseressssssesesssesesssaesesens | sevesesns (2,220,227,957) | ........... (2,220,227,957)
20.0017  Non-cash transfer of mortgage 10ans S0ld fOr FEINSUFANCE..............ccceieueiiicreeiee et besnes | eevebessesesesssaesesssesessssssens | evesissesenns (392,591,994)| .............. (392,591,994)
20.0018  Non-cash transfer of premium for reinsurance................. .1,801,211,602 ....1,801,211,602
20.0019  Non-cash transfer of deposit liability for FINSUTANCE.............ccevevcreieieeree e | cresesesssssssssssssssessssensens | evesseseenas 1,039,068,007 | ............1,039,068,007
20.0020  Non-cash transfer of IMR liability for reinsurance..... ...(241,578,915) | .... ..(241,578,915)
20.0021  Non-cash transfer of other for FINSUTANCE.............ceuiueiericieie ettt tes s bessssssssssaesssssssessssnes | eresssnssssesssssnsssssssnsansenss | erossessesssanes 14,119,257 | ..o 14,119,257
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LIFE AND ANNUITY |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. ........cevueveereeereieec sttt st ss st sssaes s snsens | sevsessssssssssesssessesnsas 580,482,028 | .....coccvevvvieriennd 623,766,833 | ..cooveeeereein 842,735,680
3. Ordinary individUal BNNUIIES............cveuueverrieiciieierieerersi e sesssessiesss | eesesssseessesssessseneons 106,808,225 | .....ovoeverrrrirriirnnes 144,590,990 | ...ovvvvrrerrrrireriinnns 181,798,783
4. Credit life (Qroup and INAIVIAUAL)...........cvivriieieieiieieisieesse ettt sssseses | sossssstessessssessessssssessessssessesssssteses | sbsesssssssesssssssassessssessessssessessessnsasses | sesessessssessesesassessesssssssessessssansessnsas
5. GrouUP lifE INSUTANCE. .......c.cvieerecreeeeie ettt es et ssesssns | sbesessessssssssssessnssstesnsas 127,743 | oo 1,245,080 | ..ovoveveeeeeeee 1,343,738
B, GIOUD ANNUILIES. .....cveviecveiicieieicete ettt ettt ss b es s s s s s besssesebsnes | sbsnsetessssesessssesesassesessssssebessstetesanaes | srebessssssesessssesessssetessssesessssbebensetess | ebessesesesssssesssesesss st bensesesessnaetnes
A XL o TS PO OO OO PUT DT OO
8. A&H - credit (Group @nd INAIVIAUAL). ........c.eveereriririerisieieiiessssessssessssssesee e essessssssessessessss | stesssssssssesssssssssssessesssssssssessassasssnes | sssesssssessessassssssessessassnssessessassnssns | essnsssessossasssnssessessensnsssessassasssnssnses
0. ABH = OtNBI ..ottt | erbsees e 204,231 | s 198,302 | covvovrerericeieerieeiienens 270,435
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)..........ccuureeriririierriincrireres s enssssessssenes | cvesessesesssessssesseenss 688,622,227 | .....oovvvereririeriis 769,801,204 | ..o 1,026,148,635
12.  Fraternal ( Fraternal Benefit SOCIEHES ONIY)........c.oveiiiiiieieiiieie ettt seas | evesssssssessssstes s sstes s ssssessessssssasss | essesssessesiesassessessssessessessssessessntanss | sessessessssessessessssessessssansessesensesesenes
13, Subtotal (LINES 11 throUGN 12)......cuveerrerrereeeeeinreeseeeseessseesssssessssesssssssssssssssssessssssesss | sessmesssssssssssssnssssness 688,622,227 | ....oovveveeerreerreren 769,801,204 | .oooovvereeeereens 1,026,148,635
14, DePOSIt-tyPE COMIACES.......cvevveviciiisieicisee ettt ssnns | sbsssessassessnsassessesantesnnas 3,603,321 | oo 3,874,638 | .o 5,473,349
15, Total (LINES 13 @00 14).....corvvrieerecereieieceieee et seees s e sessssssssnessensens | aeeseessseesnssesesssneeed 692,225,548 | ......oooovvverrrrerinnn 773,675,842 | oo, 1,031,621,985
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 Septernber 30, 2019 ofthe 1 ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A

Accounting Practices

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

A difference prescribed by Connecticut state law allows the Company to receive a reinsurance reserve credit for reinsurance treaties that provide for a limited right of
unilateral cancellation by the reinsurer. Even if the Company did not obtain reinsurance reserve credit for this reinsurance treaty, the Company's risk-based capital would
not have triggered a regulatory event.

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

| SSAP # | F/S Page | F/S Line # | 2019 2018
Net Income
1. TLA state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX |$ 348,712,401 $ 65,046,172
2. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 4 19 24,461,575 (48,356,117)
24,461,575 (48,356,117)
3. State permitted practices that are an (increase)/decrease from NAIC SAP — —
4. NAIC SAP (1-2-3=4) XXX XXX XXX |$ 324,250,826 | $ 113,402,289
Surplus
5. TLA state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX $ 1,005,256,861|$% 1,160,838,596
6. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 3 1 98,115,075 73,653,500
98,115,075 73,653,500
7. State permitted practices that are an (increase)/decrease NAIC SAP — —
8. NAIC SAP (5-6-7=8) XXX XXX XXX |$ 907,141,786 |$  1,087,185,096

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):

a. The aggregate amount of unrealized losses:

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

1,128,351
358,130

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

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

$ 192,484,766
$ 34,855,882
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Statement as of Septernber 30, 2019 ofthe 1 ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

5. Asof September 30, 2019 loan-backed securities in an unrealized loss position comprised 60 securities, primarily related to collateralized debt obligations ("CDOs"),
U.S. Government asset-backed securities and commercial mortgage-backed securities ("CMBS"), which were primarily depressed 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.

Dollar Repurchase Agreements and/or Securities Lending Transactions

3. Collateral Received

b.  The fair value of collateral accepted in the form of cash and reinvested assets was $90,341,107 as of September 30, 2019.

Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

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 |$ —1$ —1$ —1$ —1|$ —1|9 —|$ — —
b. Overnight — — — — — — — —
c. 2days to 1 week — — — — — — — —
d. >1 week to 1 month — — — — — — — —
e. >1 monthto 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  |$ —19% —19% —1$ —19 —1$ —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 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 (9% 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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8.

9.

10.

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$ —1$ —
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|9 —
b. LB&SS-FV — — — — — 14,667,600 — —
Preferred stock -
C. — — — — [— [e— — [—
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$ —|$ 14,667,600 |$ —|$ 26,659
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|$ 15,878,213 |$ 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$ —
b. Securities (FV) — — — — — — — —
c. Securities (BACV) XXX XXX XXX — XXX XXX XXX —
Nonadmitted subset
d. (BACV) XXX XXX XXX — XXX XXX XXX —

Allocation of Aggregate Collateral Pledged by Remaining Contractual Maturity

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

Recognized Receivable for Return of Collateral - Secured Borrowing

None

Recognized Liability to Return Collateral - Secured Borrowing (Total)

None

Repurchase Agreements Transactions Accounted for as a Sale

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

. Reverse Repurchase Agreements Transactions Accounted for as a Sale

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

Working Capital Finance Investments

The Company had no working capital finance investments.
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Statement as of Septernber 30, 2019 ofthe 1 ALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY
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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

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)
Fiscal Year Premium Payment Due
2020 $ 123,141
2021 $ —
2022 $ —
2023 $ 11,806
Thereafter $ 197,880
Total Future Settled Premiums | $ 332,827
(amount in thousands)
Undiscounted Future Premium Fair Value Excluding Impact of
Date Commitments Fair Value Future Settled Premiums
September 30, 2019 | $ 332,827 1% (44,262)| $ (377,089)
December 31,2018 |$ 332,827 1% 116,192 | $ (216,635)

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 $290 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 $ — |9 — |3 —
b. | Membership Stock - Class B 1,961,300 1,961,300 —
c. | Activity Stock — — —
d. | Excess Stock — — —
e. | Aggregate Total (a+b+c+d) $ 1,961,300 |$ 1,961,300 |$ —
f. | Actual or estimated borrowing capacity as

determined by the insurer $ 290,000,000 |$ 290,000,000 |$ —
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1.

2.

2. December 31, 2018

Tc:tal 2 3

2+3 General Account | Separate Accounts
a. | Membership Stock - Class A $ — |8 — |8 —
b. | Membership Stock - Class B 3,408,900 3,408,900 —
c. | Activity Stock - — —
d. | Excess Stock — - —
e. | Aggregate Total (a+b+c+d) $ 3,408,900 |$ 3,408,900 |$ —
f. | Actual or estimated borrowing capacity as

determined by the insurer $ 290,000,000 |$ 290,000,000 |$ —

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 1,961,300 1,961,300 — —

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

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 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 (as a return of capital) of

$250,000,000 from TLA to Talcott Resolution Life Insurance Company ("TL"). TLA 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}tlFalIJt/[\Jrrzount
Circumstances of Statement Pavments
Guarantee and Key Impact if Action the guarantor Current Status of Payment
Attributes, Including Liability Under the Could or
Date and Duration of Recognition of Guarantee be Required to Performance Risk of
Agreement Guarantee is Required Mqake Guarantee
Effective February 1, 2018, TLA guaranteed the obligations |$ — Increase in Unlimited (1) The guaranteed affiliate
of Talcott Resolution Comprehensive Employee Benefit Investments in maintains surplus in
Service Company ("TCB"), a wholly-owned subsidiary, with SCA, Dividends to addition to policyholder
respect to certain structured settlement liability obligations to stockholders reserves. The payment or
provide an increased level of security to claimants under (capital performance risk of this
such structured settlements; these obligations were contribution), guarantee is low as Itis
assumed from TL on February 1, 2018. As of September Expense, or Other unlikely that this guarantee
30, 2019 and December 31, 2018, no liability was recorded will be triggered.
for this guarantee, as TCB was able to meet these
policyholder obligations.
Total $ — Unlimited

(1) There is no limit on the Company's guarantee to pay policyholder obligations on behalf of the affiliate for the contracts covered in the guarantee agreement.
B. Assessments
No significant change.
C. Gain Contingencies
No significant change.
D. Claims related extra contractual obligations and bad faith losses stemming from lawsuits
No significant change.
E.  Joint and Several Liabilities
No significant change.
F.  All Other Contingencies
The Company is or may become involved in various legal actions, some of which assert claims for substantial amounts. Management expects that the ultimate liability, if
any, with respect to such lawsuits, after consideration of provisions made for estimated losses and costs of defense, will not be material to the financial condition of the
Company.
For additional information, please refer to the current and periodic reports filed by TL with the United States Securities and Exchange Commission.
Note 15 - Leases
No significant change.

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

No significant change.
Note 17- Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities
B.  The Company had no transfer or servicing of financial assets.
C. Wash sales

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

2. The details by NAIC designation 3 or below of securities sold during the quarter ended September 30, 2019 and reacquired within 30 days of the sale date are:

Number of Book Value of Cost of Securities
Description NAIC Designation Transactions Securities Sold Repurchased Gain/(Loss)
Bonds 3 2 $ 85,363 | $ 90,045 % 5418

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

No significant change.
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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 liabilities are based on the framework established in the fair value accounting guidance. The framework is
based on the inputs used in valuation, gives the highest priority to quoted prices in active markets and requires that observable inputs be used in the valuations when
available. The Company categorizes its assets and liabilities measured at estimated fair value based on whether the significant inputs into the valuation are observable.
The fair value hierarchy categorizes the inputs in the valuation techniques used to measure fair value into three broad Levels (Level 1, 2, or 3)

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

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

In many situations, inputs used to measure the fair value of an asset or liability position may fall into different levels of the fair value hierarchy. In these situations, the
Company will determine the level in which the fair value falls based upon the lowest level input that is significant to the determination of the fair value. Transfers of securities
among the levels occur at the beginning of the reporting period. There were no transfers between Level 1 and Level 2 for the quarter ended September 30, 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.

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

September 30, 2019
Quoted Prices in
Active Markets Significant Significant
for Identical Observable Unobservable
Assets 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$ 15]% —1$ 15

Common stocks - unaffiliated 26,665 — 1,961 — 28,626

Short-term — 11,999 — — 11,999
Total bonds and stocks 26,665 11,999 1,976 — 40,640
Derivative assets

Interest rate derivatives — 3,751 — — 3,751

Foreign exchange derivatives — 569 — — 569

GMWB hedging instruments — 71,217 36,603 — 107,820

Macro hedge program — — 104,834 — 104,834
Total derivative assets — 75,537 141,437 — 216,974
Separate Account assets [1] 26,272,730 — — — 26,272,730
Total assets accounted for at fair value $ 26,299,395 | $ 87,536 | $ 143,413 1% —|$ 26,530,344

b. Liabilities accounted for at fair value

Derivative liabilities

Foreign exchange derivatives $ —1$ (140)| $ —1$ —1$ (140)

Interest rate derivatives — (11,135) — — (11,135)

GMWB hedging instruments — (20,130), (1,682) — (21,812)

Macro hedge program — — (87,670), — (87,670)
Total liabilities accounted for at fair value $ —1$ (31,405)( $ (89,352)( $ —1$ (120,757)

[11  Excludes approximately $15.8 million of investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 (Fair Value
Measurements).

Valuation Techniques, Procedures and Controls

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

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

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

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

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

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

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

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

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

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

Derivative Instruments

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

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

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

Valuation Inputs for Investments

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

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

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

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

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

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

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

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

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

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

Separate Account assets

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

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

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

30, 2019:
Total Gains and
Beginning | Transfers | Transfers | (Losses) Included in: Ending
Balance into out of Net Balance
As of Prior Level3 | Level3 | Income | Surplus As of Current
(Amounts in thousands) Quarter End [2] 2] ] Purchases | Sales | Settlements | Quarter End
Assets
All other corporate bonds — asset-backed | $ 251% —|$ —1$ —|$ 11$ —|$ —|$ (11)$ 15
Common stocks - unaffiliated 1,961 — — — — — — — 1,961
Total bonds and stocks 1,986 — — — 1 — — (1) 1,976
Derivatives
GMWB hedging instruments 29,553 — - - 5,368 - — — 34,921
Macro hedge program 10,766 — — — 5,866 532 — — 17,164
Total derivatives [3] 40,319 — — — 11,234 532 — — 52,085
Total assets $ 42,305 ($ —1$ —1$ —|$ 11,235|$ 532($ —|$ (1% 54,061

[11  Allamounts in this column are reported in net realized capital gains (losses). All amounts are before income taxes.
[2] Transfers in and/or (out) of Level 3 are primarily attributable to changes in the availability of market observable information and changes to the bond and stock carrying
value based on the lower of cost and market requirement.
[3] Derivative instruments are reported in this table on a net basis for asset/(liability) positions.
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 above.

(Amounts in thousands) September 30, 2019
Not
Practicable
Aggregate Admitted Net Asset (Carrying
Type of Financial Instrument Fair Value Value (Level 1) (Level 2) (Level 3) Value (NAV) Value)
Assets
Bonds - unaffiliated $ 5328170|% 4,693,543 ($ 31,883|$ 5119,041|$ 177,246 | $ —|$ —
Preferred stocks - unaffiliated 2,313 2,297 — 2,313 — — —
Common stocks - unaffiliated 28,627 28,627 26,666 — 1,961 — —
Mortgage loans 860,474 822,503 — — 860,474 — —
Cash, cash equivalents and short-term
investments - unaffiliated 582,778 582,792 176,781 405,997 — — —
Derivative related assets 137,261 216,974 — (4,177) 141,438 — —
Contract loans 100,653 100,653 — — 100,653 — —
Surplus debentures 49,834 37,951 — 49,834 — — —
Low-income housing tax credits 320 320 — — 320 — —
Securities lending reinvested collateral assets 90,341 90,340 — 90,341 — — —
Separate Account assets [1] 26,272,730 | 26,272,730 26,272,730 — — — —
Total assets § 33,453,501|$ 32,848,730($ 26,508,060($ 5,663,349|% 1,282,092 |$ —|$ —
Liabilities
Liability for deposit-type contracts $  (470,227)($  (470,227)|$ —|$ —|[$ @70.227)|$ —|$ —
Derivative related liabilities (120,852) (120,757) — (31,501) (89,351) — —
Separate Account liabilities (26,272,730)]  (26,272,730)] (26,272,730) — — — —
Total liabilities $ (26,863,809)| $ (26,863,714)|$ (26,272,730)| $ (31,501)|$  (559,578) $ —|$ —

[1] Excludes approximately $15.8 million, at September 30, 2019, of investment sales receivable net of investment purchases payable that are not subject to
SSAP No. 100.
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(Amounts in thousands)

December 31, 2018

Not
Practicable
Aggregate Admitted Net Asset (Carrying
Type of Financial Instrument Fair Value Value (Level 1) (Level 2) (Level 3) Value (NAV) Value)
Assets
Bonds - unaffiliated $ 5010,093($ 4,865300(% —|$% 4,851531|$ 158,562 | $ — —
Preferred stocks - unaffiliated 2,358 2,371 — 2,358 — — —
Common stocks - unaffiliated 65,016 65,016 61,607 — 3,409 — —
Mortgage loans 822,690 813,842 — — 822,690 — —
Cash, cash equivalents and short-term
investments - unaffiliated 411,663 411,559 271,049 140,614 - - -
Derivative related assets 237,982 320,583 — (37,999) 275,981 — —
Contract loans 102,625 102,625 — — 102,625 — —
Surplus debentures 43,174 36,592 — 43,174 — — —
Low-income housing tax credits 425 425 — — 425 — —
Securities lending reinvested collateral assets 101,529 101,550 — 101,529 — — —
Separate Account assets [1] 25,083,562 | 25,083,562 25,083,562 — — — —
Total assets $ 31,881,117|$ 31,803,425|% 25416,218|$ 5,101,207 $ 1,363,692 |$ — —
Liabilities
Liability for deposit-type contracts $  (424,720)($  (475,344)$ —1$ —|$ (424,720 $ — —
Derivative related liabilities (80,736), (80,422) — (25,501), (55,235), — —
Separate Account liabilities (25,083,562) (25,083,562)] (25,083,562) — — — —
Total liabilities $ (25,589,018)| $ (25,639,328)| $ (25,083,562) $ (25501)|$  (479,955) $ — —

[
No. 100.

Excludes approximately $10.6 million, at December 31, 2018, of investment sales receivable net of investment purchases payable that are not subject to SSAP

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

The amortized cost of short-term investments approximates fair value.

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

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

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

D. 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 $98,115,075 and $73,653,500, respectively.

b.  Forthe periods ended September 30, 2019 and December 31, 2018, the total amount of reinsurance credit taken for this agreement was $124,196,298 and

$93,232,278, respectively.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

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

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

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2018 were $4.9 million. As of September 30, 2019, $0.3 million has been paid for incurred claims and claim adjustment expenses attributable
to insured events of prior years. Reserves remaining for prior years are now $4.6 million as a result of re-estimation of unpaid claims and claim adjustment expenses
principally on Accident and Health lines of insurance. As a result, there has been a $0 million prior-year development from December 31, 2018 to September 30, 2019.
The change is generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or decreased, as additional information becomes

known regarding individual claims.
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Note 26 - Intercompany Pooling Arrangements
No significant change.

Note 27 - Structured Settlements

No significant change.
Note 28 - Health Care Receivables
No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

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

No significant change.

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

No significant change.

Note 33 - Premium and Annuity Considerations Deferred and Uncollected

No significant change.

Note 34 - Separate Accounts

No significant change.

Note 35 - Loss/Claim Adjustment Expenses

No significant change.
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GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

1.2
2.1

22
3.1

3.2
33

34
3.5
41

4.2

6.1
6.2

6.3

6.4

6.5

6.6
741

7.2

8.1
8.2

8.3
8.4

9.1

9.1

—_

9.2
9.21

9.3
9.31

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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10.1
10.2

1.1

11.2

13.
14.1

15.1
15.2

16.1
16.2
16.3
17.

GENERAL INTERROGATORIES
PART 1 - COMMON INTERROGATORIES

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

If yes, give full and complete information relating thereto:

The Company has $160,026.756 of cash and bonds pledged as collateral for derivative activity;: $1.961,300 FHLB capital stock: and $10.205,601 of short term investments subject to
reverse repurchase agreements.

Amount of real estate and mortgages held in other invested assets in Schedule BA: $ 23,207,466
Amount of real estate and mortgages held in short-term investments: $ 0
Does the reporting entity have any investments in parent, subsidiaries and affiliates? Yes[X] 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 10,079,824 10,183,520
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) $ 10,079,824 $ 10,183,520
14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above $ 0 $ 0
Has the reporting entity entered into any hedging transactions reported on Schedule DB? Yes[X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes[X] No[ ]
If no, attach a description with this statement.
For the reporting entity's security lending program, state the amount of the following as of current statement date:
Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 90,341,107
Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2: $ 90,339,548
Total payable for securities lending reported on the liability page: $ 90,339,548

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 MetroTech Center, 16th Floor, Brooklyn, NY 11245
The Bank of New York Mellon 101 Barclay Street, 8 West, New York, NY 10286
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 If yes, give full and complete information relating thereto:

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

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

securities"].
1 2
Name of Firm or Individual Affiliation
Hartford Investment Management Company U
PGIM, Inc. U
17.5097  For those firms/individuals listed in the table for Question 17.5, do any firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U")
manage more than 10% of the reporting entity's assets? Yes[X] 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
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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
105676 PGIM, Inc. 5439009SX8QJBZIGB87 SEC DS
18.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? Yes[X] Nol[ ]

18.2 If no, list exceptions:

19. By self-designating 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 orobligor is current on all contracted interest and principal payments.
c. Theinsurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated 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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GENERAL INTERROGATORIES (continued)

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

Life and Accident and Health Companies/Fraternal Benefit Societies
1. Report the statement value of mortgage loans at the end of this reporting period for the following categories:

1.1 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. ... vverevereereeiieiseieisese st et s et s s ses s s e st s s b ee s e b s £ s eS8 s 4 e R s8R e Rt a bbbt G 44,484,969

1.13  Commercial mortgages. 778,017,613

822,502,582

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

1.21  Total mortgages in good standing With FeSITUCIUIEA tEIMS...........ceiiiiiei ettt bbb s bbbt bbb enis G
1.3 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
1.4 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
1.5 Total mortgage loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LINES 3.1+ 3.2) oottt G 822,502,582
1.6 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

2. 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
3.1 Do you act as a custodian for NEalth SAVINGS GCCOUNTS?............euuiieierieiieieree ettt s et s st s8££ bbbt nen Yes[ ] No [X]
3.2 Ifyes, please provide the amount of custodial funds held as of the reporting Aate............ccceviiiieeiiiccce bbb nas G
3.3 Do you act as an administrator for health SAVINGS ACCOUNTS?............cuiiiieieiciieic ettt bbb a bt et b s e ss bt Yes[ | No[X]
34 Ifyes, please provide the balance of the funds administered as of the repOrtiNG Aate...........ccverruririiriinree sttt G
4. s the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two States?............ccoeeeieiecesecesee e Yes[X] No[ ]
4.1 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 Inall 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]
5.2 If no, explain:

6.1 Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? Yes[ | No[ ]
6.2 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 LIFE AND ANNUITY |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 LIFE AND ANNUITY |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
2 3
A&H Insurance
Premiums,
Active Including Policy
Status | Life Insurance Annuity Membership and Other Total Columns 2 | Deposit-Type
States, Etc. (a) Premiums Considerations Other Fees Considerations through 5 Contracts
1. AlADAMA......ciccreerseeseeeeseesseseesessssssssssenneseneseAL | L [ 1000..5,560,322 | e 1,036,115
2. Alaska..... .
3. Arizona....
4. Arkansas.
5. California
6. Colorado.....
7. Connecticut.
8. Delaware.............
9.  District of Columbia.
10.  Florida.......cccrvvunnenes
11.  Georgia...
12. i
13.
14.
15.
16.
17.
18, KENMUCKY ... ses
19. Louisiana. LLAL L.
20. Maine...... ME][...... L..].
21.  Maryland......... MD{...... L.
22. Massachusetts.... MAT...... L..|.
23.  Michigan..... WM L....
24.  Minnesota... MNJ...... L.
25.  Mississippi... .MS...... L.|[.
26, MISSOUI......cvveiiicrireseiereie ettt s bbb sae s MO|...... L.
27, MONEANA......ociieeieiec e MT|...... L..].
28. Nebraska .NE[...... L.
29. Nevada........ NV L..].
30. New Hampshire.. NH{...... L.
31.  New Jersey..... I\ L.[.
32.  New Mexico NM{...... L.
33.  New York......... CNYT ... N...
34.  North Carolina. .NC{...... L.
35, NOMh DAKO......ceeerieireierereieiecseiseese sttt seeeenennns ND]J...... L.
36, ORI0...eieii s OH...... L....
37, OKIANOMAL.......coocvieiiceceee e OK]...... L.
38.  Oregon........ .OR]...... L.
39. Pennsylvania.. LPAY...... L.
40. Rhode Island.. WRI...... L....
41, South Carolina............cceuevivereirereieeeeee e SC|...... L.
42, SOUth DAKOtA.......everireerieririsese st sens e SD|...... L.
43. Tennessee...... LIN L....
44, Texas...... JTIX L.
45.  Utah........ UTH L...
46, VEIMONL.......oeieivecieeieesie ettt s saenee VTH...... L.
A7, VIRGINIA..c oot VAJ..... L] 15,709,844 | ... 1,281,187 | oo 173 [ 221,746 | e 17,213,950
48.  Washington. WA]..... L. ...14,026,329 | ...
49.  West Virginia... WVT..... L] iornnn.3,846,358 | ..o 46,175 | 1,743 258,750 | e
50.  Wisconsin.... LW L.
51.  Wyoming......... WY]...... L.
52.  American Samo: VASH L Neoo | [ e [ e | v | e
53.  Guam.............. GUI...... N...
54. Puerto Rico......... .PR{...... L.
55.  US Virgin Islands........ LV L.
56. Northern Mariana Islands WMP{...... N...
57.  Canada......ccoonrrrrnnnnee ..CAN|..... N... .
58.  Aggregate Other Alien LOT [LXXX.. .1,437,069 | .. 0]..
59, SUBOAL....eieeeieee e XXX.. .581,499,393 |...
90. Reporting entity contributions for employee benefit plans.............. XXX e [ | [ | e,
91. Dividends or refunds applied to purchase paid-up
additions and aNNUILIES..........cvereererrrrinrsrieseeiesessseseeseseseesesseees [0, 0. [ 1,715 | o [ v | cevssesnsnsesenns | e
92. Dividends or refunds applied to shorten endowment or
Premium Paying PEHOU........vwwererrerrrererrersesressesssseessssessssssessessnes XXX e [ | e [ e | s
93.  Premium or annuity considerations waived under disability
or other contract Provisions...............ccveveveveveeeereeeesie e XXX e, 1,313,603 [ .oooiieieeen3,995 | v 16,917 [ |
94.  Aggregate other amounts not allocable by State XXX | e 0 0 L0 0 [ ..
95.  Totals (Direct BUSINESS).......c.rvereereerereernerneireens XXX e 582,814,711 | .........85,524,336 ..689,827,173 |...
96. Plus Reinsurance Assumed e XXX [ 56,858,818 | ...........4,481,660 |. coeeen..04,404,303
97.  Totals (All BUSINESS).......curuurirriieiieiiciine et stssssssneens XXX 639,673,529 |......... 90,005,996 | ..............204,232 | .......24,347,719 | ......... 754,231,476
98. Less Reinsurance Ceded.........covmmmnminrininrinniessesesesessssssnenes XXX 639,351,761 [.....coo.... 603,956 | ..o |00 24,376,902 | ... 664,332,619
99. Totals (All Business) less Reinsurance Ceded............ccooevercnnnee. XXX i 321,768 |......... 89,402,040 |..............204,232 | .............(29,183) | ........... 89,898,857
DETAILS OF WR
58001, ZZZ Other AlIEN.......ovuveeereeeiesississieessiseissese e ssesssssessessns .. N 1,437,069
58002. .o .
58003, .o
58998. Summary of remaining write-ins for line 58 from overflow page.....| .. L0
58999. Total (Lines 58001 thru 58003 plus 58998) (Line 58 above).......... XXX e 1,437,069 | 0 (O [P (U I 1,437,069
9401. 0
9402. .0
9403. 0
9498. Summary of remaining write-ins for line 94 from overflow page..... .0
9499. Total (Lines 9401 thru 9403 plus 9498) (Line 94 above)................ 0
(@)  Active Status Count
L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG 52 R - Registered - Non-domiciled RRGs 0
E - Eligible - Reporting entities eligible or approved to write surplus lines in the state .... 0 Q - Qualified - Qualified or accredited reinsurer...... 0
N - None of the above - Not allowed to write business in the state 5
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Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE 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 RESOLUT'ON LIFE AND ANNU'TY |NSURANCE 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 Holdings 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 Holdings 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 Holdings Grp..... 00000... |06-1470915.. | ...vveevrvreannn 0001032204 .......covvrrerrnn. Talcott Resolution Life, INC......cccvevevrereriiriinnnes DE............. UIP....overnne Hopmeadow Acquisition, INC...........ccccvrivnnees Ownership......... ...100.000 |Cornet | |\ RSO IS
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holdings Grp..... 88072... |06-0974148.. | .......ccvvenn 0000045947 | .....c.ovvvvrrerrrrnnn Talcott Resolution Life Insurance Company....... CToeene UDP.....cccooeu. Talcott Resolution Life, INC......ccovevevvvierrirnnnns Ownership......... ...100.000 |Cornet | |\ RSO IS
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holdings Grp..... 81213... |06-1422508.. | ....eovvvvvreii| evireiiireeei | e American Maturity Life Insurance Company...... CToeene A, Talcott Resolution Life Insurance Company..... | Ownership......... ...100.000 |Corne | |\ RSO IS
Talcott Resolution International Life David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holdings Grp..... 93505... |06-1207332.. | .cvvveeevireee| cevrieeeiireein | e Reassurance Corporation CToee. A, Talcott Resolution Life Insurance Company..... | Ownership......... ...100.000 |Cornet | |\ JSSOO ISN
David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holdings Grp..... 00000... [83-2918805.. | ....veevvvreei| cerireeiiireeie | e 21 Church Street R, LLC.......cocovvvveveeiecinine, DE......... NIA....ccoonne Talcott Resolution Life Insurance Company..... | Ownership......... ...100.000 |Corne | |\ USRS
Talcott Resolution Life and Annuity Insurance David Schamis/Robert E. Diamond/Henry
4926 | Hopmeadow Holdings Grp..... 71153... |39-1052598.. | ..vvvvevvveeii| e | e Company CToeee. RE....coomenne 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 Holdings 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 Holdings 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 LIFE AND ANNUITY |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:

* 71153201949 0000O0O0 3 = * 7115 320194470000 3 =
* 7115 3201936254000 0 3 = * 7115 3201944280000 3 =
* 7115 3201944520000 3 =«
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LIFE AND ANNUITY |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 @ liability POSIION............cccuiveieiciisie ettt bbbt bnts | sbenbesesesensensessnaenaes 736,696 | oo 771,067
2505. Provision for future dividends............cccovvviereiriiennnnn. ...3,815,201
2506. Interest on policy or contract fuNAS AUE OF GCCTUBH...........euiiiveiiiiieie ettt ettt snsennes | saebsssessessessssesssssnsenses 17,468
2597. Summary of remaining WIE-INS FOr LINE 25.........cciiuiiiiiiiieiiieiciicceeice et es ettt ss bbbt es bt st et es s et bssebesssnnesensssenensnsesessnns | ererssssesessseresnans 4,569,365
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LIFE AND ANNUITY |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 [
2. Cost of acquired:
2.1 Actual cost at time of aCQUISIION............overererirnrrrireresesrseie e B R
2.2 Additional investment made after acquisition. NNE
3. Current year change in encumbrances............. A B Y 4 B . "
4. Total gain (I0SS) ON AISPOSAIS........covueverieireiiicreieiee ettt bbb s bbbt s s b b st et ennaas
5. Deduct amounts received on disposals.............ccceereerieereininn
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 depreciation
9. Book/adjusted carrying value at end of current period (LINES 1+2+3+4-5+8-T-8)........ccccrrerrirrieeiieiieeieieiesssessessssiesees | cressssse et ssssssns 0 | oo 0
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).......iireiiiiieieiisiesersiessassesssesssessssssessessssessesssssssessessssassesss | soessssessessessssassessssassessassssessassssassens 0 ] oot 0
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of PHiOr YEAI ..ot | coreeversssessesssese s 813,842,343 | ..o 464,659,032
2. Cost of acquired:
2.1 Actual cost at time Of ACQUISIEION............cceveiiieiiicctecice ettt sa bbb s s s sanns | sbessebessssssebessssesessnsssesaes 52,449,781 | covovveeveeeceend 696,921,727
2.2 Additional investment made after aCQUISIEION.............ccocuiueiciciiccs ettt ebnns | essesssssssess st s s aenas 28,307,838 | ..ooovereieeeeieie 143,648,693
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 16,527 33,570
5. Unrealized valuation increase (decrease).
6. Total gain (I0SS) ON QISPOSAIS........cveiiuireireiiisiieieiseteie ittt bbbt s bbbttt s s st ss s ents | aesebsesnsessesse b st et b bbb s s st nts
7. Deduct amounts received 0N diSPOSAIS..........c.euierireeriereinreinieneineseereesessseeseinnens
8. Deduct amortization of premium and mortgage interest points and commitment fees.......... 11,492
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)......... | oovovvrericiircrcscienians 822,502,582 | ..o 813,842,343
12, TOtal VAIUGLION GIOWANCE. .........ucveeiieeirciiieieiseieee ettt ees s st e s s s s st eesessesesensess | 2esetastessessssansenssssssansessnsensessnssnsessnnans | absesossessessnsassessnssnsessnssnsessassnsassansesans
13, SUDLOAl (LINE 11 PIUS LINE 12)....vuiveiieieeieiie ettt sttt bbb bbbt bbb s s st b s s st s | snbsssasssessestenssessesssnsanes 822,502,582 | ..ooovvireiieiererssieiaa 813,842,343
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).....c.iiiiiiiieiisiiseisiisissesisissiesessssessessssssssssesssssssessessnsenss | sressessssessessssassessssassenas 822,502,582 | ..ovoviereieisreieies 813,842,343
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHIOT YEAN........vuvureiierireieiessseississesestessss e ssssesessesssssssssessesssssssssessessanes | sessssssessessassssssessassnsnns 527,794,138 | oo 38,241,868
2. Cost of acquired:
2.1 Actual cost at time Of @CGUISIION............cvuiieiiiicieiecee ettt senans | sessesssssssessesssestes s senes 10,884,854 | ..o 521,975,591
2.2 Additional investment made after @CQUISIION...........cccouiuiviiiviiiccsceeee et esssaens | sbesseaessssnaebssseeesesenaesanas 24,783,195 | oo, 94,295,626
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation iINCrEASe (ECIEASE).........cueuiviieeieiiieie ettt bbb ss st b s s s ssnaans | sevsessessssessessssesses s sessnas 45,178,597 | weoeeeeieeeeees 44,657,117
6. Total gain (I0SS) ON QISPOSAIS.........cvuevcveieeicteie ettt ettt es s b s s bbb s bt ssesssssssessesntessesas | svssassesesssessesssessesssssnaessesnsanees [(C12) U 7,069,987
7. Deduct amounts reCeiVEd ON QISPOSAS............cevueiiuieiiieiiiisieie ettt sss sttt b s st s s st ssessntes | sessessessssessesesestes e snsenes 64,698,280 | ..oovveveirrierceisieine 171,674,924
8. Deduct amortization of premium and dePrECIAtON............ruieerirririerirririss st sessess st ss s s essenssssanes | ssssssssssnssessssssnssessassssssessnes 190,112 | oo 285,991
9. Total foreign exchange change in book/adiuStEd CAITYING VAIUE...............cciuiveiiciiiccrececete ettt aesaas | etssisaesesseses et st e st ebes s s bebessebessssnaets | ebessaebesssesesssssebesseses s e s b sasbeaesnas
10. Deduct current year's other-than-temporary impairment recognized 1754714 | o 6,485,136
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10).........ccccvrerereerereriniiesiesessesessesenes | seevesissesessessseessssessenes 541,997,609 | ..ooovvreeeeieeereies 527,794,138
12, Deduct total NONAAMILEE BMOUNLS............cceiuiieeieiiieteieicieie ettt a e s st bbb s s b s bensessesss | stsstssessesssssssssssssssensessntensessessnsessesns | ebsssossessessssessessstenses et s tesessesensanseesns
13. Statement value at end of current period (Line 11 mMINUS LINE 12).......ccueveiiuiierisiiiiisieieisiesiesesesssessssssssssssssssssssssesssssnss | ssssesssssssesssssssessssnsenes 541,997,609 | .ooovirieeeae 527,794,138
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..........ccvuevcvieeieeiee e essesesens | evreseesesseseesssesesseess 4,942,766,929 | ....cooveverreeienas 3,770,681,245
2. Cost of bonds and stocks aCqUIrEd...........ccueevrieieienisieesee s ..895,946,928 4,951,439,093
3. Accrual of discount............ccceevrerernnnnn. 4,311,471 ...6,925,441
4. Unrealized valuation increase (decrease). 8,109,260 | ..ocvviereecee e (9,003,288)
5. Total gain (loss) on disposals...........ccccceuerrivererrirenenne ....9,942 413 249,313,447
6. Deduct consideration for bonds and stocks disposed of... ...1,111,981,508 4,007,888,559
7. Deduct amortization of premium.... 211,697,004 | 17,871,136
8. Total foreign exchange change in book/adjusted carrying value... e ed(791,868) | oo (967,440)
9. Deduct current year's other-than-temporary impairment FeCOGNIZE..........covveveiiueieieieese e ssssens | vssessesssesses st es e sssssans 2,342,362 | oo 1,329,846
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees...........oceveveveriereerieiens | v 386,361 | oo 1,467,972
11.  Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9+10).........cccreurirrrerrinieiiesieesseseissienns | oo 4,734,650,819 | ..coovevvrierereinie 4,942,766,929
12. Deduct total NONAAMItIEA AMOUNLS............coiuiieiiiecieeicicee ettt bt b st b s s bsss | dstessessssssesssssssessesssssnans 2,664,940 | .o 2,679,709
13. Statement value at end of current period (LiNe 11 MINUS LINE 12).....c.ieieiiiieiisiissieiisessieseesseessessssssssssesssssssssssssssessessssenss | srassessssessessssssessasanes 4,731,985,879 | oo 4,940,087,220




Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE D - PART 1B

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

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 ():eevveereeereereereieeseieeesssseeee st ss st esesnens | erensesnsssnseeesnnes 3,165,857,815 | ..o 1,787,711,513 | oo 661,572,941 | .ooovriirne (1,165,463,024) | ......cvvvverernenee 3,224,923,523 | ..o 3,165,857,815 | .ovovvvverinne 3,126,533,363 | ..o 3,248,112,105
2. NAIC 2 () eveereeeereeieirereieeseeseieeeeset et ses st ssstesseesesesnens | eresseesssesseeesanes 1,818,833,030 | .oovveeerrne 1,046,720,813 | oooovvveerercinn 2,170,579,214 1,165,633,088 | ...coovvvvrerriinns 1,762,709,280 | ...coovvvvernirnne 1,818,833,030 ......1,860,607,718 1,661,639,731
3. NAIC 3 (@)t nnns | esserstnns s e nnrenne 83,957,162 | ..o 8,017,805 | oo 9,098,322 | ..oviereeeine 509,038 | ..o 93,883,223 | ..o 83,957,162 | ..oooveeeeeeeinns 83,385,683 | ...oveieriireieine 75,344,865

NAIC 4 ().t esnsens | ansessessssessessssnsnssens 25,932,829 | ..o 1,245,310 | coovovrerereeeeiens 5,759,101 | ovveeereireeeies (9,316,390) | ..oveeirrrrireiriinnns 26,844,749 | ..o 25,932,829 | oo 12,102,647 | oo 25,249,733

NAIC 5 (). v vttt sssns | essessssessessesnssassessesnseas A16,525 | ..ot | e eees | eesenee et 5,890,989 | oo 839,315 | oo 416,525 | ..o 6,307,514 | oo 419,534

NAIC B ():.uvvereverrereeeieereiseierssseesee s sssses et sseesssssessessssessesessnsens | assesssssssessesssssssassans 10,626,559 | ...veeeiieririiissierieessisssnsnsissnens | erersesssansensssssesssssnsnsessrssnsnses | osresersseesensssnsansessssanes (9,122) | v 10,403,974 | ..o, 10,626,559 | ..ovvvvvrieiciiias 10,617,437 | oo 44,247

TOtAl BONAS......ovveicrresscriessenssssssessssne s sssse s sssesssnssensssssnnnes | evssesssnsssssnssesnes 5,105,623,920 5,119,604,064 | .....ccoorvviriinicns 5,105,623,920 5,099,554,362

PREFERRED STOCK

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

NAIC 2.ttt st | senesienest s st 2,322,534 | ..o | e | st (25,090) | veoovverererirreniieenns 2,347,120 | v 2,322,534 | oo 2,297,444 | .o 2,371,366
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, INAIC Btttk | 1R R R | SRR SRR RS RR R | AR AR RS RR | HE4E SRR | LRt | RS iRk | bbb (1 RO
130 INAIC Bttt es stttk | LR LR EE | HEEE LR RE R E R eEE | eEERE LR Rtk | HEEE LR | SeELEE R | e d LRt | eere R 0 [
14, Total Preferred SIOCK...........crivririiiiiireeieiseeiecseieessieesssineies | rteensenssss e 2,322,534 | ..o 0 [ 0 e (25,090) | ..o 2,347,120 | oo 2,322,534 | oo 2297444 | oo 2,371,366
15.  Total Bonds and Preferred SEOCK. ... ..o | snessessesnssssssenens 5,107,946,454 | ...ccovviiinnan 2,843,695441 | oo 2,847,009,578 | ...ovvvriiiniciins (2,780,510) | ..vovveriniiniinnns 5,121,951,184 | .o 5,107,946,454 | ....cooviiinins 5,101,851,806 | ...oovoverveiririrenas 5,013,181,581

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§.....128,158,203; NAIC 2 §.....277,853,348; NAIC 3§......... 0; NAIC4S....... 0; NAIC5S...... 0; NAICBS.......... 0.




Statement as of September 30, 2019 of the TALCOTT RESOLUTION LIFE AND ANNUITY |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 90,128,467 |...ccovvvrrrrerne. 0,00 SN PO 90,063,839 |.....ovvverrrrreririciins 1,062,503 | .ooooverieecein! 66,436
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.........cceviviiieieicteie ettt snaas | esesssessessssssessessssessessnea 63,799,451 | ooveeeeee e 122,315,648
2. Cost of Short-term INVESIMENS ACAUITED. .........cveveeicveieicteee ettt et s s st s st tes e sntns | sesbissessssssssssssssssnsessesneas 104,916,699 | ..cvovvveercreeeiereene 1,401,802,581
3. ACCIUAN OF GISCOUNT.......ovoiiiiii bbb | febbe bbb 214,466 | ..o 82,546
4. Unrealized ValUuAtion INCTEASE (JECTEASE)...... v rurrereerrererrireetrsiseiseesesssseseessssessssssessessesssssssssessessesssssessessassssssessessasssessnss | sesessssssessesssssnssessessasssnssessassasssnssessessas | sressessassssssnssassassnsssessasssssnssessessnsnssnes
5. Total gain (I0SS) ON QISPOSAIS........c.ruiveirieriirireisiieiseissieise ettt b s ss st as s st es bt esse s sensenses | sesessesssessesssastesnsssessessnsessassessssessesnns | sessessessessssessessssessessesssassessnsantes 1,646
6. Deduct consideration reCEIVEd ON dISPOSAIS..........c..cucviviiriiiiiiieieiiiei ettt b s bbb ssasaes | saessssssesses st estes b s ses e beees 78,794,399 | ..ovovvceeeeeeee 1,460,334,950
7. Deduct amortization Of PrEMIUM...........cccviveiieiieictiee et ettt et a e s st s bt s et s s b s ssesanes | sbessessesassessesssssssesses s sastes et tenes TI5T | e 68,020
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.vuiiiiireiiiicieieseceesssesissiessssstesesessessesssssssasssses | ersessssessesisssssesessonssssessssans 90,128,461 | ...oovveeercecee, 63,799,451
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LIFE AND ANNUITY |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 1,974,172
6,601,600

3.14 Section 1, Column 18, PriOr YEAI.........ccvvvvererrrierreireiesiersesesseseseens (4,627,429) (4,627,429)

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. 1,974,172
6,601,560

3.24 Section 1, Column 19, PriOr YEAI.......cccvevvererrerrrreiieseiese e (4,627,388) (4,627,388)

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

(12,674,457)

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 (19,276,077) (19,276,077)

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

240,161,339

3,124,268

(216,185,807)

41,666,327

(26,805,461)

(174,994)

820,918

96,217,511

96,217,511

15,663,348

12,611,177

(41)

6,601,620

(6,601,661)

28,274,525

28,274,525




G0ISO

Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 1 12 13 14 15 16
NAIC NAIC
Designation Designation
or Other Notional Book/Adjusted Effective | Maturity Book/Adjusted or Other | Book/Adjusted
Number Description Description Amount Carrying Value | Fair Value Date Date Description Carrying Value |  Fair Value CUsSIP Description Description | Carrying Value | Fair Value
Replicated Assets Open
ALAMEDA CNTY CALIF JT PWRS
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. | 1Z.....ocvcver | v 1,699,475 | ........ 2,342,232 | ........ 2,862,492 |06/06/2019{06/10/2029 | SWP: 2.13%(3ML) 06/10/29........cvuvves | cevrerereirmrrinerinnns | rvreveenens 87,080 (010831 BE 4 |AUTHLE TFE e | v 2,342,232 | ........ 2,775,412
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. | 1Z.....ccccccee | vevene 2,499,227 | ........ 2,552,400 | ........ 2,690,019 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29........ccoovvvee | correrrrerrrerrerirenns | v 128,059 |29429E AH 4 |CGCMT_16-P4.........ccoocvriririrrcrierrenene TFMeccees | e 2,552,400 | ........ 2,561,961
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. [ 1Z.....cccovse | cevvenne. 999,691 | ........ 1,021,031 | ........ 1,082,180 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29.........ccvever | crvreveermmrrrererennen | cevrerereenne 51,224 |29429E AJ 0 |CGCMT_16-P4.......coovvrmmrrrvrrirerrrrenennn. M. | v 1,021,031 | ........ 1,030,956
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. | 1Z.....ccvcvee | v 2,494229 | ... 2,494,229 | ........ 2,817,879 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 190760 HT 8 |COBB-MARIETTA GA COLISEUM & EX/ 1FE......c.cco. | ovvenee 2,494,229 | ........ 2,690,076
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. | 1Z......coceee | vevinnee 399,876 | ........... 374,749 | ........... 452,310 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. P3143N AQ 7 |CODELCO INC.......ccocvrremrirrinrrnrrennnes (11 ST I 374,749 | ........... 431,820
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. [ 1Z.....occvvee | cevvenne. 599,815 | ........... 594,359 | ........... 732,517 06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 195325 CU 7 |COLOMBIA (REPUBLIC OF)................. 2FE | s 594,359 | ........... 701,783
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. | 1Z.....ccccccees | vevene 6,043,132 | ........ 6,148,018 | ........ 6,644,867 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 12629N  AH 8 [COMM_15-DC1......ccccovvvmrrmernmrnmrnmenne | TFMuciccis | e 6,148,018 | ........ 6,335,221
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. i 2,999,073 | ........ 3,063,040 | ........ 3,227,433 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29.... 23312V AH 9 |DBJPM_16-C3.... . e 3,073,762
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. | 1Z.....ccoveee | veveenen 599,815 | ..coveuve: 612,669 | ........... 645,671 [06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 23312V AJ 5 [DBJPM_16-C3.......cocoverrerrcrrernernerines | IFMuiiiiiis | 612,669 | ... 614,937
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. | 1Z.....cocvevis | v 1,499,536 | ........ 1,490,724 | ........ 1,812,606 [06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 29366M AA 6 |[ENTERGY ARKANSAS LLC.......ccccounue TFE e | e 1,490,724 | ........ 1,735,770
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. | 1Z.....ccccccee | venene 1,075,764 | ........ 1,105,441 | ........ 1,242,402 06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 31371K 7E 5 [FNMA 30YR....oioirrrrerecrececiees | PSRN IS 1,105,441 | ....... 1,187,281
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. [ 1Z.....cocovee | crvvvrns 75,983 | oo 83,388 | ..ooovvene 91,132 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 31390P GK 7 |FNMA 30YR....cooomeveeirirecincrierreeenns LSS I 83,388 | ..ovcvvene 87,238
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. [ 1Z......coceee | veveenns 688,676 | ........... 744582 | ......... 795,643 (06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 31402C PL 0 [FNMA 30YR....cooonrrrrrrrernrerniereciecieees | PSR IO 744582 | ........... 760,355
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. [ 1Z.....ovvvrne | crvvvrns 63,413 | v 65,791 | covevern 73,429 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 36200X KN 8 |GNMA 30YR....ccoovcrererrrrinerireerienenns LSS I 65,791 | v 70,180
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. [ 1Z....ccovvvve | coreii 79,157 | oo 82,661 | ..ocvvvee. 91,660 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 36213X SB 1 [GNMA 30YR.....coovvviiriririirierieeineinnnns ST ISP 82,661 | ..ocvvnven. 87,604
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. | 1Z....covvevis | veveen 1,181,032 | ....... 1,145,822 | ........ 1,257,779 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 38379R  HG 1 |GNR_16-39......ccvmmererrrricrirncrirererienens TN IOV 1,145,822 | ........ 1,197,264
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. | 1Z.....ccooces | vevene 6,766,651 | ........ 6,783,772 | ........ 7,131,971 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29........ocovver | cvvrmerrmrirmiirnernees | cvirerins 346,719 |38379U SR 8 |GNR_16-B4.........ccorvreerirerierirerirecireiins | PSRN [P 6,783,772 | ........ 6,785,252
91283#DP5.. |[BOND WITH INTEREST RATE SWAP..|1Z.............. 209,236,536 | ........ 9,102,575 | ........ 9,723,583 |06/06/2019{06/10/2029 | SWP: 2.13%(3ML) 06/10/29.......covvveee [ vervrrerrmmrrirnerirnnns | rvveerens 473,275 |38379R LI 0 |GNR_AT7-T..ooicricceieereceieeireeeiienens | FSTTRN I 9,102,575 | ....... 9,250,308
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. | 1Z.....ccccces | vevene 1,947,486 | ........ 1,915,018 | ........ 2,052,811 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29........ccovvves | vorrmeirmermerrcrnens | coverinenene 99,788 |38380J HY 7 |GNR_17-181 ... | PSR [P 1,915,018 | ........ 1,953,023
91283#DP5.. |BOND WITH INTEREST RATE SWAP..|1Z.............. 1,887,191 | 1,861,617 | ........ 1,987,477 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29.........ccveever | crvrverirremirrereiennen | cevveeeeenne 96,699 [38379U 6M 3 |GNR_17-28.......vverrerecrrrecererrirecrinens [N I 1,861,617 | ........ 1,890,778
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. | 1Z.....ocvccves | weveen 1,403,139 | ........ 1,375,470 | ........ 1,477,109 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29.........cvvevves | crrrmvviremrrrerrrnnnes | cevreereenne 71,896 |38379R QA 4 |GNR_17-35......corererrecererienennne PSR [ 1,375,470 | ........ 1,405,213
91283#DP5.. |[BOND WITH INTEREST RATE SWAP..|1Z.............. 1,429,079 | ... 1,404,067 | ........ 1,504,995 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29.........ccverver | crervevrrmmrirrerervennen | cevvereeeenne 73,225 |38379U 7H 3 |GNR_17-46. ... [T I 1,404,067 | ........ 1,431,770
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. | 1Z.....cccccvee | v 2,355,477 | ........ 2,306,580 | ........ 2,470,235 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29........cvvvves | cerrmvvererrrncerirenes | everireeens 120,693 |38379R VE 0 [GNR_17-50......ccomrrerrirerncerrerienennns | PSR [ 2,306,580 | ........ 2,349,542
91283#DP5.. |[BOND WITH INTEREST RATE SWAP..|1Z.............. e 1,490,078 | ... 7,401,070 | ........ 7,887,565 |06/06/2019{06/10/2029 | SWP: 2.13%(3ML) 06/10/29.......coovvveee [ vevvrerrrmererneriranes | reveenens 383,787 [38379U 4D 5 |GNR_17-9..civverericriceiecereenieseiens ST I 7,401,070 | ........ 7,503,778
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. | 1Z.....ovvvves | cevveene. 999,691 | ........ 1,014,914 | ... 1,120,481 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29.........coceves | crreveirmmrirerernnn | crvreereenne 51,224 136253B AU 7 |GSMS_14-GC22..........comvververerrrrrirerirnne M. | v 1,014914 | ... 1,069,257
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. [ 1Z.....oocoovie | vrvvenne. 609,825 | ........... 635,352 | ...coeouu 679,223 |06/06/2019 {06/10/2029 | SWP: 2.13%(3ML) 06/10/29........ccoomvvee | oreerererrmreenerncenns | crrnrienens 31,247 |42770R AA 8 |HERO_14-1A-ABS.....ccooovvvrrrrrrcincnns (11 =S I 635,352 | ..coovne 647,976
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. | 1Z......covvoves | cevveene. 667,307 | ........... 686,788 | ........... 730,133 |06/06/2019 {06/10/2029 | SWP: 2.13%(3ML) 06/10/29........coovevee | corerreerrirerrirneires | v 34,192 |42770U AA 1 |HERO_15-2A-ABS.......ccooevmmmmrimerinnns 1 SO I 686,788 | ........... 695,941
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. [ 1Z.....ovcvonss | vrvvenne. 999,691 | ........ 1,020,951 | ........ 1,075,671 {06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29.........ccverver | crvrverrrmmrirrereinnnen | cevvereeeenne 51,224 |46590M AV 2 [JPMCC_16-JP2.......cccoomvvvmrererrircrienns M. | e 1,020,951 | ........ 1,024,447
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. [ 1Z.....ovvvves | cevveenn. 999,691 | ........ 1,021,077 | ........ 1,087,440 06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29.........cvvevves | crerrverremrrrrerernnnes | cevreereenne 51,224 |46590M AW 0 [JPMCC_16-JP2.......covvvomrrrrerirrrrirerers M. | e 1,021,077 | ........ 1,036,217
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. [ 1Z.....ovcvnse | vrvvenne. 459,858 | .......... 463,286 | ........... 490,717 |06/06/2019{06/10/2029 | SWP: 2.13%(3ML) 06/10/29.......coomvvvers [ rrvrerierimrrrnerinnns | rvveveenens 23,563 |50185V AA 1 [LCCM_14-909.......coccommemmmmerererrinceenenes TFM.ces | s 463,286 | .......... 467,154
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. | 1Z.....ocvcvee | veveen 7,497,682 | ... 7,460,475 | ........ 8,503,514 |06/06/2019{06/10/2029 | SWP: 2.13%(3ML) 06/10/29........cvvveee [ verreerrrmrrinrrirenns | reveirenns 384,177 [6169IN AE 5 |MSC_17-HR2.......cocvvvvrrerrrrerrrrrieceens M. | v 7,460,475 | ........ 8,119,338
91283#DP5.. |[BOND WITH INTEREST RATE SWAP..|1Z.............. 3,998,764 | ....... 5,135,103 | ....... 6,216,796 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29.......coovvveee [ vevvrerrrmerernerirenes | rvveeens 204,894 |64972F L2 0 |NEW YORKNY CITY MUNWTRFIN.. [1FE....ccco. | worvenns 5,135,103 | ....... 6,011,902
PANAMA REPUBLIC OF

91283#DP5.. |BOND WITH INTEREST RATE SWAP.. [1Z......coceee | vevienee 399,876 | ........... 400,270 | ........... 432,962 |06/06/2019]06/10/2029 | SWP: 2.13%(3ML) 06/10/29.........cevvever | crvvererrrerierrreriiens | e 20,489 1698299 BK 9 |(GOVERNMENT) 2FE | e 400,270 | ........... 412,473
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Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic) Asset Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 1 12 13 14 15 16
NAIC NAIC
Designation Designation
or Other Notional Book/Adjusted Effective | Maturity Book/Adjusted or Other | Book/Adjusted
Number Description Description Amount Carrying Value | Fair Value Date Date Description Carrying Value |  Fair Value CUsSIP Description Description | Carrying Value | Fair Value
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. | 1Z.....ccvcvee | v 3,813,821 | ........ 4,689,807 | ........ 6,238,646 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 702274 AW 1 |PASADENA CALIF PUB FING AUTH L. [ 1FE.....cccco | v 4,689,807 | ........ 6,043,228
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. | 1Z.....cccccces | vevene 1,219,623 | ....... 1,231,003 | ........ 1,711,386 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 73358W EK 6 [PORTAUTHNY &N J...ovvvcrvcrvernees | TFE i | e 1,231,003 | ........ 1,648,894
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. [ 1Z.....cocvvvee | cevvenne. 399,876 | ........... 401,351 | ........c. 482,866 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. X7360W AV 4 |ROMANIA (REPUBLIC OF).......ccocermene [ 2FE i | o 401,351 462,376
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. | 1Z......coceee | vevennee 199,938 | .......... 197,455 | ........... 233,200 (06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29.... M6320U AC 3 |SAUDI ARABIA (KINGDOM OF)............ ....197,455 ...222,955
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. | 1Z.....covveves | v 1,494,538 | ....... 1,465,321 | ........ 1,603,365 [06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 89172E AE 4 | TPMT_16-T....cvrerrierrierrincrirennineneins 1,465,321 | ........ 1,526,786
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. | 1Z.....cccocces | vevene 1,374,575 | ........ 1,306,393 | ........ 1,660,966 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 912810 RU 4 | TREASURY BOND........cocomirrerircrircrenes | PSRN IS 1,306,393 | ........ 1,590,533
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. | 1Z.....covveves | et 6,597,960 | ........ 8,510,823 | ...... 10,085,724 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 91324P BK 7 |UNITEDHEALTH GROUP INC.............. TFE e | cevi 8,510,823 | ........ 9,747,649
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. | 1Z.....ccocoee | veveenne 999,691 | ........ 1,122,093 | ....... 1,329,239 (06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29................. 915137 5R 0 [UNIVERSITY TEXUNIVREVS............. (1 SN IS 1,122,093 | ....... 1,278,015
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. [ 1Z....ccovvvie | o 49,985 | ....c..ccoen. 47,676 | ..ocoveee. 62,043 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29........ovvvver | cevvrmrrmrrnrinreinens | ceererireninns 2,561 [760942 BA 9 |URUGUAY (ORIENTAL REPUBLIC OF)| 2FE......ccccc. | cevereenees 47,676 | ..ovveneen. 59,482
VIRGINIA INTERNATIONAL
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. | 1Z.....ccccceee | vevene 6,805,589 | ........ 6,805,589 | ........ 7,952,872 |06/06/2019|06/10/2029 | SWP: 2.13%(3ML) 06/10/29........ovovver | cevvrmrrmrrmrrnenees | cvirerirs 348,714 |92783# AB 2 |GATEWAY INC AFE s | e 6,805,589 | ........ 7,604,157
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. [ 1Z.....occvonee | vrvverne. 799,753 | ... 816,786 | ........... 855,584 06/06/2019 [06/10/2029 | SWP: 2.13%(3ML) 06/10/29........covvevee | orerverermirerrirncrinns | v 40,979 |95000G BA 1 [WFCM_16-BNK1......c.coevvvmerererrrrrirncnns TFM.cees | s 816,786 | ........... 814,605
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. [ 1Z.....ccoveee | vereenns 699,784 | ........... 633,300 | ........... 757,703 {06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29.......ccovvvve [ cormermernerneineiins | rveireiis 35,857 |95000L BF 9 |WFCM_16-C33........covcrvvermiererierirncinees TFMecine | e 633,300 | ... 721,846
91283#DP5.. |[BOND WITH INTEREST RATE SWAP.. | 1Z.....covvevee | v 1,999,382 | ........ 1,989,920 | ........ 2,200,479 |06/06/2019{06/10/2029 | SWP: 2.13%(3ML) 06/10/29........cvvvere [ verrermrrrmerernerirenns | rvveereens 102,447 |95000H BL 5 |[WFCM_16-LC24........ccccommvrrmirrrerrrncnns M. | v 1,989,920 | ........ 2,098,031
91283#DP5.. |BOND WITH INTEREST RATE SWAP.. [1Z.....cccceee | enen. 1,399,567 | ........ 1,399,474 | ........ 1,592,214 |06/06/2019 |06/10/2029 | SWP: 2.13%(3ML) 06/10/29........cccvvvine [cormrrmmennrnienninns | crvvirinins 71,713 |95001N BD 9 |WFCM_18-C45........ccocivirinirncrncrncnines TFM.iees | s 1,399,474 | ........ 1,520,501
9999999999, TOtaL......ouuiverrcrererreireieerissere s ...104,526,509 | ....117,858,987 |...XXX..... |..... )30, S DY SR RN 0. 5,123,940 |........ D08, SO SRR D00, TS [ XXX] ....104,526,509 | ....112,735,047
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Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Reconciliation (Synthetic Asset) Transactions Open

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

BEeginning INVENTOMY..........ocuuriirieriieiee e ieieesiesissieseseens | s sseneens 8 | o 90,536,093 | ..o L [ 87,485,437 | ..o L [P 135,885,771 | oo 0 [ s (010 8 | o, 90,536,093
Add: Opened or acquired transactions..............cccecvvveeerieies | covvveererseeesiiesenns 5 [ o 87,485,436 | ..coovvveriiiereiinns L P 103,110,925 [ ..ooeiieiicericeiiiees [ e siesessnesens | evessesesssssessssesesiseses | cresesesssiseses s ese st esestesessnetans | sresesesissresnsesesinnd [ I TR 190,596,361
Add: Increases in replication (synthetic asset)

transactions statement value..............cccoeveuriervereieiens | e XXX oevvvvievee | v 787,431 |.......... XXX oevevsieies e | v XXX ovvvveveies | e 1,415,584 |.......... XXX eviveveees e | e XXX veiveveees | e 2,203,015
Less: Closed or disposed of transactions............cccceveeecnens | covveereneenenninnennns LT I 91,277,428 | oo L I 53,888,992 | .covvieeirien o B1TA13,664 | ..o [ e | s 13 | e 176,580,084
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 XXX oevrirrinns | ovinnissieississieseesseessenns 46,095 |.......... XXX orvvnrenes | orerisiissssneississeeneens 821,599 |.......... D e [T 1,361,182 |.......... XXX etrreriens | enrerisissssissssssssessissensssssiens | oneneens D e ISR 2,228,876
ENding INVENTOMY......coiiiiciiiceieiitesiceiessiesissisrsssrensnssienes | eessesessssssssssssessssees I 87,485,437 | oo, X 135,885,771 | v L I 104,526,509 | .o 0 | o (L | 104,526,509




Statement as of September 30, 2019 of the TALCOTT RESOLUTION LIFE AND ANNUITY |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 96,217,511

2. Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance............c.cccoceeeieveeenierernerrerennen. 28,274,525

3. TOMAI (LINE 1 PIUS LINE 2).....veieeereireieeeeseieis st tsses ettt s s8££ 88245842 E 428828 E 842 £ s8££ 8 £ £ E bbbttt 124,492,036
4. PartD, SECHOn 1, COIUMN B........oiiuiiiiiiiie st 245,248,790

5. PartD, SECHON 1, COIUMN B.......ooveviriciices ettt bbb s bbb bbbt (120,756,754)

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. 16,408,348

8. Part B, SECHON 1, COIUMN 13.....uioiceieces ettt ettt et s ettt s bt s b nans (685,384)

9. TOLAI (LINE 7 PIUS LINE 8)....vureueririeieseeie ettt st ess sttt s8££ 8 2 E £ s8££k E Rt 15,722,964
10. Part D, SECHON 1, COIUMN ...ttt ettt a st e et ae e e et st ssant st s s sees s snsetessssnesssnantasanenen 137,260,622

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 (121,537,658)

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 83,673,630
14, Part B, SECtion 1, COIUMN 20..........cuiiiiiiiiriiini i 28,676,020
15, Part D, SECHON 1, COIUMN 11 ..ottt 112,349,650
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 LIFE AND ANNUITY |NSURANCE COMPANY
SCHEDULE E - PART 2 - VERIFICATION

Cash Equivalents

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, DECEMDET 31 O PHIOF YEAN........vururirrierireieirsesressiseessressssissssessssssssssesessesssssnes | ssessssssssnssessssssssessassasssnssnses 140,884,395 | ..o 31,238,118
2. Cost of cash eqQUIVAIENES ACQUITEA............ccvueveeiiieie ettt sttt s bnans | ebsssssssssessssessesessesses s snsenan 6,069,833,926 | ....coovevveereeeea 4,361,963,251
3. ACCIUAN OF GISCOUNL.........eeeeeecee ettt ettt ettt ettt et et s et eeetesesesetesesesesesesesesesesesssesesesesesasnsasetans | seetsssssssssssssssesssssesssesessasssssasanas 4751072 | oot 2,610,052
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.vuevriiiieireiiieiieiieieise et ssse ettt s sttt b e s s b s ssessesnsans | srebsssessessssansessessses bt ensesse s st nsesantan (227) | v 736
6. Deduct consideration received 0N ISPOSAIS............cccvieueiriireiriieesiceet et saebensens | sesesissesessteses e s ea e eee 5,839,706,783 | ...ooevoveereeeeeeeeeea 4,254,911,298
7. Deduct amortization Of PrEMIUM..........cevcviueieiciee ettt ettt sttt s s ssaessssas | svsessssssessssesses s sessesaesesssssesessnsanes 137 | e 16,463
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).........cccceuererrirerierienieiieiin | covrrerieiiesesesesssesessesessesenas 375,751,246 | ..o 140,884,395
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).........ccciiiuiiiiieiiiceiiceeeeseessesreeseiensnens | ooreresisissesssscsesssessesenssesessnans 375,751,246 | ..o 140,884,395

QSI08
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Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE A - PART 2

Showing all Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 Location 6 7 8 9
2 3
Book/Adjusted Carrying Value | Additional Investment Made
Description of Property City State | Date Acquired Name of Vendor Actual Cost at Time of Acquisition|  Amount of Encumbrances Less Encumbrances After Acquisition
Showing aII Real Estate DISPOSED Durmg the Quarter Including Payments During the Final Year on "Sales Under Contract "
1 Location 4 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 9 10 1" 12 13
Expended for
Additions, Book/Adjusted Current Year's Book/Adjusted Gross Income
Permanent Carrying Value Other-Than- Total Foreign | Carrying Value Foreign Earned Less Taxes,
Improvements Less Temporary | Current Year's | Total Change Exchange Less Amounts Exchange | Realized Gain| Total Gain Interest Repairs, and
Disposal and Changes in| Encumbrances | Current Year's | Impairment Change in 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 RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8
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.... | covveerererirerernerrenneeeBATO [ oot | e 1,149,208 4,150,554
BHMAVRFHI........ccvvrrirnees SEATTLE ..ottt WA. 08/06/2019.... cee [ e 186,000 | ..ooveernrinnes 413,003
BHM21LBRS........ccoovvvierirrirennns MADISON......otirtreistis ettt Wi 09/11/2019.... 6,450,000 | ...vouvvrrirereieiie et | s 5,992,913
BHM21Z2LT7...c.ovvvivisiiisrincinns PHILLIPSBURG . ... cttttssiseisssessees sttt NJ 09/30/2019.... 6,846,008 | ..o (187,500) | ....coveene 38,989,321
0599999. Total - Mortgages in Good Standing - Commercial MOrGages = All DT ...ttt ens fersesseesssansessessssensensessesansensensessnsensensens | cossean D% S XXX e | coreensisnerssess s 10013,296,098 | .o 1,147,708 | ..coveeee 49,545,792
Mortgages in Good Standing - Mezzanine Loans
BHM21CBEQ.........cooovereerereean. MIAMI FLiiiinn [ |08/14/2019.0 ] 0003690 | e 9,054,545 | ..o | s 133,361,149
0699999. Total - Mortgages in Good Standing - MEZZANINE LOANS..........cuuiiuiiieeis ittt bbbt ensensenssnssssnnssnsensnnsssnenssenssnsnssnensnnssne | onnos XRernres [ enererensenrs s XK ussreenssnnnnes | seesenesnennes 9,054,545 | ..oooiiieeeee 0 133,361,149
0899999. Total - MOrGAgESs iN GO0 SEANAING. ... vv.erveuiresiesiressiresere ettt oeEb e ettt | crsenes XXX oo [ e XXX | e 10022,350,643 [ s 1,147,708 182,906,941
3399999, TOAl MOMGAGES. ........vvreeeeeereereiieeese et f 8841 b bbb s e ts | 4ebbee b e ettt | e XXX | e XXX | et 00022,350,643 | ..o 1,147,708 | ....ccooeee. 182,906,941
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
BHMORMPS52......ccoovvvvnrires MULTI-CITY s MU, | ......... |02/01l2018.... 07/01/2019.... | coovvvriiriseiriniinns 18,979 [ i | e | | s 0 | 18,979 [ o 18,979 [ i | e | s 0
0199999. Total - Mortgages Closed by REPAYMENL............iiuiiiiiiiiiiiiisiiisiis i enistiies | eibiess s enes st bbbt | onbsensisnsenssneses 18,979 0 i 0 (U 0 (0 IR (U IR 18,979 | oo, 18,979 w0 i | 0
Mortgages With Partial Repayments
BHMO1LDVS. 1o | BALTIMORE..........cccovvmirrniirrerinrineirennnissnsnnersssssessesssnsnins | MDuvivvisiirens | v 11/15/2017....109/01/2019.... | .... 71190 | oo 71190 [ i | v | e 0
BHMOTNWTS. o [INEW YORK.....oovorinrieeeriseinenisnninsnseneseesssnsessesenseesnns | NY v e 05/10/2019.... | 09/01/2019.... [ .ecververrerrrrirnerrnnrinernes | cerrneernnrinnnnnenienens | eeenerneennnne(3,074) | vt [ | cvvernernnennen(3,074) | oo | e 31,050 | cevverreeren 31,080 [ oo | e | e 0
BHMO1VSST.....covivririrene WASHINGTON......oovvvriririnrieiinniersrisnesssisessesnnnenes | DCiiieviriiis | cvvviens 02/01/2018.... | 09/01/2019.... 186,560 | voouvveerren 188,560 [ oo | v | e 0
BHMO1WEB7. v NASSAU COUNTY.....ovverrrrnrrerierineerenisnessensssnnensnenennee | NY e v 02/01/2018.... | 09/01/2019.... | .... 113,383 |t 113,383 [ i | v | e 0
BHMO03Z7L4... e [MULTECITY coovvrrvcsnisrinennerieresseissisenssessssessensenes | MUeceiccinis | e 08/21/2008.... | 09/01/2019.... | .... 98,125 | 1ovirirerereen 08,125 | i [ | e 0
BHMOJ5AM?.. | WASHINGTON......ccoocvrvmrrrenrneirserinnrnersneniseessensssissenssenes | DCrivvvnerines [ v 05/10/2019.... | 09/01/2019.... [ .ocvvrvercrrreirnerrnerinernnes | eerneernnrinnrnerienens | vereneessensnnensse(280) | voviieriierinceinnineins [ | eeveneenenenennenens(240) | v | e 1445 | e TTAB5 | s e | e 0
BHMOJECEA.. | BREA o | Curiiviinnis [ v 02/01/2011.... | 09/01/2019.... | .... 65,405 | ..ovvirereree85,405 | i [ | e 0
BHMOJEHH2........cccovvvrvvrnee [MULTIECITY covoceserseeienisenienieseseesssnessensssnsnssnes | MU [ 05/10/2019.... | 09/01/2019.... [ ..ecvvrverrerrreinerirnernennnes | ceernerinnrrnsnnenineens | evveneriennnnenene(338) | covierineirisrinneiienns [ | eevserinninennnenene(338) | v [ e, 8,575 | vverrirnererenB.575 [ o | e | e 0
BHMOJEHZ2.. coe [MULTICITY corverinernerrenseennrissnnenienesenenssssneses | MUncnicnc | e, 04/14/2011.... | 09/01/2019.... | .... A2,7T46 | coovvercre e B2T4B | e [ e | e 0
BHMOJEJKS... v | MULTICITY cieiereseriserieeiseessessssinsensensseessensssssseses | MUncncnncn | e 04/14/2011.... | 09/01/2019.... | .... 34,600 | covvvrrrrnrr 34,800 [ oo | e | e 0
BHMOJEJP2........ovvvirianne SANTA BARBARA........ccovtvemrrrerirmrinenisnennsessineriensenennes | CAuiviiivciiins | v 04/14/2011....|09/01/2019.... | .... 19,809 | v 19,809 | oo v | s 0
BHMOKTYD?.... IRVINE. ....ootiiririneierisernenseniseessessssssessessseessesssessesses | CAueviineennens | wvvrneens 09/28/2011.... | 09/01/2019.... | .... TG | el T4 | s s | e 0
BHMOKTYF2......covvvrririrines NEWPORT BEACH........cocvnrrvirrerinernirisninsrinennennneeines. | CAuiiiviviisiis [ 02/01/2018.... | 09/01/2019.... 92,689 | .vvrirerree 92,889 | e [ | e 0
BHMOKTYGO. e [IRVINE..c.ooiiincenenerssieeesiseesessissnssnssssnensonnes | CAuiniiiiciiins | vvvis 10/26/2011.... | 09/01/2019.... | .... 11,373 | s 11,373 [ s | v | e 0
BHMOL66Z8... e [MULTECITY coovvrvsrinrisenereresseisnisenssensssesensenes | MUeeincies | e 05/10/2019.... | 09/01/2019.... 35813 | ...... 35,813 | oo | s | s 0
BHMOLC8T7 vo | SAN BRUNO.......ccccorirrineineiinnrinenieniseissesssisenssesnneeines. | CAutinvinseis [ v 12/09/2011..... | 09/01/2019.... | .... . 106,113 | covvevernne 106,113 | coeveeeeirerierineins | neereeiseeseninsinens | oeesreesesssssss s 0
BHMOLKG86 o |[ENCINITAS.....ooivirnirnnnineiverneenenisnisenisssnesenessesnnes | CAuiiiiiveiiins | veviens 02/16/2012.... | 09/01/2019.... | .... ..56,377 |...... 0 56,377 | ...... 56,377 | oo [ e | e 0
BHMOLZHTS.......c.ovvvvrirnes CARLSBAD........cooomreerrnrinniserieriseessseisssssssssssesssesnssnsees | CAuisiiineiins | evviens 02/01/2018.... | 09/01/2019.... | «eeovverrerrrrrirs 169,673 | coooreeererieeineins [ reerseineisssisssnens | eeveesessessssisessnsens | seeseiesississsssins 0 | 169,673 | .ovvvvvrenne 169,673 | covoreeeirerierieeiins | reeereeiseissesissieens | eeeireissesissies s 0
BHMOM2ANS....... CHICAGO.....comiviririneriierins I | v 04/24/2012.... | 09/01/2019.... | cevooevvrcvrrrirenene 48,837 | oo | e | e | e 0 | 46,837 | .oovvcrirs 46,837 | oo | e | s 0
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Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY

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

1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 8 9 10 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
BHMOM2C06 . |EVANSTON....ccoovvirrierinerirenes /SOOI PP 04/05/2012.... | 09/01/2019.... | .... ....57,808 0 57,808
BHMOM3UBO. BELLEVUE...........c..... WA .|07/17/2012.... | 09/01/2019.... ..239,078 0 239,078
BHMOU4JE6 . | MULTI-CITY... CA.oovvveveis [ 09/05/2013.... | 09/01/2019.... | .... 0 23,472
BHM10N625. IRVINE ..ot CA.ovvvcves [ 02/01/2018.... | 09/01/2019.... | .....................268,244 | ... 0 268,244
BHM14TC62 SANTA CLARA........oovvrirrnnne CA. oo [ 02/01/2018.... | 08/01/2019.... | .cveovvvrvvveeenn..95,387 | e 0 95,387
BHM1KA3P3 <. |CHARLOTTE. ... NC.ovires | e 02/01/2018.... | 08/01/2019.... | .... 0 156,740
BHM1R1K02.. ... | FORT WORTH X .102/01/2018.... | 09/01/2019.... 0 153,352
BHM1TLYF8 ... |ARLINGTON........... L, OO R 06/28/2018.... | 09/01/2019.... | .... 0 51,420
BHM1UHQB3 o |HOUSTON.....ootvvmrrrerrerirrirnnne L. S D 04/27/2018.... | 09/01/2019.... | .cveovvvrvvrrieernnn. 18,766 | e 0 18,766 | .vvreeeennd 18,766 | oo | evrrienienineessnsinens | evrveisseessessee s
BHM1VMB76. <o |BALTIMORE........ccoovvvirrrirnnns MD..ovvvvries [ e 08/29/2018.... | 08/01/2019.... | .cvoevvrvvvenn...43,880 | ... . 0 43,880 | ovrreerrece83,880 | e [ e | e
BHM1WINJ5. vee | FLORISSANT ....ooomirmrimeimrinerierienes MO [ e 07/20/2018.... | 09/01/2019.... | «..ovvvvvvveernnnn 298,631 | 683 683 299,214 | o0 299,214 | oo [ e | e
BHM21C6EO e IMIAML e 1 RO RN 08/14/2019.... | 09/01/2019.... [ covvoverinriiiiiiniisnicniinns | s 40 . 40 L9975 | ... 9,975 | i | | i
0299999. Total - Mortgages With Partial REPAYMENES. ... ... seess s sesssens e eesseessass s s e es st 2,532,973 | o0 i (3,569) {1 I 0 (3,569) | v 0 2,630,514 2,630,514 .0 0 [ o
Mortgages Disposed
BHMORMPS52......coooovveirirs MULTI-CITY oo MU, | ......... |02/01l2018.... 07/16/2019.... | oo 9,409,314 | ........ e [ 0 [ 9,409,314 | ..o 9,409,314 [ oo | | e
0399999. Total - MOMGAGES DISPOSEU. .. .v.ereuitieseisstisessersss sttt ekt eesse e bbb 9,409,314 | o0 [ 0 (U 0 |0 |0 | 9,409,314 .0 (U I
0599999, TOAl MOMGAGES. ........vvverereeereereeteersereeees e eeessassse et eesiaee | oeetsesssee st b ettt 211,961,266 | .ooeecvcecncn0 [ i (3,569) (V] [ 0 | cvveevvrreeeenn(3,569) | oo | 12,058,807 .0 (V) [
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Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE BA - PART 2
Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE During the Current Quarter

1 2 Location 5 6 7 8 9 10 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
BHM1J8 8K 6| AEA INVESTORS FUND VILP.......couiriirimirieririeiieisissessiesieseeesssissessesssensenes NEW YORK......vvvemrrierirrercriininne NY oo | CAPITAL CALL.....ouviriiriiieririnceissisesiesiseseseessesssss e ssess st esssssssessssssssenssesssnne | cosesssnsssnens 09/30/2019.... 3| s | s 2,361,132 1,785,568
BHM21P  3U  8|ARLINGTON CAPITAL PARTNERS V LP.......coooniiiriiriineierieeinseseieseeseseseseeens CHEVY CHASE......c.ooiirriniiinei MD... | CAPITAL CALL....oovioiiriireiireeirseiissiessse it ssssssesnsssisans | cessssnsnsnnns 08/26/2019.... | covoorveeriene | cevrerieririeeineinns 75,167 | oo 9,924,833
BHM15W G6 0 |BLACKSTONE STRATEGIC CAPITAL HOLDI NEW YORK .| CAPITAL CALL.....covvrvrrreirrieriinns 07/02/2019.... | cccoovvrenne 13 | s | e 294,433 13,850,964
BHMO05J QC 7 |BUNKER HILL CAPITAL I LP....ovuiirireirneiseieeiesiceieeieenns BOSTON . | CAPITAL CALL......oovvvicinrieriis 07/29/2019.... B | e | e 36,422 2,525,871
BHMOMG 1V 9| CAPITAL PARTNERS INCOME FUND Il LP GREENWICH.... .| CAPITAL CALL......coovrrvrerirrerireee 08/13/2019.... 3| s | s 16,739 .930,483
BHMOK4 9L 2| CORTEC GROUP FUND V LP......oouuiiriiniiniieeieeiieeise s cssessssisessseees NEW YORK .| CAPITAL CALL.....covvrvriirineriniins 07/08/2019.... B | e | e 15,147
BHMOZH 1W 1| GOLDMAN PETERSHILL [T LP......couiiiiiirieiriereeiseiecieeseesesisesessssssessesesesens NEW YORK......ovvvorrmeriererceiininne .| CAPITAL CALL.....cvvrevrrircircrieinnnas 08/29/2019.... | covvuerererrrens | reerrerierieeineenessseesens | v 158,829 7,534,077
BHM1AK 95 0|LEXINGTON CAPITAL PARTNERS VIII LP NEW YORK .| CAPITAL CALL.....oovorrirrrrierris 08/02/2019.... | covvoerieciiiens | e [ e 552,887 5,491,725
BHM205 77 0 |OAKTREE PORTS AMERICA FUND LP........ccccovvimiriririeemricrieseneennenns LOS ANGELES .| CAPITAL CALL.......coooorvererrirerrr 08/30/2019.... | ovveuervrerrnee | verrerireeereeiseisneniesenes | e 47,541 .200,517
BHM1KE CC 4|RIVERSIDE MICRO CAP FUND IV LP.... BOSTON . | CAPITAL CALL.....coooverrrreieeiaee 07/24/2019.... ...2,549,333 1,867,410
BHMOL1 V7 3| VMG PARTNERS I LP.....ccooirerierriericrienienes SAN FRANCISCO .| CAPITAL CALL.....ooovvrrrrrrerrisriann 07/17/2019.... 3 153,366 699,078
BHM1DU 0C 9| VMG PARTNERS Il LP......oviviiiiiiiiiiieinsirinnnies SAN FRANCISCO. L CAPITAL CALL .t ssensennns | dosssnseensnes 07/17/2019.... 3 | | e 121,342 2,529,152
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of COMMON StOCKS = UNGFAIBIEA. ... cuirueiei i eiiis ceiiteiet sttt sttt sttt es et ses 421 eeE 28 s e 8 e Attt et an e e e s 75,167 | oo 6,307,171 | oo 47,339,677
Surplus Deb es - Unaffiliated
668138 AC 4 |NORTHWESTERN MUTUAL LIFE INSURANCE........cccoooniiiinirnninnes MILWAUKEE |VARIOUS ............... JAFE. 09/12/2019.... [ ivvvvrinrinne [ v 6,284,994 | ..o [ | e | e
2399999. Total - SUrPIUS DEDENUIES = UNGMIIAIEA. .........cieeieeeieseiiseiiisi ettt ettt e ehtseees et e s e 8ok eeet et s ek ek eeefeeeeee sk o0E1eeE4oee Lo L8 4oLk oL E et E 1AL oL E e LS8 o818 808 oL 8418 L L E LAttt 6,284,994 | ... (O I 0. XXX.......
4499999, SUDEOLAL = UNAFAIIBEEA. ... ettt E £ €888 E 88 £EE £ R84 L8R 0L L8 1R 8 HEE o E 816 £E1eEEE 4L LR LR E LR R EEE R LR 6,360,161 | ..ooovvrinnni 6,307,171 | oo 47,339,677 |....... XXX
4699999, TOAIS.........coeveeieieierctteetiet et b et b es et bt es | e4seheteet s et h e e et bt R s st s e bt E et i e b e e bt b et i ebeteee | Sbithitheteeeseb L L e L e eb bt h oL s e e s b L oL E bt e Lot E b E L E LR e E b E e h e e bR bbbttt 6,360,161 | ......cococvvvnnd 6,307,171 | oo 47,339,677 |....... 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 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.JA.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
Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated
BHMOKR 3A 1 |ARLINGTON CAPITAL PARTNERS Il LP.........c........ CHEVY CHASE............... MD. | CAPITAL DISTRIBUTION........c.ccvvvrrrinece 02/01/2018 |09/25/2019 | ....... 4,679,438 | ...(1,171,290) | covovverrrirrinens [ v | e | oo (1,171,290) [ oo | v 3,508,149 | .....3,508,149 | ...ccovvrvmriveins | v | v 0] .. 6,379,441
BHM021 9E 4 |BOSTON VENTURES VII LP . |BOSTON .|MA. [ CAPITAL DISTRIBUTION. .103/29/2018 | 08/15/2019 156,960 ...(7,145)
BHM03J 4Q 2|BROOKSIDE MEZZANINE FUND II. GREENWICH CT.. | CAPITAL CALL. 10/14/2010 | 09/26/2019 31,897 | 31,897 [ [ e | 0 [
BHMO030 T6 0|CARLYLE MC PARTNERS LP. ... |WASHINGTON.. . |DC..| CAPITAL DISTRIBUTION. ... [ 11/05/2007 [09/30/2019 | ...cvvvvrieencnB75 | 8,002 | oo v [ e | cernneennen8,002 [ i | e 8,678 reveneen(8,678)
BHM1J5 9W 5|CENTURY CS&B CO INVEST LP.... ... |BOSTON MA. | CAPITAL DISTRIBUTION. ... |03/29/2018 |09/25/2019 | ..........809,858 | ....... (218,801) | ovovverrerrrinis | v [ e | s (218,601) | . 591,257 | ........591,257 | oo [ v [ e | e (225,077)
BHMOK4 9L 2|CORTEC GROUP FUND V LP ... INEW YORK... NY.. | CAPITAL DISTRIBUTION. ... |02/28/2018 | 08/05/2019 | .......2,125,126 | ..... 1,089,076 [ .ooverecerreereins | eevreeeieriseisnnnes | eevreeiseisenniinne | e 1,089,076 3,214,201 | ..... 3,214,201 ....(1,197,748)
BHM19H WE 4 |DRAWBRIDGE SPECIAL OPPORTUNITIESF........... INEW YORK... NY.. | CAPITAL DISTRIBUTION. .|03/01/2018 | 09/30/2019 | .........957,697 | ......... (59,545) | ..vvorverreririns | v | e | e (59,545) | . 898,152 | ........ 898,152
BHMOZH 1W 1|GOLDMAN PETERSHILLII LP.... ... INEW YORI . |NY..|CAPITAL DISTRIBUTION. 03/29/2018 | 08/29/2019 (22,465) | . (22,465) | . 247,356
BHM1AE FF 5|GSO CREDIT ALPHA FUND LP.. . |NEW YORK... NY.. | CAPITAL DISTRIBUTION. .102/01/2018 | 09/16/2019 | .......1,072,572 | ........ 179,944 | oo v | e | e 179,944 ...1,252,516 | ....
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Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE BA - PART 3
Showing Other Long-Term Invested Assets DISPOSED, Transferred or Repaid During the Current Quarter

1 2 Location 5 6 7 8 Changes in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 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

BHM1AK 95 0|LEXINGTON CAPITAL PARTNERS VIIILP................ NEW YORK......coocrvvirnns NY.. | CAPITAL DISTRIBUTION........c.ccvverrrrnene 03/29/2018 |09/27/2019 | .......... 658,553 | ......... (53,047) | ocvvrerererirneeinns | e | cevveeriesieeinnns | ereiens (X074 1 [T 605,505 | ........ 605,505

BHM205 77 0|OAKTREE PORTS AMERICA FUND LP...........cccooun. LOS ANGELES............... CA.. | CAPITAL DISTRIBUTION.........c.covvverrirecn 05/14/2019 [ 08/30/2019 [ ...vvevneerrerrriens [ rrveereriieinneis | cerirerineesneniinnes | oeersenseseneeses | erverieseneennins | oo 0 [ v [ e 9,917 | oo 9,917

BHMOLT ZL 7|SILVER OAK SERVICE PARTNERS Il LP .. |EVANSTON .| IL.... | CAPITAL CALL. ... | 03/01/2018 | 07/09/2019 ). ) [ e | e AT4,822 | 474,822

BHM033 G9 2|STEELRIVER INFRASTRUCTURE FUND NA ... | SAN FRANCISCO. .| CAPITAL DISTRIBUTION. ... | 12/18/2009 |07/23/2019 ). ) [ e | 89,349 | i 69,349

BHM02C DX 3|SUMMER STREET CAPITALIILP.. .... | BUFFALO.. .| CAPITAL DISTRIBUTION. ... | 03/29/2018 | 08/19/2019 . ). ). 216,243 | ....... 216,243 | ...

BHMOJB 5A 6 |SUNTX CAPITAL PARTNERS I ... | DALLAS.... . | CAPITAL DISTRIBUTION. ... | 03/29/2018 |09/25/2019 | ..........178,406 ). ). 172,805 | ........ 172,805 |....

BHMOME  7Z 9 [UPFRONT IV L.P...coiiiiiiiieseiesiee s LOS ANGELES............... .| CAPITAL DISTRIBUTION.......coocorririinne 02/01/2018 |09/03/2019 | ....... 5,593,746 ) )| RO I 5,060,220 | ..... 5,060,220 ....(1,587,615)

BHMOL1 V7 3|VMGPARTNERS IILP.... ... | SAN FRANCISCO .| VARIOUS 03/29/2018 |09/30/2019 | .......... 509,983 ). )| TR IR 1,308,732 | ....1,308,732 | .ooovvvevrrrcrrenns [ verernerrerinnnnes | e | s (2,149)

BHM1DU 0C 9|VMG PARTNERS III LP... ... | SAN FRANCISCO. .| CAPITAL DISTRIBUTION........ccocoeuennieae 03/29/2018 | 07/19/2019 | ....... 1,398,256 ). ). 1,209,609 | ... 1,209,609 |.... o i | 385,176
1599999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Common Stocks - Unaffiliated............ccovreininiieiiisiessie s | o 19,385,516 | ....(1,153,459) 0 0 0 ]....(1,153,459) | ..o 0]... 19,036,368 |....19,036,368 0 w0 0 3,757,247
Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated

BHM1S9 UL 7 | PRETIUM RESIDENTIAL REAL ESTATE.........ccccooouu. I NEW YORK.....ovvvrrirnnens I NY.. | DIRECT WITH ISSUER.......ccosvuininiiinns | 03/01/2018 |08/09/2019 .......... 294,419 | ......... (11,495) | oovverevenrrinnins | errnerississniinnns | o 282,924 282,924 | .o | |
1799999. Total - Joint Venture or Partnership Interests That Have Underlying Characteristics of Real Estate - Unaffiliated............cccccouiiiniiniiiiniiniiiniicniinns 294,419 | ......... (11,495) 0 0 0 [ en(11,495) | o0 | 282924 | ... 282,924 0 0
Surplus Debentures - Unaffiliated

668131 AA 3|NORTHWESTERN MUTUAL LIFE INSURANCE........ MILWAUKEE.................. [WI.. |HIMCO OPERATIONAL TRANSACTION. | 02/19/2013 | 09/20/2019 | ....... 4,856,392 | ..o | e, (17,696) [ ..ovoeveenianiens | e | s (17,696) [ ..ocvoeveariiriins | o 4,838,696 | ..... 4,838,627 | ..o | onriinneennd(69) [ i (69) | v 235,783

2399999. Total - SUrpIUS DEDENtUIES = UNGMIIAIEA. ... veureeirsere ettt bbbt | srreaa 4,856,392 L0 ] (17,696) [ ..vvvvvvrineenen0 | o0 [ (17,696) | ..oovvvvrrnnnnn0 | i 4,838,696 | ....4,838,627 | ... | iiiiiiennn(69) | i (69) | e 235,783
4499999. SUBOLAl = UNGMIIATEA. ...k oebE Ltk | o 24,536,328 | ....(1,164,954) | ......... (17,69) | ... .(1,182,650) | covooviieiiienn0 [ i 24,157,988 |...24,157,919 | o0 [ eiviiiiceecn(69) | oo (B9) | oo 4,002,301
4899999, TOMAIS........verrerereeeeeirserseee s es stk SRR R R ARttt | e 24,536,328 | ...(1,164,954)| ......... (17,696) | ... .(1,182,650) | oovovvvrirrenn0 | i 24,157,988 |...24,157,919 | ..coovcvvencnl0 | civiriceacn(69) | v (69) | o 4,002,301




Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY

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

SCHEDULE D - PART 3

030

1 2 5 6 7 9 10
NAIC Designation and
Administrative
Symbol/Market Indicator
CUSIP Identification Description 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
912810  SJ 8 | TREASURY BOND.......oocverervmrrrcrirrirennns 09/16/2019........ VMIOUS. ...ttt | ettt 30,642,930
912828 7B 0 | TREASURY NOTE. 07/16/2019........ MORGAN STANLEY & CO. LLC.. e | s 11,920,313
912828 Q3 7 | TREASURY NOTE . 09/03/2019........ OUTSIDE MANAGED ACCT.....ouiiiiiiiisirisssississensssssenssssessenssnsssensessssessssssns | osssssssssssssssssensssnsssssssssssssssensensssness | corensssesas 3,978,281
0599999,  Total - BONAS = U.S. GOVEIMIMENL..........cuitieeieetiiiteiseietestetsetsesstsssessetssesssessessessssassessesssssssessess | sessessessssassessessessssassessesassassessessesassessessessesessessesassassessessessssassessesassessessessesassessetssssnsessessetsnsassessesssssssassessetansessessesinss  sesstessessessssansessessssnsas 46,541,524
Bonds - All Other
29135L  AA 8 | ABU DHABI (EMIRATE OF) 07/30/2019........ STANDARD CHARTERED SECURITIES (NORT......coutuiriiniintireriiiensieiinins | eereesessnsiessesisesesssssessssssesssssssssessens | soesessnes 0208,200 | oo 200,000 | ..o 1,910 | 1FE i,
09076A  AA 5 |BIOCEANICO SOVEREIGN CERTIFICATE....... 09/26/12019........ VMOUS. ...ttt | ceebanes et ...624,188 2:900,000 | oo SFE e
V73789 AD 7 |COTED IVOIRE (REPUBLIC OF). 07/02/2019........ CAMBRIDGE INTERNATIONAL SECURITIES s | s ...806,000 200:800,000 | oo 17,283 |4FE.....covvviiricn
68205L  AB 9 | OMAN SULTANATE OF (GOVERNMENT) 07/25/2019 STANDARD CHARTERED SECURITIES (NORT......covviiiiniiniierieineinierinnins | cevveierinsississsesssssesssesnenes ...800,000 800,000 | ..o SFE e
698299 BK 9 | PANAMA REPUBLIC OF (GOVERNMENT)..... 07/18/2019........ | Various . 1,000,900 .1,000,000 R 2
74727P  BA 8 | QATAR (STATE OF) 07/30/2019 BARCLAYS CAPITAL INC......oouiiiiiiiiiniieriseiriesie i ssssssesssssnens | evsesssssessesssseessessesssenesenes ...218,500 200,000 | ..o 3,044 [1FE ..
74727P BB 6 | QATAR (STATE OF) 07/30/2019........ MARKET AXESS TRADING PLATFORM | s ..232,302 00:200,000 | oo 3,666 [1FE.....ccvierriirinnne
M6320U AT 6 | SAUDI ARABIA (KINGDOM OF).. 07/30/2019........ BARCLAYS CAPITAL INC......iiiiiiiiiiiniisiiienissisesssi s senssssssssssssssssnsssnsenssness | onssenssnsssssesssssssnsensensssnesenes ...221,300 2:200,000 | oo 2,552 |1FE. .o
1099999.  Total - BONAS = All QMBI GOVEIMMENL.............oeviviieririeieeiieetetescteteteeeeeeeeeteesesasteseseetesesesesesess eavtesissesesesssseesasseessesesassassesesssssssesasasesesssesesesesesess e s eee st essssasesea et ssssesassssseassesetesasessasesesetesansssasssesesssnsesasnssnansinse  tetesessssesassssnsessssssasnesssssssssesasnssnsninne | aoeriesesisees 4,111,390 | oo 4,300,000 | ..ooooverrererinnnne 28,456 XXX .o
Bonds - U.S. Special e and Special A
20268)  AC 7 | COMMONSPIRIT HEALTH.......coviiirinrierniriirerneissensiensnsesessssissnsssssssssssessssssssnenss. | voeeneinneenes | 08/07/2019.0000 CITIGROUP GLOBAL MARKETS, INC......cooutiiriiriiiiireriiieeisssensssienissssssesiaes | sessesssssssssssssessssssessesssssessesssssssens | sonsenssenes 6,025,000 6,025,000 | ..ooovvriereriiiininieieinns
235036  4W 7 | DALLAS FORT WORTH TEXINTL ARP........cccoviirerrrrrenirersnirersnieseenisersnisensnsnees | cvereneiennenes | 08/08/2019....... JP MORGAN SECURITIES LLC.......oomiiiiiiiieiniieriserneissiesisriessesssssssssenienans | seeseesesssssssssessessssssessessnsene 4,000,000 | oo 4,000,000 | ..ooovereerririeinieieeirnes
235036  4X 5 |DALLAS FORT WORTH TEX INTL ARPT......ccovvvririririnineirernniseeeriseississsssssseerennnes | cveveneinneens | 08/08/2019....0.. JP MORGAN SECURITIES LLC......ovriiriiiieieriseierisisesssiesissiessssesssssensesens | seseisessssissssssssssssessessssens 3,640,000 3,640,000 | ..o
3137EN X8 8 | FHMS_KO97 [S......iiiiieeicreeireersreeeeseienenissiesssssssnssensssssesenssnsssssenssenonnenes. | sevenennennees | 09/11/2019.000000 WELLS FARGO ADVISORS, LLC... e | s | e 2,095,541 | ..o | s 16,683
3137FJ Y9 4 |FHMS_K158 IS. . | BREAN CAPITAL, LLC.....oviiiiiiiiriiiisissi s sisssensssiensnnees 10,188,779 .. 30,759
3199999. Total - Bonds - U.S. Special REVENUE ANT SPECIAI ASSESSIMENES. ... .. ueveeirerieieeiieaereueestesaaias  orsesseesessseessesessesassessesesseseeseeseeaeseeseeeeseseeseeeesee a0t eEaeEeEseEeE8eEreEaeEoe8oE8£E a8 4EE4E 12 e e 1eEee8eE e e seE4EE e e A e e s s eesee et aeteasee et snts | ehseteesessessesantessessssnneas 25,949,321 13,665,000 | ..o 47 441
Bonds - Industrial and Mi:
68245X  AH 2 [1011778 BC UNLIMITED LIABILITY CO.....ccvoevvrrrercrirernncrinrirersnirenesisseesrenserennns | Avvvireiennns | 09/06/2019........ MORGAN STANLEY & CO. LLC......couiiiieiiiircriiieeisrie i seniensssiessens | eeesesssssessesssessesssessessssssessessssssssssessns | oresesssssessesssssessessessnsenessses 28,000 | oo 28,000 | oo SFE e
00130H BT 1 |AES CORPORATION (THE).......ccovvriierriinrirnsiersnisiersssissesseessssssssessssssessssssssennns. | coersnneenens | 08/29/2019...00000 RBC CAPITAL MARKETS, LLC......ooiieriirireriiinirnierinsiessssssssssssessssssssesssesnnss | sovesersssssssessssssssssssssnnsessesssssesssnsens | sesesssesnnnenssssesenssesssnons s 298,048 | vivivernererinnnninnierinnnnenen 249,000 | oo 3,642 |3FE....ccceiiriieinns
013092 AB 7 |ALBERTSONS LLC. .. | BANC OF AMERICA SECURITIES LLC ....44,000 12,
00175P  AB 9 | AMN HEALTHCARE INC........ccoovirvrirriririniininsiersniseienississsssssesssssessssssssssssssssnnene | seenenennenees | 0926201900000 SUNTRUST ROBINSON HUMPHREY, INC........cvriiiirririniinisieiersisiesins | serseesessssissssssssssssessenssens 255,000 | o D5,000 | e BFE e
032510  AC 3 | ANADARKO PETROLEUM CORPORATION........cccosverrmrirerinrinrererinersnireresiseerenseninns. | cverenennnenes | 08/08/2019........ VHOUS. ..ottt | corebaent ettt nnnens | eesierinnines 3,338,381 | o2, 761,000 [ e 68,644 | 2FE.......coovvivvirernnnn
05971U  2A 4 |BANCO DE CREDITO DEL PERU..........cccrvriviinvirniiersrirernsinsinniserssinsissssesessensssnses | Doververenns | 09/30/2019........ JP MORGAN SECURITIES LLC.. . ettt | s | e 99,965 | ..o 100,000 | i 95 [2FE.....ccovmrerrrereran
06406R  AB 3 | BANK OF NEW YORK MELLON CORP/THE..........cccsuomrnrirerniinriniersnirerersnineerennne | cverevnnenens | 07/02/2019........ OUTSIDE MANAGED ACCT ......ooiiriiieririieesissiesisssessesiessessssesessssssesesisenens | seiseesessnsssessesssessassessessnsens 2,097,540 | ..ooovvernererirerienneennn 2,000,000 [ e 28,301 |1FE. ..o
05531G  AB 7 | BB&T CORP......cooeviriiiiirricinniersnssiesissisienssisssssiessssssessesssssssnsssssssssnssessssssesenss | seenensnnennnees | 07/10/2019.000000, OUTSIDE MANAGED ACCT.....ouiiririierinnieirerssissssssesssssesssssssessssssssesssnsns | sssssssesssssssssssssissesessasens 1,064,090 | ..o 1,000,000 | cooveeveiriereireieneee 12,271 [1FE...coiiiiiinne
097023  CN 3 |BOEING CO.....cooreririernriniiernsiesinsiensssiesssisssesisensssssssesssssessessssssssssenssssssssesnees | coevenninnnenes | 07/29/20190000ccc OUTSIDE MANAGED ACCT .....ouiiiiiiireririceeriseiesieiessssisessssssssessssssssssasesins | stisssesssesssssssssessssssessesssssessesnssnssens | soneesessenes 1,463,286 | ..o 1,465,000 | ...ovvoverieieinrirereineenes TFE. s
05565Q DN 5 | BP CAPITAL MARKETS PLC......cccoviriviiiiernrinnineisssinesssisssesississssesssesssssssssessssssenss | Dovvvennnne | 07/02/2019........ OUTSIDE MANAGED ACCT.....ouiiririierisnisesesisissiessssssssssessssssisesssssssssssensns | sssssssesssssssosssssasssesessssns 5,718,382 | .o 5,491,000 1FE....
141781 BK 9 [CARGILLINC.......coiiiiiiciirircisrircrnrsiennenenissienissisesesisensnssessensssssensensessensenes | soneereseneenns | 00/10/2019000iie OUTSIDE MANAGED ACCT ..ot risiesisssessesiesiesissesessssssssesienens | seistesessnsssssesssesssssessessnsenes 3,201,246 | ..o 3,100,000 1FE....
12515B  AF 5 |CD_19-CD8 IS.....ccoiiiiiirreirnririieineerssiseiensssisssssiensssssssessssssnsssssessssssenssssssssenseens. | sonennrnnenenes | 08/12/20190100000 DEUTSCHE BANK SECURITIES INC s | et snes | eeerennees 4,130,621 AFE e,
12513G  BD 0 [CDWLLC....oiiiicierciernceseicsrienssisienissssssssienssnisessesiessssssssessssssensessssssenis | seoneneenencnes | 091220190000, MORGAN STANLEY & CO. LLC.. e | e BFE e
151191 BD 4 |CELULOSA ARAUCO Y CONSTITUCION SA........ccccovvvirnrirermrnernnnerisnssserenssissnnnns | Devvvvvenenns | 082120190000 SANTANDER INVESTMENT SECURITIES INC.......ccvviriiriiiriiirnnissienisinns | eorneiesssissssssesssssesssssesssssssssesssens | sonesessones ...223,300 2FE...iieieieians
15135B  AJ 0 | CENTENE CORPORATION.......covtirirnriniieririinninriersnincsesisienisssesssnssessesssseesnennns | coevenninnnenes | 08/07/2019..000 CITIGROUP GLOBAL MARKETS, INC.....cootiueriiriiiiereiiiieeinsiesssseessesisesesies | sesessessessesssessessssesesssssssssssssessnssnsenens | stisessesssssesssssessnsssessesssssesend 64,103 SFE e
16411Q  AE 1 |CHENIERE ENERGY PARTNERS LP.........cococimiimiinnincinniennnrinnnissisesssssenenens | cvvvernneeenens | 09/18/2019...00 VMOUS. ..o enisenss | b | s ...275,826 ....275,000 SFE e
200340 AT 4 | COMERICA INCORPORATED........coocstuiriireriniicrinsierereresinsiessnsssnsssisessssssesesnenens | severennencenes | 080220190 OUTSIDE MANAGED ACCT ...t sissesessssssesesienens | seesessessnssssssssssesssssessessnsens 5,426,761 5,000,000 1FE....
21240B  AD 3 | CONTROLADORA MABE SA DE CV.......ccocvvmirmerirerirnerinissinesinererissesenissssssenes. | Devevveenens | 08/12/2019.000.0 SCOTIA CAPITAL (USA) INC....ocvirriirririiiiriiseiiesiiesiesissesssssssiesssesessneses | onsissssessesssesssensssssssssens ...212,400 200,000 .
BHM224  NR 9 | DIAGEO CAPITAL PLC.......ooviirrirernincierinirsinsirerssiseiesissienssssesssnssenesssssessessessns | Dovvverennne | 09/30/2019....... OUTSIDE MANAGED ACCT .....cuiiriirireririciesieissisesessssisessssisssesssssssssssesins | stisesesssssssssnsssessssssessesssssesssesnssnssens | sonessessenes 2,378,304 | ..o 2,400,000 | ..ooovererreriiieririerinienes TFE. s
25277L  AA 4 | DIAMOND SPORTS GROUP LLC.......cocccovrimirieriiiniirinsrinsrieniesessesissessssssssinens | conveneneenns | 081082019, VMIOUS. ..ot | et 350,415 | e 344,000 | 127 |3FE i
P36020 AB 4 |ENGIE ENERGIA CHILE SA.........ccccoviniiinicrsrinincieninererssirennsissnsniserssssessesonsinse. | Dovveveneene | 08/22/2019........ BANC OF AMERICA SECURITIES LLC ettt | 215,500 | oo 200,000 | s 675 | 2FE....ciiics
34407D  AC 3 |FLY LEASING LTD.....ccoevviireirrirriernnisiiesissrsessisensnssesenissisessesssssssssssssssssnssesssssens | Doveeeernns | 071712019, GOLDMAN SACHS & CO LLC......oiiiirierierneieisieeerseissiesississssssssinnes | sesessesssssessssssssssssssssssssesssssssssensenns | sovessessnes 221,940 | 216,000 | e 2,961 |3FE...cccoiiiianine
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Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY

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

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)
30251G  BA 4 |FMG RESOURCES (AUGUST 2006) PTY LT.... D.. 09/05/2019........ | J> MORGAN SECURITIES LLC.. ...122,000 122,000 BFE. i
30298F  AJ 3 |FREMF_19-KT735.......ooiiiiiieiiiiessse i 07/17/2019........ JP MORGAN SECURITIES LLC.......cooieieimiiirinsriesieseseeissesesssssesssesssssinns | ovsessssssesssesssessssssssesssssenns 4,147,608 4,000,000 | oo 11,086 | 2FE........ccovvvvirennnne
30298M  AA 7 | FREMF_19-K73B.......ccoooiriiiicniriiniinissisiescssssssissines 09/04/2019........ GOLDMAN SACHS & CO LLC......coiiiiiriiieieeicerisiesiesesiseierisissiessessenes | sebseesesississssssssssssessessssens 8,856,118 8,380,000 | ..coovvrrrciriirens 13,998 | 2FE....
30298P  AS 1 |FREMF_19-K97....coosiviiiiirierrrcrierircenns 09/10/2019........ WELLS FARGO ADVISORS, LLC........ccoeiuieiirnirierieseserissiesissssesssssssnins | seriesssesssesssssessssssssssessnenes 5,259,240 5,000,000 | .ooovvereriririirans 12,025
C4111#  AJ 0 | GRAYMONT WESTERN CANADA INC 08/21/2019. RBC CAPITAL MARKETS, LLC......cotiuiiiiriieiseieieieiesiesisesesienissiessesisssenes | esssesssssessessnssessessessenenenes 11,000,000 | .oovvevricnricnirenirenennn 11,000,000 [ oo
431475 AD 4 |HILL-ROM HOLDINGS INC... 09/05/2019........ | JP MORGAN SECURITIES LLC.. cereernn21,000 .
432833  AE 1 |HILTON DOMESTIC OPERATING COMPANY. 07/31/2019 DEUTSCHE BANK SECURITIES INC......oucviiiiiriiiiicierieiseieseeissiesissinins | ereerssssssssessssiesssssssssesssessssssssensnsinse | sesessnsenes ...185,400 180,000 | oo 1,024
43789V AB 4 [HOF_19-2. ..ot nieniens | erienieesienes 08/19/2019........ CREDIT SUISSE SECURITIES (USA) LLC......ovuiiineieineieisisciesiseneienieins | cevveesesississsessesssssesesesnenes 2,294,994 2,295,000 | oooovieineeeeee 3,890
436440  AK 7 [HOLOGIC INC.....couiviiiiiciriietssiseiesiisei bbb 08/07/2019........ BANC OF AMERICA SECURITIES LLC......covieiiiiririiisiineiernsieeesisessiennsis | eriersnssessesssssessessesssssnenes ...131,300 130,000 | ovoveereeieierseiereeeeniis 1,801
46647P  BE 5 | JPMORGAN CHASE & CO.....coovviiiiirieiniese e 09/05/2019 OUTSIDE MANAGED ACCT ...t sssissesesssssnessssenins | sessessessssssssessssssssessessnnenes 1,000,000 | ..o 1,000,000 | ..ooveoveereieieeieieinenes TFE s
50076Q AR 7 |KRAFT HEINZ FOODS CO 07/17/2019........ | Various 3,309,527 .2,740,000
50077L  AB 2 | KRAFT HEINZ FOODS CO.......covmeriiiririieineineiie e 07/17/2019 BARCLAYS CAPITAL INC......oouiiiiiiiiiniieriseiriesie i ssssssesssssnens | evsesssssessesssseessessesssenesenes 3,977,134 4,202,000
50077L  AM 8 | KRAFT HEINZ FOODS CO.....cocvvririiirirrierinieiesisisssssssesssssesssssens 07/18/2019........ BNP PARIBAS SECURITIES CORP.......couiiiiiiiiieriniiseesieriss e ssssssssenssins | essesssssssssesssssessessssssssnenes 1,173,738 1,115,000
50077L AU 0 | KRAFT HEINZ FOODS CO.......covveriiiririieiniieie e 09/11/2019........ BANC OF AMERICA SECURITIES LLC......covetirierieieineirieieieiseisseieisensssenees. | evsreseineessssssseeesessssessensenes 4,783,368
50212Y  AB 0 [LPL HOLDINGS INC.......ceimiuriririirnirniirerssiseiesisissss s ssssesessssanes 07/02/2019 MORGAN STANLEY & CO. LLC.......iiiiiiiiiiericiienisninsissiesies s [ oo ...103,000
58769T AC 9 |MBART_19-1... O 09/18/2019........ | MIZUHO SECURITIES USA INC 4,500,000
59565X  AC 4 |MIDCONTINENT COMMUNICATIONS.............. 07/25/2019 SUNTRUST ROBINSON HUMPHREY, INC.......evuiiiriiiiiinnieiniisiesisissisies | sevsesesssssssessesssssessssssssssssessssssssnens | assessesssssnssssesssssessesssssnnens 93,725
553420  AH 7 |MPT OPERATING PARTNERSHIP LP........ 07/17/2019........ BARCLAY'S CAPITAL INC.....ooiiieiiiiiniieriseiseesie s esisssessessessessessesssnens | evssesssssessessssesessessenssenenenes ...166,200
553420  AJ 3 |MPT OPERATING PARTNERSHIP LP / MPT. 07/19/2019........ VMIOUS. ...t nienies | Shenie bbb 2,292,250
553777  AA 1 |MTS SYSTEMS CORPORATION 07/11/2019 WELLS FARGO ADVISORS, LLC......oriiiiiiieiiieiniierenissiesiesssiesesssssseenins | soversssssssessssesessesssssessesessssssessssness | sooesnsssssesssssessesssssessessessns 55,000
626738 AE 8 |MURPHY OIL USAINC 09/18/2019........ | Various ...315,044
63938C  AE 8 | NAVIENT CORP......oviirireririirieeirersiseie it 07/29/2019 BANC OF AMERICA SECURITIES LLC.......oviiriiierneineirerssieeiesieessierienins | eveersssssessessssesessesssssenerenes ..120,175
64110L AN 6 |NETFLIXINC 07/29/2019........ BARCLAYS CAPITAL INC.....ovtuiiiiiiniiiierisisiesie s issnsssssssssns | essesssssssssessssessessssssessssssssssssensnssne | sesoessnsenes ..276,413
64110L AT 3 |NETFLIXINC 07/18/2019........ TD SECURITIES (USA) LLC......ciiiiieitieriseiseisrie s sisssesssisenissisessenine | stessesssssessssssessesssssessessessssssessessnsss | soessssssssessassessessasssessessesses 19,598
629377  CC 4 |[NRG ENERGY INC......cooviiririiirinrieinescierissssssssssssessssssssnsenes 08/06/2019........ CANTOR FITZGERALD & CO....ouvuiirriiiirerisissisiessssiesssssssessssssssssssessesins | stssssesssssssssssessssssessessssssssessasssnsnens | aisoessesssssssssesssssessesssssonses 99,758
674599 CR 4 |OCCIDENTAL PETROLEUM CORPORATION 08/06/2019........ | Various 5,005,690 .5,000,000 2FE...ins
674599 CX 1 |OCCIDENTAL PETROLEUM CORPORATION 08/06/2019........ VMHOUS. ...ttt b st b s s s sses s sssesss | seessssssessssessssssse s seseessanes 3,214,481 . 3,217,000 | oo 2FE...iiiieiieians
674599 CY 9 |OCCIDENTAL PETROLEUM CORPORATION 08/06/2019........ VHOUS. ..ottt | corebaent ettt nnnens | eesierinnines 3,094,015 | .o 3,120,000 | oo 2FE e
674599 DG 7 |OCCIDENTAL PETROLEUM CORPORATION 09/18/2019........ EXCHANGE ..ottt nsrens | esbsessssssess s es st ssensenes 32,106,540 69,000,000 |....coovvvvirmreiniirinnines 2FE...iieieiiein
674599  DJ 1 |OCCIDENTAL PETROLEUM CORPORATION......ccovuuivurerrinriiernniersenieriesisseesseninns. | verieneeenenes 09/18/2019........ EXCHANGE ..ottt sniserens | eeisessesi st neenes 3,336,577 | .o 2,761,000 | oo 1,427 | 2FE....oiiirer,
70018A  AA 8 [PAIA_T9-2A- ABS......ooiririneiesees s C 09/18/2019........ JP MORGAN SECURITIES LLC......vviviriieieieiieiesisisisssiessssiessesssssssssessssss | sesssssesssssssssssssssssssesssens 8,700,000 | ..o 8,700,000 | ...cvoevuiviiriereiriineieis AFE e,
70018A  AC 4 [PAIA_19-2A- ABS......cooiieintierstste s C 09/18/2019........ JP MORGAN SECURITIES LLC.......cooiiiuiiiiieiintierinsiseiesiesissiessesessisssseniesss | seisessessssisesssssessasssessessnsenes 10,000,000 | ..coovveerrrirererieeerieis 10,000,000 | ...ovourercerericirrireierineines TFE. s
693475 AW 5 | PNC FINANCIAL SERVICES GROUP INC (...vovvuieriieirinieiierisererisisssssierssseensensenes 09/20/2019........ OUTSIDE MANAGED ACCT.....ouiiririierisnisesesisissiessssssssssessssssisesssssssssssensns | sssssssesssssssosssssasssesessssns 2,762,552 2,600,000 | .oooverierrrerercinn 37,873 | 1FE .
74166M  AC 0 |PRIME SECURITY SERVICES BORROWER L........ccovuiriiiriiieriniiciniineieniernenens 09/13/2019........ DEUTSCHE BANK SECURITIES INC.......ocvuiieiiirererineiesiseienieieiessiesissinins | eriesssssessesisseessessessesenenes ..315,180 309,000 | ..ovovirieinieierieines 395 | 3FE. ..
74840L  AA 0 |QUICKEN LOANS INC....coovviririiiririiireisssiesissisesess s sssesnsenes 09/11/2019........ CREDIT SUISSE SECURITIES (USA) LLC......oviririerieiieieisnissienisisersieins | serseesessssissssssssssssssesssens
84762L AV 7 | SB/RH HOLDINGS LLC......cottiiiiiuriirieiintierisiissiesisesesieee e enseen 09/10/2019........ CREDIT SUISSE SECURITIES (USA) LLC......cvuiiienrieinieieiinriesissiseinsieiins | seineesesissiesssssesssseessesinsenes e 11000 | e 110000 | AFE ..o
81728U  AA 2 | SENSATA TECHNOLOGIES INC....ccovvuiriireriisiineieisseierssissssesseessnsenes 09/16/2019........ VMIOUS. ...ttt enies | chtbesaes ettt enns | serennins 367,258 | 308,000 [ L 3FE. e
82967N AU 2 | SIRIUS XM RADIO INC......oucirriiiriiiieieieresiseiesiseisessseeniesis e ensssees 08/06/2019........ BANC OF AMERICA SECURITIES LLC.......otviiieiiriieiintiesiseiesinsiesissiesinsies | reesesisisesssssessesssessesisssessesssssesssesans | oresessssssessesssssessessessnsenessnes 28,910 | cooevvecrnreerrerernereenne28,000 | i 472 | BFE. .,
83609G  AY 1 | SNDPT_15-2A = ABS......ooiiiiiiiiisiineiesississsssis s sesss st ssssanen C 07/16/2019........ CITIGROUP GLOBAL MARKETS, INC.......cvuuiiimrirrinininiieiiesiiesiesisnsissises | oreessisesssssssessesesssssssens 14,290,000 | ..oovvvvvivrverinnirirnneeenn 14,290,000 [ oo TFE e
85769F  AD 0 [SPST_19-WLT - ABS.....cooiiirireiriirerineeneie e 07/25/2019........ JEFFERIES & CO. INC.....orviiiciiiirseiciersieeesi sttt snsssssine | stbsessessnsisessessesssneessesinsene ...750,000 750,000 | oo 2FE ..
85769F  AE 8 | SPST_19-WL1 - ABS......oviiiririieiirissiissiesieeeiesssisessesseenienes 07/25/2019........ JEFFERIES & CO. INC.....oivirriiiiiiiriesieesseisie s ssssssssssesssenens | onsisssssessesssesssenssssssssssens 3,000,000 . 3,000,000 | ..o 2FE e
85769F  AF 5 | SPST_19-WLT - ABS.....cooiiiiireiriieiseesie e 07/25/2019........ JEFFERIES & CO. INC.....ouviiiiiiiieistiesiei et nsesissene | stissssesssessssssessessssssessessssssessesnsinssnens | soneesessenns 1,500,000 | cooovorvriririerenceeis 1,500,000 | .ooverrrrieieirnireieiineines 2FE ..
L8749#  AA 0 | STADIUM FINANCE COMPANY SARL 07/30/2019........ BANC OF AMERICA SECURITIES LLC.......ccuiiiiriirireriieinnieiiesinesierisseis | eonresisississsiessiessessssssssssssssesiens | oesssesssenes 2,256,100 2,256,100 [ ..oooveeeeiriieierseeeieens 1PL...........
87952V AM 8 | TELESAT CANADA / TELESAT LLC.....ccmiirriierniiieneieieniresissi e A, 09/27/2019........ GOLDMAN SACHS & CO LLC......iiiiiiciirieieticee s sisseesiesssnisesssinses | stbsessessessssssessessssasesssssssssesssessesinsenens | stiessesssessssssssessnsssessessssesesenn 21,000 21,000 | coovvoeeireeieeenns AFE ..o
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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)
89153V AT 6 |TOTAL CAPITAL INTERNATIONAL SA D 07/08/2019........ | OUTSIDE MANAGED ACCT..... 1,940,000 .1,940,000 AFE s
90932  AA 0 |UNITED AIRLINES 2019-2 CLASS AAPA.............. 09/03/2019........ OUTSIDE MANAGED ACCT.......coiririeiieieiiesiesiessesessesesssssssesssessssssssssens | osssssssssesssesssesssssssssssssssenns 1,550,000 | oo 1,550,000 | ..o AFE s
92558E  AC 6 |VIBR_17-8A - ABS.......ooiiiieriiiciesieresis s 08/21/2019........ MORGAN STANLEY & CO. LLC......couiiiiriiiciiiieissiesisicsesieisssesisenssssssssens | reesessssssssessessssssesessssssessssssssessenans | seeessessees 5,970,000 6,000,000 | ..covvrrvciriinens 45191 [1FE ..o
92857W  BM 1 |VODAFONE GROUP PLC............ .|D 07/17/2019........ VMIOUS. ...ttt | ceebanes e 14,298,136
92857W  BS 8 | VODAFONE GROUPPLC............ .|D 07/26/2019........ VIHOUS. ...ttt | chtbaees et 10,237,373
961214 EG 4 |WESTPAC BANKING CORP....... .|D 07/16/2019........ | JP MORGAN SECURITIES LLC.. 1,535,000
98212B  AJ 2 [WPXENERGY INC.....oouiiiiiriiiiiiierineieissiesesiseiesis et ensesssssensssnsnsns | avesssessnensnns 09/10/2019 BANC OF AMERICA SECURITIES LLC.......outuiiitiirieieiistiesiissiseiesissiesinsies | reeresssisessessesssssessesssssessesssssessenans | oeesesssssessesssssessessssssnssnessnes 41,000
988498 AL 5 | YUMIBRANDS INC.....coiiiiiiiiiiiniiniienissrsissss sttt nes 09/04/2019........ WELLS FARGO ADVISORS, LLC.....ouiiiiiiiiiisiisississisnissisnssissmsssnsssnssnsenses | seosmssssssssenssssssssesssssssnssessssssnsensenssnsss | sosssnssnsemssnssessesssnssensnssnssacs 45,000
3899999. Total - Bonds - INAUSHIIAl AN MISCEIIBNEOUS.............cc.evieieiiiieieeieieietie ettt et eseessesssssisssass sessessesssssssessessessesassessesssssasesseesesassessessessesessessessesansesseesessesaesessesansessessee et et as et e aesesses et et entesse s et sasesses et s tessessessnss  ehsstessessessnsantessessssnsas 211,664,551 | ... 239,354,100 | ... ..615,278 L.
Bonds - Bank Loans
C6901L  AE 7 |1011778 BC UNLIMITED LIABILITY CO .| 08/22/2019........ | JP MORGAN SECURITIES LLC.. ...270,000 270,000 ] 2 =S
BHM20E EN 8 |BERRY GLOBAL GROUP INC.... 08/06/2019 VIIOUS. ...t | Hooebate s bbbt | Hiebiene et nes s | et bttt | eesene et SFE e
15670B  AB 8 | CENTURYLINKINC.......ccovvvirrrircirrinnns 07/22/2019........ VIHOUS. .11ttt | Shsebees bbb b st | St et | e BFE e
52729K AN 6 |LEVEL 3 COMMUNICATIONS INC........coovvvvvririrrans 09/12/2019........ BANC OF AMERICA SECURITIES LLC.....cuuriueiiriniirisiresieisssiessesssesssssssnsss | evsssssssssssessasssessesssssesssssessasssessessns | sesessenenes ...150,188 150,000 | oo 2FE e
BHM219 XL 1 |NASCAR HOLDINGS INC.....coiviiiiiieriniireiiiisiesie st 09/30/2019 GOLDMAN SACHS & CO LLC......oiuiiiiiciiieiniciesiessiesssiseeessssssssssensnses | stbsssessssssssssssessssssesssssssssssssssssssssens | assessesssssssssessssssessessssssessnn 23,908 | oo 24,028 | s BFE e
BHM217 Y7 5 | SINCLAIR BROADCAST GROUP INC.......cooviiriiriiiirernrieiseiseiesisessesseiensssieniees 09/30/2019........ | JP MORGAN SECURITIES LLC.. ...310,860 K 2 =S
92532Y  AB 5 |VERSUM MATERIALS INC......cooviiiiiiirniicirernieeesienssieereienniaes 09/30/2019 CITIGROUP GLOBAL MARKETS, INC......coovvuriviiirirnierisieiiesisiesiessssssesenses | sesseesessssisssnssssssssssessssenes ..114,991 W TATO4 | s BFE e
BHM21Y 1D 9 [WELLS ENTERPRISES INC......cccoviiiiiiiriiiniiisrsnissienissisnsensensssesensnssseenssnsssssnesens | sossssnsessns 09/30/2019........ BMO CAPITAL MARKETS CORP......cuiiiiiiriirnissrierisnissesnssssssensssnssnssssensns | oonsserssnssssssssssessnsensssessnesenes ...165,585 166,000 | ..o AFE. i
8299999,  TOtAl - BONAS = BANK LOANS............c.co.ovivivveceiieciietetveteteteeeeetee et ssaeee s eaetesesesaeseseaesesesassssesaes euessssetessessssassesstesessssessssesssssssesesansssessesesesesassseeeses et et s asses e eee st ssesas s s sses s s eses et s s seassesesesesassstassesesesnassesanaseeesssnsnss  tavessssesissesesisessssasneees 1,035,531 1,035,732 | oo 0 XXX.oviviiinnn
8399997, TOtAl - BONGS = PAI 3.ttt sttt 8 e ee RS oeE8eEE S8 EEE e e 0 E SR E SR EHE e Ef R e 0 E SRR E LR E SRR EE RS Rt fbneeent et 289,302,317 305,354,832 ...786,176 XXX....
8399999. Total - Bonds... 289,302,317 305,354,832 ...786,176 XXX
Common Stocks - Mutual Funds
41664R 44 0 |HARTFORD AARP BLD RETIR CL A 08/29/2019........ DIVIDEND REINVESTMENT .....cooviiririnriiireriisersieissiesessssesenssnaees 6,560.640 XXX [ u
41664R 43 2 |HARTFORD AARP BLD RETIRCL C 08/29/2019........ DIVIDEND REINVESTMENT......coovirriniiierrieiseiesiersesiesesisseseniesnees 1,596.040 XXX [ u
41664R 42 4 |HARTFORD AARP BLD RETIR CL l...cvvvvivciriinens 08/29/2019........ DIVIDEND REINVESTMENT .....ccviiririnrirererinissrnsiesssssessessssesensssnnes 2,404.680 XXX [ u
41664R 41 6 |HARTFORD AARP BLD RETIR CL R3. 08/29/2019........ | DIVIDEND REINVESTMENT..... 2,399.550 XXX u
41664R 39 0 |HARTFORD AARP BLD RETIR CL R4. 08/29/2019........ DIVIDEND REINVESTMENT ....cciiiririiirereriisernsieissssessessssesensssanes 2,420.010 XXX [ u
41664R 38 2 |HARTFORD AARP BLD RETIR CL R5. 08/29/2019........ DIVIDEND REINVESTMENT .....coovirriiiierrineiseineierissiesesisseseninsnees 2,401.540 XXX [ u
41664R 37 4 |HARTFORD AARP BLD RETIRCL Y. 08/29/2019........ DIVIDEND REINVESTMENT ....ociiiririririreriissrsieisssessessssesensssanes 5,329.510 XXX [ u
298706 84 7 | AMERICAN EUROPACIFIC.........oooiveiierieiierieiseiseessiesesieeseneenes 09/30/2019........ DIRECT WITH ISSUER 0158 [ 8 XXX [ L.
416649 28 3 |HARTFORD DIVIDEND AND GROWTH-R4........cccvvvvrvrrirnrrnnns 09/30/2019........ DIRECT WITH ISSUER 280.041 | oo 2,014 XXX e L.
09661L 30 2 |BNY MELLON S&P 500 INDEX FUND 09/30/2019........ DIRECT WITH ISSUER......cotiiitinrireiirinseiseieeesisseiesesinsine 6,855.100 XXX [ | I
354713 55 4 | FRANKLIN STRATEGIC 09/30/2019........ DIRECT WITH ISSUER .124.167 XXX [ L.
416649 34 1 |HARTFORD HIGH YIELD FUND - R4.... 09/30/2019........ DIRECT WITH ISSUER .176.170 XXX [ L.
416649 25 9 |HARTFORD TOTAL RETURN BOND FUND 09/30/2019........ DIRECT WITH ISSUER ..256.476 XXX [ L.
552981 46 6 |MFS TOTAL RETURN FUND-R3 09/30/2019........ DIRECT WITH ISSUER ..840.436 XXX s L.
9299999.  Total - COMMON SEOCKS = MULUAI FUNGS. ... vveieieiieisstes ettt ess st ss s ensse oe4sessseeees e eE o081 eE 8480840888080 8808088810848 1080808880801 4800108 E L8010 E bbbt en bt dbasbsestenses st et en bt XXX s 0
9799997, Total - COMIMON STOCKS = PAM 3...........cuivoiititeiicieeeceeeeccte ettt ettt et et s etetesee  etetsssetesesassesesseseses s setessseeesessssesesaesesessesesebessesesensesetes s setesenseee st s setes s ses et s setetesaesseasnsetetesessetensesetesensetesansstetessnsete  tesassesesssesesesessesasassees ...587,364 XXX e 0
9799999, TOtal = COMMON SHOCKS. ....vvuisiueiiseieere stttk 56 eEE £ 8L 8L E L0 EE L E L8R enb b et ...587,364 XXX e 0 XXX....
9899999. Total - Preferred and COMMON SLOCKS..............cciieuiiiecieieiiteieicteteectetetete et et ceete st etetesstetees etessetesessssesessssesesassesesessesesessssesessssssessssesebassssesessssesesssssesaesesesesssseses s sesesessesebessesesasesetes s setetssesetessssesessssssesessnsesass | auetesassesesessssesasassesessssssesasssesessnsetesans | emiesesesns ...587,364 XXX e 0
9999999. Total - Bonds, Preferred and COMMON SHOCKS............ciueiuiiiiriririiiniiineieesessessstesstsesesssenestaisee | etessteseesssess e ssseet et eeE et E koL E L8Rk E L0t n bbb e eteb sttt enes 289,889,680 XXX | .786,176 XXX....

(@)

For all common stock bearing NAIC market indicator "U" provide the number of such issues:.....7.
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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 Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B/A.C.V. | Changein | Carrying Value at | Gain (Loss) | 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 | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)

Bonds - U.S. Government

25044@ AA 1 |DESERT SUNLIGHT FUNDING I-GTD...... .. | 07/07/2019. | SCHEDULED REDEMPTION......... 18,296 18,296 09/30/2036.

36200Q 3L 6 |GNMA 30YR.....cccooiimrrnrieiriniineiieenienns .. | 09/01/2019. | SCHEDULED REDEMPTION......... | 340 02/01/2032.

36200R  YQ 9 [GNMA 30YR...cccomiririmrirerireriseerseinniins .. 1 09/01/2019. | SCHEDULED REDEMPTION......... | ceveervrerirerernernnnns | wovvrrrernenend 178 | i 178 | e 183 | e 194 [ | e (168) s | e (16) s 178 01/01/2032.

362000 WJ 0 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 42 09/01/2031.

36200W CB 5 |[GNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... 826 01/01/2032.

36200X JF 7 |GNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... 156 12/01/2031.

36200X KN 8 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 811 01/01/2032.

36201A UL 0 |GNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 544 07/01/2032.

36201C 6E 9 |GNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... 165 03/01/2032.

36201C PY 4 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 195 01/01/2032.

36201F Q6 7 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 8,456 05/01/2032.

36201F UH 8 |GNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... | ...8,029 7,807 04/01/2032.

36201F UQ 8 |GNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... | ceveervrrerrerirneeneens | overrnereee 1,697 | i 1,697 | s 1,745 | oo 1,826 | s | e (130) s | everiieinnenn(130) [ s 1,697 04/01/2032.

36201F UR 6 |GNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... 11,179 0 04/01/2032.

36201F X6 9 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 427 0 02/01/2032.

36201H WX 7 [GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 2,397 0 06/01/2032.

36201 F6 1 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... . 116 0 05/01/2032.

36201 FD 6 |GNMA 30YR .. 109/01/2019. | SCHEDULED REDEMPTION......c.. | coveerermrrrneineiannes | verrrererni 25,823 | 25823 | 00000000 26,539 | oo 29,574 [ | e @151) s e (4151) s 25,423 0 04/01/2032.

36201L 7K 4 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 454 0 08/01/2032.

36201M  G8 9 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 1,169 0 06/01/2032.

36201M JU 7 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 760 0 07/01/2032.

36201M LH 3 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 512 0 08/01/2032.

36201T AM 9 |GNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 1,631 0 08/01/2032.

36203L CQ 3 |GNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION 263 0 09/01/2023.

362090 R8 9 |GNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION 13 0 09/01/2031.

36209R VG 5 [GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 138 0 08/01/2030.

36209Y X4 5 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 2,227 0 09/01/2031.

3620A1 X7 8 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 54 0 06/01/2039.

3620A8 LU 5 |GNMA 30Y .. | 09/01/2019. | SCHEDULED REDEMPTION... 939 0 08/01/2039.

3620A9 SH 5 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 2,111 0 09/01/2039.

3620AC 3Z 5 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 7,609 0 09/01/2039.

3620AC 4G 6 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 406 0 09/01/2039.

36211C  2S 0 |GNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION 183 0 07/01/2029.

36213D 3C 0 [GNMA 30Y! .. | 09/01/2019. | SCHEDULED REDEMPTION... 715 0 02/01/2032.

36213E AB 2 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 892 0 05/01/2032.

36213E SK 3 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 2,590 0 01/01/2032.

36213E  YS 9 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 773 0 04/01/2032.

362136 AL 5 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 894 0 02/01/2032.

362136 TY 7 |GNMA 30V .. | 09/01/2019. | SCHEDULED REDEMPTION... 62 0 11/01/2031.

36213) V2 8 |GNMA 30YR... .1 09/01/2019. | SCHEDULED REDEMPTION 330 0 04/01/2032.
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36213N  LL 8 [GNMA 30YR...oooiiicieerireiiieeiseieiisnins . 109/01/2019. | SCHEDULED REDEMPTION......... 227 0 12/01/2031. [ 1.cverrnens
362130 C9 9 |GNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... 38 0 11/01/2031.
36213X  SB 1 |GNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 2,897 0 04/01/2032.
36213X  T5 3 |GNMA 30YR....oooiriieercrierrerienieeeneeens . 109/01/2019. | SCHEDULED REDEMPTION......... 50 0 05/01/2032.
36213X  T6 1 |GNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 706 0 05/01/2032.
36225B ND 6 |GNMA 30YR PLATINUM .. | 09/01/2019. | SCHEDULED REDEMPTION......... 2,909 0 05/01/2031.
362258 PM 4 |GNMA 30YR PLATINUM .. | 09/01/2019. | SCHEDULED REDEMPTION......... 15,924 0 09/01/2031.
361790 CA 8 |GNMA2 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 79, 79,309 0 2,025 | 09/01/2048.
361790 CB 6 [GNMA2 30YR.....coovuiiiriierieiieeiseieiis . 109/01/2019. | SCHEDULED REDEMPTION......... 427,935 | | eeneeeen(8,291) | e | i (G2 L) 419,644 09/01/2048.
36202E AL 3 |GNMA2 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... )| ... 17,799 09/01/2034.
36202F B4 7 |GNMA2 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... )| . 1,787 10/01/2039.
36202F DB 9 |GNMA2 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... ). 5,778 12/01/2039.
36202F E6 9 |GNMA2 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... )| . 4,610 03/01/2040.
36202F EH 5 |GNMA2 30YR. .. | 09/01/2019. | SCHEDULED REDEMPTION......... ) 88,213 02/01/2040.
36202F GW 0 |GNMA2 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... cevevemnnsnnnsnensn | o9, 749 | 9,749 | 9,985 | 10,069 )| . 9,749 06/01/2040.
36202F KN 5 |GNMA2 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... .214,369 )| 198,123 09/01/2040.
36202F LP 9 | GNMA2 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... Mo 3,766 10/01/2040.
383790 2R 6 |GNR_16-178... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 9,149 08/01/2058.
38379R  HG 1 [GNR_16-39.....cirriirrierrieneieneiieseiens . 109/01/2019. | SCHEDULED REDEMPTION......... 6,944 01/01/2056.
38379U SR 8 |GNR_16-B4........coovrerrrcrierireenissienis .1 09/01/2019. | SCHEDULED REDEMPTION......... 115,821 115,484 12/01/2057.
38379R  LJ 0 [GNR_17-1 .. | 09/01/2019. | SCHEDULED REDEMPTION......... .372,090 378,238 12/01/2058.
38380J EP 9 |GNR_17-169... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 15,412 01/01/2060.
38380 HY 7 |GNR_17-181... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 7,237 02/01/2059.
383800 GP 7 |GNR_17-185. ..o . 109/01/2019. | SCHEDULED REDEMPTION......c.. | covvrrrererrrncenerinnens | verrerrni 29,658 | 129,658 | oo 28,494 | oiiiii28,654 | oo | e 1,005 | s e 1,005 [ s 29,658 04/01/2059.
38379R MK 6 [GNR_17-23 .. | 09/01/2019. | SCHEDULED REDEMPTION......... 70,683 05/01/2059.
383790 6J 0 |GNR_17-24 .. | 09/01/2019. | SCHEDULED REDEMPTION......... 8,939 12/01/2056.
38379 6M 3 [GNR_17-28 .. | 09/01/2019. | SCHEDULED REDEMPTION......... 8,056 0 02/01/2057.
383790 7E 0 [GNR_17-30 .. | 09/01/2019. | SCHEDULED REDEMPTION......... 6,863 0 08/01/2058.
38379R QA 4 [GNR_17-35 .. | 09/01/2019. | SCHEDULED REDEMPTION......... 151,827 0 05/01/2059.
383790 7H 3 |GNR_17-46. .. | 09/01/2019. | SCHEDULED REDEMPTION... 20,105 0 363 | 11/01/2057.
38379R VE 0 [GNR_17-50 .. | 09/01/2019. | SCHEDULED REDEMPTION......... 21,014 0 364 | 01/01/2057.
383790 4D 5 |GNR_17-9 .. | 09/01/2019. | SCHEDULED REDEMPTION......... 31,638 0 571 | 09/01/2056.
383800 VN 5 |GNR_18-47 .o .1 09/01/2019. | SCHEDULED REDEMPTION......... 22,340 (0 [ O 444 | 09/01/2050.
383800 D5 4 |GNR_18-62.....ccmririrircireriseierieninens . 109/01/2019. | SCHEDULED REDEMPTION.......c.. | coveerernerrmeineriinees | eerererrnc 51,188 | 51,188 | 1i00.50,050 | oo 50167 [ e | e 1,021 [ s e 1,021 [ 51,188 0| e 1,109 [05/01/2050. | 1....cocovvvenee
BANC OF AMERICA SECURITIES
83162C VX 8 [SBAP_13-20K ..o L[07/31/2019. [LLC | | 205,883,525 | .......5,661,489 | .......5,699,373 | ........... 5,700,796 | .cooovvrerierirne | e (I AT4 ] I PO (RIVATA ] S I 5,697,059 | .oovvrrrrreri | e 186,467 | ....... 186,467 | ..... 150,715 | 11/01/2033. | 1FE............
BANC OF AMERICA SECURITIES
83162C WX 7 [SBAP_15-20C......cccomrierrerirnrerenineirnenis L07/3172019. [LLC e | e 458,672 | .......... 451,928 | .......... 451,363 451,444 KA TR I KA ISR IS 451,482 | oo | s 7,190 | oo 7,190 | ....... 11,803 |03/01/2035. | 1FE............
83162C YH 0 [SBAP_17-20B.....cccvcvereiriricrinnrirenienns .1 08/01/2019. | SCHEDULED REDEMPTION.......c. | covvereverrerriecrinens | v 39,003 | .o 39,003 | ..o 39,003 | oo 39,003 | oo [ e | e | e (V1 [T 39,003 0| 1,182 {02/01/2037. | 1FE............
BANC OF AMERICA SECURITIES
83162C ZW 6 |SBAP_18-20J-1 ... 073172019 [LLC e | o 4,735,459 | ... 4,412,133 | ....... 4,412,133 | oo A4412,133 | oo e | e | e 0 [ oo | s 4,412,133 | oo | e 323,327 | ... 323,327 | ..... 133,226 | 10/01/2038. | 1FE............
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83162C ZV 8 |SBAP_18-25C.....cccmriieriericireeincineii .. | 07/31/2019. | WELLS FARGO ADVISORS, LLC.. | .coovvereerneireeiieens | crvs 3,364,720 | ....... 3,156,814 | ....... 3,156,814 | ..ccooonce 3,156,814 | .cooovvrierinns 3,156,814 I 207,906 | ....... 207,906 | ..... 103,381 | 09/01/2043.

83162C ZX 4 |SBAP_18-25D .. | 07/31/2019. | WELLS FARGO ADVISORS, LLC.. | .ccovvverrrrerireriieens | criens 5,124,539 | ...... 4,734,327 | ....... 4,734,327 | ..coovene 4734327 | oo CATAB2T | | e 390,212 | ....... 390,212 | ..... 147,332 | 10/01/2043.

83162C A9 4 |SBAP_19-25B v | -] 08/01/2019. | VaNOUS.......cvverricrirriiriinrieiis [ I 1,264,765 | ...... 1,200,000 | ....... 1,200,000 [ ..oovvorrrrreirciiriinnas 1,200,000 | .ooveoeirriiens [ e 64,765 | ......... 64,765 | ....... 20,727 | 02/01/2044.

83162C B4 4 |SBAP_19-25C.....cccoviririeriieiiniiceenin .. | 07/31/2019. | WELLS FARGO ADVISORS, LLC.. | ..covvveurrrrcrireririeens | criens 5,574,938 | ...... 5,300,000 | ....... 5,300,000 | .cooorverrrrerirerireens 5,300,000 I 274938 | ... 274,938 | ....... 71,497 | 03/01/2044.

912828 7B 0 | TREASURY NOTE .. [09/12/12019. [ VariOUS..........ccoorvvririreririiiiniaae FSOTOTOORTRRTRRPOORN VOO 9,396,461 | ....... 9,300,000 | ....... 9,238,242 9,238,775 I 157,686 | ....... 157,686 | ....... 19,688 | 06/30/2026.

912828 M9 8 | TREASURY NOTE ...|.. | 07/10/2019. | OUTSIDE MANAGED ACCT.......... ceevereeeensesennens | oo 12,388,362 | ..... 12,435,000 | ..... 12,389,301 vor e | e LT3 i | 1373 i | i 12,390,674 | ..o | e (2,312) | .overne (2,312) | ....... 21,095 | 11/30/2020.

912828 Q3 7 |TREASURY NOTE......coosiiiiiiniiisiinnirnens .. | 09/06/2019. | OUTSIDE MANAGED ACCT.....c.ce. | sovovienniinsinniiisnins | cvrs 2,087,039 | ....... 2,100,000 | ....... 2,088,598 | ..o, 2,088,714 I (1,675) | .ovvvees (1,675) | ....... 11,691 [ 03/31/2021. [1...cvvvinnnes
0599999. Total - Bonds - U.S. Government et 52,227,571 | ..... 50,700,781 | ..... 50,625,438 20,425,484 0 50,619,068 0 ]..1,608,503 |..... 1,608,503 | ..... 739,910 XXX XXX
Bonds - All Other Government

BANC OF AMERICA SECURITIES

P3772N  HK 1 |COLOMBIA (REPUBLIC OF).......cccccmmrrnnee D|09/30/2019.|LLC | | 00.200,800 | .........200,000 | .......... 196,800 197,875 198,236 03/15/2023.

V25125 BD 2 |COTED IVOIRE (REPUBLIC OF)... D| 07/03/2019. | J> MORGAN SECURITIES LLC..... | ... ...949,916 .952,694 953,145 12/31/2032.

Y20722 AM 9 |INDONESIA (REPUBLIC OF) B| 07/16/2019. | J> MORGAN SECURITIES LLC..... | ... reennn.891,422 894,868 | ... [ rrrireernd(663) | o | e (663) | e (6,443) | e 687,761 07/30/2025.
91086Q BB 3 |MEXICO (UNITED MEXICAN STATES)..... | D| 07/24/2019. | GOLDMAN SACHS & CO LLC....... ..135,057 | ..........130,000 | .......... 132,030 | oo 30,611 | oo 131,999 03/08/2044.

68205L AB 9 | OMAN SULTANATE OF (GOVERNMENT) | D |09/11/2019. | Various ..793,100 800,000 800,000 08/01/2029.

DEUTSCHE BANK SECURITIES

698299 AW 4 |PANAMA (REPUBLIC OF).....cccovmnivinrinnenes D] 07/18/2019. | INC R I 477,313 470,445 , 467,370 01/26/2036. | 2FE............
1099999. Total - Bonds - All Other Government e s N 3,328,184 | ......3,121,410 | ......3,252,293 | ........... 2,346,492 0 (2,937) 0 (2,937)] ... (LK) — 3,238,512 XXX XXX
Bonds - U.S. States, Territories and Pc

452151 LF 8 | IL ST, | . | 07/22/2019. | VAHOUS.......ccooviveireererssenssnissesssneens | corsensssesssnsssnsssnens | e 11,053,991 | ..... 10,870,000 | ..... 10,483,752 | ......... 10,490,734 [ ..o | cvniinns (X[ R IR 9,616 [ .o | ovnii 10,500,350 | ...cvorvveirernins | e 553,641 | ... 553,641 | ..... 348,252 | 06/01/2033. | 2FE............
1799999. Total - Bonds - U.S. States, TeITItories & POSSESSIONS............ccc. wvvvveveeieiireiieieiesissiesesieseseesessssssssesesssssesssssessnsensens | oeves 11,063,991 | ..... 10,870,000 | ..... 10,483,752 | ......... 10,490,734 | ..o 0| 9,616 | oo (U] I 9,616 [ .o 0 10,500,350 |...cocovvennee 0. 553,641 | ....... 563,641 | ..... 348,252 XXX XXX
Bonds - U.S. Special R and Special A t

312968 KE 9 |FGOLD 15YR..oooiiiriiivereieiseeinsissinnins .| 07/01/2019. [MATURED..........cormrvvrnrrirnrinrerns 120 . {0 [ 1107/01/2019. | 1.,

31288F 6X 7 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 33 03/01/2033.
3128KR  WQ 3 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 30,565 10/01/2036.
31292G Y5 9 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 184 03/01/2029.

31292H 4H 4 [FGOLD 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION... 13,042 12/01/2033.

31292H SQ 8 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 972 11/01/2032.

31296 TJ 5 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 78,027 06/01/2033.
31296M 2N 8 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 15,227 09/01/2033.

31296P TL 6 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 3,824 10/01/2033.

31296S AC 0 |FGOLD 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION... 1,597 01/01/2034.

312960 EU 1 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 175 03/01/2034.

31297A 38 1 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 45,584 06/01/2034.

31297A 3T 9 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 53,745 06/01/2034.

31297A  5J 9 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 8,550 06/01/2034.

31297A 5K 6 |FGOLD 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION... 9,450 06/01/2034.

31297B AM 4 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 4,397 06/01/2034.

31298F JL 7 |FGOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 70 01/01/2031.

3128L0 YL 0 |FGOLD 30YRALT-A... .. | 09/01/2019. | SCHEDULED REDEMPTION 55 11/01/2037.

31283H QX 6 [FGOLD 30YR GIANT .. | 09/01/2019. | SCHEDULED REDEMPTION 307 03/01/2032.

31283H UA 1 |FGOLD 30YR GIANT.. .1 09/01/2019. | SCHEDULED REDEMPTION... 503 12/01/2032.
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31283H XH 3 |FGOLD 30YR GIANT.....cooommveirrrinriins .. | 09/01/2019. | SCHEDULED REDEMPTION......... 387 06/01/2033. [ 1....ocoen.
31283H Y5 8 |FGOLD 30YR GIANT .. | 09/01/2019. | SCHEDULED REDEMPTION......... 13,697 12/01/2033.
3128M5 LF 5 |FGOLD 30YR GIANT ... |.. [ 09/01/2019. | SCHEDULED REDEMPTION......... 13,725 12,576 12/01/2037.
3128M7 BX 3 |FGOLD 30YR GIANT.....ccccooverirreririiennne .. 1 09/01/2019. | SCHEDULED REDEMPTION......... | cevevervrerrerirneeneens | ovrrirereeen 2y 70T | 2,701 | e 2,844 2,701 12/01/2038.
3128JR LE 4 |FHLMC 1YR CMT ARM... .. | 09/01/2019. | SCHEDULED REDEMPTION......... ...161,241 150,714 04/01/2034.
3132WP LD 7 |FHLMC GOLD 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 64,553 07/01/2047.
3132XX MY 2 |FHLMC GOLD 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 256,006 .256,078 258,715 03/01/2048.
3132yt UJ 5 |FHLMC GOLD 30YR... ...|.. | 09/01/2019. | SCHEDULED REDEMPTION......... 824,456 823,588 794,417 08/01/2048.
3132LA K5 0 |FHLMC GOLD 30YR CASH ISSUANCE.... | ..| 09/01/2019.| SCHEDULED REDEMPTION......... [ .ccevervrirrririeiriniinne 14,402 10/01/2048.
31335B BR 6 |FHLMC GOLD 30YR GIANT... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 66,963 01/01/2047.
3133TH A5 6 |FHLMC_2104 .. | 09/01/2019. | SCHEDULED REDEMPTION......... 69,495 12/01/2028.
3137AJ  MF 8 |FHMS_K016. .. | 09/01/2019. | SCHEDULED REDEMPTION......... 5,163 10/01/2021.
31362 UN 3 |FN6/12 11TH COFI ARM.... .. |..109/01/2019. | SCHEDULED REDEMPTION......... 353 06/01/2028.
3136A7 2G 6 |FNA_12-MI IS....oovicrcinernerirerieens .. | 09/25/2019. | PREPAYMENT PENALTY......ccovvnr | cormrrrmrrrerienirneens 04/01/2022.
3136AE X6 9 |FNA_13-M2 .. [09/01/2019. [ VariOUS........oorvvereerieririreiiseinae 30,722 01/01/2023.
31418M VX 7 |FNMA 15YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 3,373 02/01/2024.
314187 XF 9 |FNMA 15YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 253 05/01/2025.
314180 2M 5 |[FNMA 15YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 1,905 06/01/2025.
31419A BJ 5 |FNMA 15YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 56,601 06/01/2025.
31419A HL 4 |FNMA 15YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 3,035 08/01/2025.
31371 L4 4 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 46 06/01/2030.
313710 XA 7 |FNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... 1,435 03/01/2031.
31371K  7E 5 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 44,001 07/01/2033.
31371K  HY 0 |FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... | coeoereurrrrerrrenireens 826 01/01/2032.
31371L CD 9 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 288 09/01/2033.
31371L DH 9 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 8,080 0 10/01/2033.
31382S GP 0 |FNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... 671 0 04/01/2029.
31383P  2X 3 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 388 0 09/01/2029.
31383R  FV 9 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 121 0 08/01/2029.
31383W X7 1 [FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION... 31 0 11/01/2029.
31385 GG 7 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 1,122 0 06/01/2032.
31386E C4 8 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 411 0 04/01/2031.
31386H MR 9 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... [ covvrrevrerneermrvninnins | vervrnrrerinecennd [ | | 9 0 01/01/2031.
31386M ZB 9 |FNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... | ceveeeemerrnerrrmeirnenns | evrereereeen 1,363 | 1,363 | i 1,387 | 1,363 0 10/01/2030.
31386P UJ 0 |[FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION... 37 0 01/01/2031.
31386R KK 4 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... | coverremrermerrrmeirneens | ovrirnereeen8,947 | 8,947 | 7,100 | e 6,947 0 02/01/2031.
31389C Q8 5 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 229 0 12/01/2031.
3138A2 BL 2 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION ..6,867 6,588 0 12/01/2040.
3138A4 4H 5 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION .128,630 127,880 0 02/01/2041.
3138AK SA 8 |FNMA 30YR... .1 09/01/2019. | SCHEDULED REDEMPTION 2,314 0 08/01/2041.
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3138AR X3 3 |FNMA 30YR..oooiieiieieseieiieeienis . 109/01/2019. | SCHEDULED REDEMPTION......... 21,109 629 |09/01/2041. [1.covoverneen.
3138AV. P74 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 60,828 | ..oovveviverns [ e [ e | s 1,738 | 10/01/2041.
3138EG EW 0 |FNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... 31,426 910 | 11/01/2040.
3138EG GC 2 |FNMA 30YR .. 1 09/01/2019. | SCHEDULED REDEMPTION......... | coeorverrrrrerirerereens 99,800 2,894 | 01/01/2041.
31390K CM 8 |FNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... 847 06/01/2032.
31390K WQ 7 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 749 08/01/2032.
31390P GK 7 |FNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... 4,076 08/01/2032.
313910  J2 2 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 288 01/01/2033.
31391W  5H 0 [FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 393 04/01/2033.
314000 PF 0 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 792 05/01/2033.
31400 SJ 9 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 175 02/01/2033.
31400Q TN 3 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 1,014 04/01/2033.
31400R NT 4 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 443 02/01/2033.
31400T B2 2 |FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 123 05/01/2033.
31401B NS 0 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 1,012 04/01/2033.
31401N  4U 0 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 2,213 09/01/2033.
31402C PL 0 [FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 54,054 11/01/2033.
31402C U6 7 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 496 03/01/2034.
31402E AQ 1 |FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... | cvvevrrrirnrrriirerins 859 07/01/2033.
31402K CE 2 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 544 08/01/2033.
31403F JW 5 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 47,673 10/01/2033.
31404M 6Q 6 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 260 06/01/2034.
31405A TY 9 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 865 06/01/2034.
31405D D4 6 |FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 94 07/01/2034.
31408E G5 5 |FNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... 5,288 01/01/2036.
31410F Z9 9 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 18,559 03/01/2037.
31412N SL 1 [FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION......... 891 12/01/2038.
314130 TQ 2 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 4,370 12/01/2037.
31416B VH 8 |FNMA 30YR... .. | 09/01/2019. | SCHEDULED REDEMPTION 1,785 12/01/2034.
31418M A2 8 |FNMA 30YR.. .. | 09/01/2019. | SCHEDULED REDEMPTION 2,743 08/01/2037.
3138ER CX 6 |FNMA30YR .. | 08/13/12019. | VarIOUS......covvevvrerereriersirrierinnines 504,464 09/01/2046.
3138ES AV 0 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 7,924 02/01/2047.
3138W5 KA 5 |FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 1,802 03/01/2043.
3138W6 GB 6 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 1,447 05/01/2043.
3138WJ AU 2 [FNMA 30YR .. | 09/01/2019. | Various..... § 10/01/2046.
3138WJ UL 0 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 9,052 01/01/2047.
3138WM XK 2 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 1,957 03/01/2043.
3138WP G2 4 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 7,652 04/01/2043.
3138WQ A2 8 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION 1,461 05/01/2043.
3138WQ AY 8 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION... 3,722 05/01/2043.
3138WT RV 0 |FNMA30YR .1 09/01/2019. | SCHEDULED REDEMPTION 1,219 06/01/2043.
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3138WT US 3 [FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 1,715 . 0 04/01/2043. | 1....cceorrnnee
3138X1 UK 0 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 17,162 . 0 08/01/2043.
3138X2 RR 7 |FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 2,471 . 0 08/01/2043.
3138X2  YC 2 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 768 . 0 07/01/2043.
3138X3  2Q 4 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... cevvinernneesnnnnsneens | e 31,197 | 31,197 | 32,943 | i 32,929 31,197 . 0 889 |10/01/2043.
3138X6 Y5 8 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 558,497 559,289 537,016 . (I - 15,654 | 11/01/2043.
3138X9 A8 2 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 36,520 . 0| 1,058 | 10/01/2043.
3138XF  C4 5 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 57,570 . 0 | 1,667 |04/01/2044.
31402R  UN 7 |FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 1,293 . 0 | s 51 | 02/01/2035.
3140F5 CT 8 |FNMA30YR .. | 08/13/2019. [ VArIOUS........conrvvureecrierirerirceieiane 148,736 148,747 I I 4,730 o~ 12/01/2046.
3140F9 VX 0 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... v | e 20,146 | 20,146 | ... 20,086 | i 20,090 20,146 . (U I 430 | 01/01/2047.
3140FN AS 3 |FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... ceevnerineenenensnnens | eeeeernn 862,408 | 1.ir.862,408 | ...ii887,202 | oo 862,408 . 0. 12,701 | 07/01/2047.
3140GX BT 7 |FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... JOOOR IO verernrn 330,652 | e .339,764 330,652 . 0| e 8,114 | 11/01/2047.
31410L VC 3 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... | cevvrvevrerernvescennnns | verenn 448,244 | .. 448,244 | ....... 450,706 448,244 . 0 | 9,509 | 01/01/2047.
31417E  ZA 2 |FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 715 . (VI I 16 | 02/01/2043.
31417F VB 1 |FNMA 30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 17,408 . 0 386 |03/01/2043.
31417G  TQ 9 |FNMA30YR .. | 09/01/2019. | SCHEDULED REDEMPTION......... 1,536 . (VI I 33 | 06/01/2043.
314106 NB 5 |FNMA 30YR 10/20 INT FIRST.........cccoonnee .. | 09/01/2019. | SCHEDULED REDEMPTION......... 7,704 . 0 333 | 10/01/2037.
313598 U3 5 |FNMA_OT-19 s .. 1 09/01/2019. | SCHEDULED REDEMPTION......... 5,468 . 0 257 | 05/01/2031.
313598 JT 8 |FNMA_01-5 .. | 09/01/2019. | SCHEDULED REDEMPTION......... 2,191 . (U [ 112 | 03/01/2031.
31392C KP 8 [FNMA_02-15... .. | 09/25/2019. | SCHEDULED REDEMPTION......... 11,322 . 0 247 | 04/25/2032.
31392F P9 2 |FNMA_02-82... .. | 09/25/2019. | SCHEDULED REDEMPTION......... 7,883 . (U I 168 | 12/25/2032.
31394A E2 8 |FNMA_04-69... ... | .. | 09/01/2019. | SCHEDULED REDEMPTION......... | 14,134 . 0 665 | 05/01/2033.
31396X  QJ 6 |FNMA_07-89.....ccirmriericririrenisninneninns .. | 09/25/2019. | SCHEDULED REDEMPTION......... | coeourrerrrrrerrrenereens 27,766 . 0 609 |09/25/2037.
31397L  TB 5 |FNMA_08-49......c.coviiiiiivcicirenicene .. | 09/01/2019. | SCHEDULED REDEMPTION......... 20,646 . (0 [ IO 765 | 04/01/2038.
45200F CE 7 |ILLINOIS FIN AUTH-THEORY & COMPUTI| .. | 07/01/2019. | CALL TRANSACTION.......c.ovvernecn 450,000 450,000 . (O — 28,287 | 07/01/2033.
RANCHO CUCAMONGA REDEV TAX
752123 JH 3 |ALLOC .. 1 09/01/2019. | CALL TRANSACTION.....c..vverrverne | cerrerrnnrinerirenireens 525,000 | cvvouerrinrinns [ e | e | e (V1 [ 525,000 . 0. 32,876 | 09/01/2031.
3137G0 AL 3 |STACR_14-DN1 .|.. [ 09/25/2019. | SCHEDULED REDEMPTION......... cevvrererennnennnnens | crernnen04718 | 84715 | i BAATE | 64,557 | oo | e 157 64,715 . 0 | 2,190 | 02/25/2024.
3137G0  FT 1 |STACR_15-DNA2.... .. | .. | 09/25/2019. | SCHEDULED REDEMPTION......... e | . .109,018 707 109,726 . 0 | 4,042 | 12/25/2027.
3137G0 GT 0 |STACR_15-DNA3.......cvviiriiriiiiniiniiis .. | 09/25/2019. | SCHEDULED REDEMPTION......c.. | covvnrrrmririninniinnnes | covieens 101,473 | ocvveees 101,473 | .ccovenes 101,457 101,461 12 101,473 . [ 3,925 | 04/25/2028.
3199999. Total - Bonds - U.S. Special Revenue and Special A WS, ettt | s 8,176,972 | ...... 8,119,373 | ....... 8,246,941 | ........... 7,350,594 | oo 0 ]... (132,457) | oo [V (132,457) | oo 0 [ e 8,120,432 | ..o 0 [ 56,541 | ....oces 56,541 | ..... 381,234 XXX
Bonds - Industrial and Miscellaneous
STIFEL, NICOLAUS & COMPANY
68245X AH 2 | 1011778 BC UNLIMITED LIABILITY CO.... | A| 09/09/2019. | INCORPOR 28,000 28,000 . 245 01/15/2028.
00003# AA 1 |A&E TELEVISION NETWORKS LLC... .. | 08/22/12019. [ MATURED........coconirimrirrrrnrireenns . ,000 | ... 9,055,120 9,000,000 08/22/2019.
04542B LY 6 |ABFC_05-WF1 .. | 09/25/2019. | SCHEDULED REDEMPTION... 46,738 ....48,219 49,920 11/25/2034.
04541G  LJ 9 |ABSHE_04-HES.. .. | 09/25/2019. | SCHEDULED REDEMPTION......... 132,360 133,172 09/25/2034.
045416 QC 9 |ABSHE_05-HE2 .. | 09/25/2019. | SCHEDULED REDEMPTION......... 14,031 02/25/2035.
04541G TM 4 |ABSHE_05-HE6. ... | .. | 09/25/2019. | SCHEDULED REDEMPTION......... 31,019 07/25/2035.
004421 MF 7 |ACE_05-HE2........cccoovmvvmirrnrirerireriens .. | 09/25/2019. | SCHEDULED REDEMPTION......... 20,031 04/25/2035.
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00774C  AB 3 |AECOM....ooooiiiririeeiseiseisesiesisesinnes .. 109/30/2019. | JP MORGAN SECURITIES LLC..... | cevooevvvreineierneireens | v 66,150 | ..ccvvnne. 63,000 | ..ocovrnce 63,255 | ..oovevrirnns 33,433 | e | verieneeenn(28) [ s [ ernriieienen(25) [ e | e 63,183 | .ooererieeiens [ e 2,967 | cooverne 2,967 | ..coeend 2,612 | 03/15/2027.
05377R BV 5 |AESOP_14-2A. ..o .. | 09/20/2019. | SCHEDULED REDEMPTION......... 533,203 533,309 533,333 0. 10,000 |02/20/2021.
009158 AP 1 |AIRPRODUCTS AND CHEMICALS INC... | .. | 08/21/2019. | MATURED......c.ccoouvvermmmuimmmrinnnnns [ wevmmrrirsneirsnnnrnnnns | wereenenn 700,000 | .........700,000 | ......... 699,496 .699,961 700,000 0. 30,625 | 08/21/2019.
009690 AA 8 |AJAXM_I7B..ooivcrreeireriereneeens . [ 09/25/2019. [ VAIIOUS........couevrnrererierirerernieiinins | veveeeriverineneseesnnns | vereneen. 141,339 | 1000 141,339 | i 141,339 179,975 141,339 0 | 4,034 | 09/25/2056.
01185* AA 3 |ALASKAVENTURES LLC........cccoormvvrnnn. .. | 09/30/2019. | SCHEDULED REDEMPTION........ | coveuerererrnriraciianies | vevireens 123,149 | oo 123,149 | ..cccooe. 123,149 123,149 123,149 0 | 4,318 | 06/30/2033.
CITIGROUP GLOBAL MARKETS,
013092 AB 7 |ALBERTSONSLLC .. | 08/02/2019. | INC ceeveneneinenennnnse | e 44,055 | 44,000 | 44,000 | 44,000 55 55 02/15/2028.
030728 XD 2 |AMSI_04-R12 .. | 09/25/2019. | SCHEDULED REDEMPTION......... 9,830 0 01/25/2035.
030728 QC 2 |AMSI_04-R3.... .. | 09/25/2019. | SCHEDULED REDEMPTION......... 16,759 17,503 0 05/25/2034.
030728 RX 5 |AMSI_04-R5 .. | 09/25/2019. | SCHEDULED REDEMPTION... 95,190 84,673 . 95,190 0 07/25/2034.
030728 SM 8 |AMSI_04-R6.... .. | 09/25/2019. | SCHEDULED REDEMPTION......... e | - ...58,066 ....58,198 58,066 0 07/25/2034.
030728 ZY 4 |AMSI_05-R3......coovirirricirerisnierienieens .. | 09/25/2019. | SCHEDULED REDEMPTION......... | coeoueveumerrererererieens | cveens 1,077,966 | ......1,077,966 | ..........929,746 | ........... 1,054,551 | .o | eerrenn 23416 | s | 28416 [ | i 1,077,966 0 05/25/2035.
ANADARKO PETROLEUM
032510 AC 3 |CORPORATION .. 109/18/2019. | EXCHANGE..........coovverierrrineriieins | ceernerinernenienineens | cveens 3,336,577 | ....... 2,761,000 | ....... 3,338,381 | oo 3,336,577 0. 89,779 | 03/15/2040.
ANADARKO PETROLEUM
032511 BB 2 |CORPORATION .. | 09/18/2019. | EXCHANGE [ 32,106,540 | .....69,000,000 | ..... 29,652,996 | ......... 31,095,052 32,106,540 0 10/10/2036.
03674X AJ 5 |ANTERO RESOURCES CORP.................. .. | 07/29/2019. | Various. [V 39,930 | ...........44,000 | ............ 43,870 | oo 43,854 | ..o [ eerrrnrriinenn(B) [ | vverrineniieennn(6) e [ s 43,848 | ... [ (3,918) | ..occen. (3,918) 03/01/2025.
03463V AA 3 |AOMT_18-2....ccorrrrrriieireereeinerneniens .. 1 09/01/2019. | SCHEDULED REDEMPTION......... | cereurevrrerirneernerinens | vevereens 774,989 | ........774,989 | ........ 774,848 774,859 774,989 0. 20,688 | 07/03/2048.
03463V AB 1 |AOMT_18-2. .. | 09/01/2019. | SCHEDULED REDEMPTION......... ..616,468 | .........616,468 | ......... 616,462 616,464 616,468 0. 16,913 | 07/03/2048.
03464N  AA 0 |AOMT_18-3. .. | 09/01/2019. | SCHEDULED REDEMPTION......... 270,193 .270,194 270,195 0| 7,148 | 09/01/2048.
03464N  AB 8 [AOMT_18-3 ..o .. | 09/01/2019. | SCHEDULED REDEMPTION... 213,902 .213,902 213,905 (V1 I 5,817 | 09/01/2048.
037833 BY 5 |APPLEINC......cccooomivmirinennne .. | 07/25/2019. | BARCLAYS CAPITAL INC.......ovvee | corvrmerrrmrineenvrnnens | crerernenne 52,173 | 1000000.50,000 | coovvnces 49,890 | ..oovrirrres 49,918 49,924 2,249 | .o 2,249 | ... 1,517 |02/23/2026.
ARDAGH PACKAGING FINANCE
03969A AH 3 |PLC/ARDAG D| 07/22/2019. | GOLDMAN SACHS & CO LLC....... 519,332 776,980 | ..oovooerevriens | v 17,395 | oo 17,395 | ....... 24,792 | 05/15/2023.
ARDAGH PACKAGING FINANCE
03969A AJ 9 |PLC/ARDAG D| 08/14/2019. | CALL TRANSACTION.........covvrvrnee 232,875 | .ovveveererrneeneninnns | cevennrnerneninne | evereene{1,186) | o | e 1,186) | s | e 231,719 | s | e (6,719) | ..vvvne (6,719) | ....... 24,425 | 05/15/2024.
042856 AA 2 |ARRW_18-T. o .. | 09/01/2019. | SCHEDULED REDEMPTION......... cvrenee | en.092,634 ] ..092,634 | 692,619 .692,623 692,634 0 [ 18,795 | 04/01/2048.
042856 AB 0 |ARRW_18-1 .. | 09/01/2019. | SCHEDULED REDEMPTION......... . 367,359 .367,360 367,362 (0 — 10,639 | 04/01/2048.
044209 AM 6 |ASHLAND LLC.... .| 09/11/2019. | MIZUHO SECURITIES USAINC.... | ... | 413,575 | .. 354,113 | oo e | e 10 [ | e 10 [ | e 354,122 | .o | 59,453 | ......... 59,453 | ....... 20,203 | 05/15/2043.
06050T MH 2 |BANK OF AMERICA NA........ccocomirinrirnns .. | 08/28/2019. | CALL TRANSACTION......cvvererrne | cevreremerrnerineeineens | crrnees 2,140,000 | ....... 2,140,000 | ....... 2,140,000 | ..coovnee 2,140,000 2,140,000 0. 46,554 | 08/28/2020.
075887 BE 8 |BECTON DICKINSON AND COMPANY.... |.. | 09/27/2019. | CALL TRANSACTION.......corvvurerns | corrrrvmrermrineirennnns | crvrens 5,422,851 | ....... 5,416,000 | ....... 5,449,850 | ........... 5,423,898 | ....covvivivrer | werreernnn(8,096) | oo [ erriereeeen(6,096) | oo | e 5,417,801 | .o [ v (1,801) | woverees (1,801) | ..... 120,339 | 12/15/2019.
BRANCH BANKING AND TRUST
07330N AJ 4 [COMPANY .. | 09/05/2019. | OUTSIDE MANAGED ACCT.......... w00 1,917,700 10000001,500,000 1,557,990 W1522,708 | s [ eeeeend(6,752) [ i [ eriinencn(8,752) [ e | v 1,515,956 | ..ovvvvvicricnns | e 1,744 | ........... 1,744 | ... 39,781 | 04/01/2021.
073879 NZ 7 |BSABS_04-HE1......oovvoiiernriciieriens .. | 09/25/2019. | SCHEDULED REDEMPTION......... cevenennneesensnseinens | oreennenn80,201 | 80,201 | e 71,813 77,508 80,201 0| e 2,093 | 12/25/2034.
BUILDING MATERIALS CORP OF BANC OF AMERICA SECURITIES
120111 BM 0 |AMERICA . 109/23/2019. [LLC s | e 432,600 | ......... 420,000 | ......... 424,050 | oo [ s | e (X)) N I (518) | evereereererens | eereerreinnsd 423,532 | .o | s 9,068 | ..cooveet 9,068 | ....... 19,440 | 11/15/2024. | 3FE............
BURLINGTON NORTHERN AND SANTE
12189P AF 9 |FER-ABS .. | 07/02/12019. | SCHEDULED REDEMPTION......co. | covvurrvrrererirnrirnnnns | oreererinnd 6,979 | oo 6,979 | oo 8,229 | oo 8,979 | covvoerierineins | e | s | e (01 [ 6,979 0 264 |01/02/2021. | 1FE............
22534M  AE 0 | CAALT_16-2. ... .. | 08/15/2019. | SCHEDULED REDEMPTION......... | coeevveenrrnerirenirinens | crvre 2,700,000 | ....... 2,700,000 | ....... 2,699,304 | ........... 2,699,824 | ...covvovirverrns | v L T IR 176 | oo 2,700,000 0. 76,305 | 11/15/2024. | 1FE............
144531 BC 3 |CARR_05-NC1.... .. | 09/25/2019. | SCHEDULED REDEMPTION......... ..116,533 116,533 ..112,290 114,216 116,533 0| e 2,726 | 02/25/2035. | 1FM...........
144531 CZ 1 |CARR_05-NC3.... .. | 09/25/2019. | SCHEDULED REDEMPTION......... | ...36,600 | .. ..36,600 | ..........35,365 | ..oovvvrrinnee 35,897 | oo . . . 36,600 0 842 | 06/25/2035. | 1FM...........
12523@ AA 9 |CCTUGSLLC. ..o .. 1 09/30/2019. | SCHEDULED REDEMPTION.......c.. | ceveuervrerrnrerneiinnees | cevireens 114,676 | .......... 114,676 13453 | oo [ e | e | e (V1 [ 114,676 0] e 7,156 | 09/30/2030. | 3PL............
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CCO HOLDINGS LLC/CCO HOLDINGS
1248EP BM 4 |CAPI .. | 09/05/2019. | Various 745,750 198 ...198 745948 | ..o | v 47,861 | ........ 47,861 | ....... 45,563 | 02/15/2026.
163851 AE 8 |CHEMOURS COMPANY........ccoocommrvemnnnes .. | 09/24/2019. | Various. [ . I 113,699 437,448 | ... [ (34,743) | ........ (34,743) | ....... 20,573 | 05/15/2027.
12559Q 0 |CITM_07-T..cererrrrrirs .. | 09/25/2019. | SCHEDULED REDEMPTION......... v | e 114, . S w113, 113,958 114,470 0| 3,161 | 10/25/2037.
19687V AA 9 |COLT_18-2 . .. | 09/01/2019. | SCHEDULED REDEMPTION... . . 875,961 875,971 0. 22,143 | 07/03/2048.
12596D 4 |COLT_18-3...ccvvvrrirnnne .. | 09/01/2019. | SCHEDULED REDEMPTION......... ,072, v 1,072, v 1,072,563 | oo 1,072,563 [ ..cvovevrinen | vevverrnniinensd v | rveenennneinensd [ eveeneeinnienns | e 1,072,566 (I 28,657 | 10/02/2048.
125960 AB 2 |COLT_18-3....cccccouvun. .. | 09/01/2019. | SCHEDULED REDEMPTION......... SSPTSTOURPOORRPUOROPOORN NPT 267,995 267,992 267,992 267,995 0| e 7,298 | 10/02/2048.
19688A AA 4 |COLT_18-4....cccccvvvirrns .. | 09/01/2019. | SCHEDULED REDEMPTION......... [T I 1,453,813 | ......1,453,813 | ....... 1,453,789 | ........... 1,453,789 | ..o . e | 24 | e | s 1,453,813 (- 42,300 | 12/01/2048.
19687X AC 1 |COLT_19-1..ccovvririrns .. 1 09/01/2019. | SCHEDULED REDEMPTION.......c. | coeoeeemevrmerrceineens | crvens 1,102,095 | ......1,102,095 | ....... 1,102,094 | ..ovvvviinciiniis I SOOI IO I TN IO 1,102,095 0. 28,287 | 03/01/2049.
COMMONWEALTH BANK OF
20271R  AH 3 |AUSTRALIA/NEW .. 1 09/06/2019. | MATURED........cooomirmrimrinerineinns | ceerseeimsenesieeiseens | cveens 4,410,000 | ....... 4,410,000 | ....... 4,452,116 | .ovvvrnc 4,423,871 | oo | v (13,871) | oevvreercirene | v (13,871) | v | e 4,410,000 0. 101,430 | 09/06/2019.
20338Q AB 9 | COMMSCOPE FINANCE LLC. <. [ 09/06/2019. | VAIIOUS........couverurrarrnerierirererneeins | ceerseeinerssesseseneens | evenens 1,158,116 | ....... 1,133,000 | ....... 1,140,608 | ....cvovvercerciieiinnes )| 1 1,139,844 | | 18,273 | ..cooue. 18,273 | ....... 30,530 | 03/01/2024.
20451P KN 5 |COMPASS BANK .. | 08/29/2019. | CALL TRANSACTION.. v | 203,200,000 | ......3,200,000 | .......3,203,808 | ........... 3,201,749 | .o, )| )| 3,200,197 [ | e (197) | coveoeene (197) | coees 80,667 |09/29/2019.
64072T AC 9 |CSC HOLDINGS LLC .. | 08/13/2019. | JP MORGAN SECURITIES LLC..... | ... 401,418 )| )| RS R 400,182 | ..o | e 16,143 | ......... 16,143 | ....... 27,991 | 10/15/2025.
126650 CE 8 |CVS CAREMARK CORP. .. | 08/12/12019. [MATURED.........cormrvirrirernrinienes .799,942 800,000 (VN 18,000 |08/12/2019.
126659 AA 9 |CVS PASSTHROUGH TRUST - ABS........ .. 1 09/10/2019. | SCHEDULED REDEMPTION......... | ceveervrerireeenernnens | cvvvrerrnid8,922 | 45,922 | 181,573 | oo 57,667 | ..vvvoericrirnes 45,922 0| 2,771 | 07/10/2031.
126650 AA 2 |CVS PASSTHROUGH TRUST - ABS........ .. | 09/10/2019. | SCHEDULED REDEMPTION......... cerrerenereensennene | e 58,742 | i 58,742 | ........58,834 | L 58,742 | v 58,742 0 [ 1,996 | 01/10/2036.
126670 EK 0 [CWL_05-12. ..o .. | 09/25/2019. | SCHEDULED REDEMPTION......... .104,566 107,180 01......2,389 | 02/25/2036.
152314 NB 2 [CXHE_05-B....ccoorvvvirviinieirerssisienine .. | 09/25/2019. | SCHEDULED REDEMPTION......... .116,446 120,272 0 [ 2,680 |03/25/2035.
DAIMLER FINANCE NORTH AMERICA
233851 AR 5 |LLC .. | 07/31/2019. | MATURED..........ooovverrrririrrircniinne FSRTOTRTRRRRTORN O 5,000,000 | ....... 4,932,000 | ..oooouvs 4,992,665 | ...ccooovrrrrinnes 5,000,000 0 07/31/2019.
250847 EF 3 |DETROIT EDISON CO.....oocovvvrrererrirnens .. | 09/05/2019. | OUTSIDE MANAGED ACCT........... JOOOR I 202,276 | ..........200,000 | ..........199,196 .199,840 OSSR ISR 199,901 | covvvvereerneri | v 2,375 | v 2,375 10/01/2020.
250847 EG 1 |DETROIT EDISON CO......ccvvvrrvvernrieins .. | 09/05/2019. | OUTSIDE MANAGED ACCT.....coe. [ ovvrmrvrrernrrvnriniinns | evens 5,141,400 | ....... 5,000,000 | ....... 4,986,750 | ........... 4,996,322 | ...oovrevriiinns | e 010720 O (R 0022 RO ISR 4,997,324 | ..o | e 144,076 | ....... 144,076 06/01/2021.
24380T AC 0 |DRMT_17-1A.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... 29,190 0 12/02/2046.
24381C AB 8 [DRMT_17-2A.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... ...85,416 85,416 0 06/01/2047.
24381C AC 6 |DRMT_17-2A.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... cevenennnneesenensnnens | e 119,353 | 100 119,353 | e 119,350 119,353 119,353 0 06/01/2047.
24381H AA 9 |DRMT_18-2A.. .. | .. | 09/01/2019. | SCHEDULED REDEMPTION......... 568,080 .568,081 568,087 0 04/01/2058.
269330 AA 4 |E3_19-1-ABS.....oocieieeeneieens .. | 09/20/2019. | SCHEDULED REDEMPTION......... 80,264 | ...ovrerierierieenne 80,266 0 09/20/2055.
ELM ROAD GENERATING STA SUPER
28932M 3 |LLC .. | 08/11/2019. | SCHEDULED REDEMPTION......... .118,686 118,686 02/11/2030.
294440 AR 7 |EQUINIXINC.. .. | 08/22/2019. | WELLS FARGO ADVISORS, LLC.. | ... 11140 | s e (B13) | e | e (B13) | e | i 410,527 | ..o 05/15/2027.
32027N LA 7 |FFML_04-FF7. ... | .- | 09/25/2019. | SCHEDULED REDEMPTION......... 35,833 09/25/2034.
32027N  TA 9 |FFML_05-FFH1... .. | 09/25/2019. | SCHEDULED REDEMPTION......... 66,743 06/25/2036.
32027N XD 8 |FFML_05-FFH4... .. | 09/25/2019. | SCHEDULED REDEMPTION... 3,999 12/25/2035.
320276 AB 4 |FFML_06-FF9, .. | 09/25/2019. | SCHEDULED REDEMPTION......... 29,744 06/25/2036.
31659T DV 4 |FMIC_05-2 .. | 09/25/2019. | SCHEDULED REDEMPTION......... 30,636 12/25/2035.
34528F AC 2 |FORDO_18-A .. | 09/16/2019. | SCHEDULED REDEMPTION......... | 686,078 02/15/2021.
30280@ AA 4 [FR-ENCLAVELLC-ABS......ccccoomvmmirmnninns .. | 07/07/2019. | SCHEDULED REDEMPTION.......c.. | ceveerernerrrmeinerinees | vrrrerrne33,656 | iiiren.33,656 | i 33,856 | covviicerrnn33,656 | oo | ceveneiiisnieniiies [ everiisniseninns | e (V1 [ 33,656 09/30/2033. | 2....ccovvnnee
GENERAL MOTORS FINANCIAL
37045X AN 6 |COMPANY | .. 107/10/2019. | MATURED.......oovvuniirrinrinerineinns | ceersseinmeisesieeiseens | cveens 3,000,000 | ....... 3,000,000 | ...... 3,077,370 | wovevrne 3,021,413 | oo [ e (AN ) N IR (21,413) | covvoerinne 3,000,000 0. 105,000 | 07/10/2019. | 2FE............
US BANCORP INVESTMENTS,
375558 AS 2 |GILEAD SCIENCES INC......c.covvvmrrvrerirnns . 107/16/2019.[INC. e | e 18,504,300 | ..... 15,000,000 | ..... 18,263,550 | ......... 18,202,296 | ...oovvereerreins | e (48,051) | eveveeercerene | erereeens (48,051) | vvveererrerin | oveiine 18,154,245 | ...oovvvvivriens | 350,055 | ....... 350,055 | ..... 534,396 | 12/01/2041. | 1FE............
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CREDIT SUISSE SECURITIES
375558 BA 0 |GILEAD SCIENCES INC .. 1 07/16/2019. | (USA) LLC (5,546) | ..o | e 10,466,578 | .....cocorvverrens | e 312922 | ... 312,922 | ..... 433,750 | 02/01/2045. | 1FE..
375558 BR 3 | GILEAD SCIENCES INC v | [09/20/2019. [MATURED.........ocoomrriirinrinriines 2,360,000 (I 43,660 |09/20/2019. | 1FE..
38082 AA 7 |GLDN_16-2A - ABS........ccovvvemmrrrerirerircnns .. | 09/20/2019. | SCHEDULED REDEMPTION......... 27,097 0 856 | 09/20/2047. | 1FE..
98417E AR 1 | GLENCORE FINANCE CANADA LTD. 09/12/2019. | BNP PARIBAS SECURITIES CORP| ...2,311,062 N 221134 | ... 221,134 | .....116,296 | 10/25/2042.
36254M AC 2 |GMCAR_17-3A .. | .. 07/16/2019. | SCHEDULED REDEMPTION......... W T7,990 | e 77,990 | e 77,978 | ... 77,990 (U [ 167 | 09/16/2020.
38141G WP 5 | GOLDMAN SACHS GROUP INC/THE....... .. | 07/23/2019. |MATURED..........ooovvorrrierriierniinns FSOTSTORTRPRPOONN VPP 7,000,000 | .......7,000,000 | ....... 7,004,410 | ........... 7,001,271 | oo | (L2710 i e (L27) | | e 7,000,000 0 ... 136,500 | 07/23/2019.
38218G AA 0 |GOODG_18-1-ABS.......ccoourmmerimrrrrerireens C| 09/15/2019. | SCHEDULED REDEMPTION......... SO 227,700 227,677 227,677 . 227,700 0 | 4,572 | 10/15/2053.
38218D AA 7 |GOODG_19-1A - ABS. .. | 09/15/2019. | SCHEDULED REDEMPTION......... 161,744 L161,894 | 161,744 0| e 1,391 | 10/15/2054.
362334 EC 4 |GSAMP_06-NC1. .. | 09/25/2019. | SCHEDULED REDEMPTION ...12,200 12,200 0 247 | 02/25/2036.
36253G AK 8 |GSMS_14-GC24. oo |+ | 06/06/2019. | VAIIOUS........ovvrmrirrircireriseireiians reve | e | e 0. 79,294 | 09/01/2047.
410345 AL 6 |HANESBRANDS INC......cccocvmmrirmieririiennne <. [ 09/05/2019. [ VAIIOUS.......coouveerrecrierirerereersnins | cevvnerseesenesseeinnes | vevereeens 311,014 | ... 294,000 287,271 .150,395 288,084 22,930 22,930 | ......... 9,396 | 05/15/2026.
MARKET AXESS TRADING
404119 BR 9 |HCAINC .. | 09/27/2019. | PLATFORM 201,250 201,188 | oo [ v (127) | e | e (127) | s | v 201,061 | .oveevvrerrrenes | e 18,381 | ovvenee 18,381 | ....... 12,542 | 02/01/2025.
437084 JU 1 |HEAT_05-2 .. | 09/25/2019. | SCHEDULED REDEMPTION......... 38,699 (U I 1,004 | 07/25/2035.
437084 ND 4 |HEAT_05-6.....cccccoeuumnecn. .. | 09/25/2019. | SCHEDULED REDEMPTION......... 14,214 0 305 | 12/25/2035.
42770R  AA 8 |HERO_14-1A- ABS .. | 09/20/2019. | SCHEDULED REDEMPTION......... 86,360 (0] IO 4,102 | 09/20/2038.
427700 AA 1 |HERO_15-2A - ABS ... | .- | 09/20/2019. | SCHEDULED REDEMPTION......... 95,091 0 | 3,693 | 09/20/2040.
431475 AD 4 |HILL-ROM HOLDINGS INC.......cocovvrierens .. | 09/06/2019. | JP MORGAN SECURITIES LLC..... 27,000 | ..o 27,000 506 506 |... 09/15/2027.
43789A AA 2 |HOF_18-1 .. | 09/01/2019. | SCHEDULED REDEMPTION......... 205,021 .205,021 205,022 0. 06/01/2048.
43789V AB 4 [HOF_19-2 .. | 09/01/2019. | SCHEDULED REDEMPTION......... 66,983 | ..o 66,983 (0 [ IO 162 | 09/01/2059.
HUDSON TRANSMISSION PARTNERS
44416* AB 2 |LLC .. | 08/31/2019. | SCHEDULED REDEMPTION......... [ cvverevrmrvrriinirerinnes | cvrvrirenns 27,039 | oo 27,039 | oo 26,667 | ..ocoovrrnne 26,678 | ..coovviviine 27,039 0 896 | 05/31/2033.
SUSQUEHANNA FINANCIAL
44963B AE 8 |IHO VERWALTUNGS GMBH........ccccvuvvnnee D|09/03/2019.|GROUP, LLLP [ | e 401171 | oo 400,000 | .......... 400,000 | ..o [ e | | e | 0 | | 400,000 | ..ooovvvrerirenes | s AT | e 171 | 5,933 | 05/15/2027.
456606 GV 8 |INABS_05-B.... .. | 09/25/2019. | SCHEDULED REDEMPTION......... 132,206 | ..co00rn.32,206 | oo 31,874 | e 32,014 | .o 32,206 (O I 759 | 08/25/2035.
456606 HU 9 |INABS_05-C.... .. | 09/25/2019. | SCHEDULED REDEMPTION 220,564 0| 10/25/2035.
46625M AN 9 |JPMCC_01-CIBC.... .. | 09/01/2019. | SCHEDULED REDEMPTION 26,615 0| e 1,110 {03/01/2033.
46625Y JM 6 |JPMCC_05-CB11 .. | 09/01/2019. | SCHEDULED REDEMPTION... ...1,483,731 0. 63,365 | 08/01/2037.
46634G AB 7 |JPMCC_09-IWST.... .. | 09/01/2019. | SCHEDULED REDEMPTION 6,000,000 01... 253,485 |12/01/2027.
46639G AF 3 |JPMMT_13-1... .. | 09/01/2019. | SCHEDULED REDEMPTION 88,020 0......2,239 | 03/01/2043.
46639G AG 1 |JPMMT_13-1... .. | 09/01/2019. | SCHEDULED REDEMPTION 50,237 0| e 1,278 |03/01/2043.
466396 AH 9 |JPMMT_13-1 .. | 09/01/2019. | SCHEDULED REDEMPTION 43,929 0| 1,118 {03/01/2043.
46643D BF 3 |JPMMT_14-OAK4 .. | 09/01/2019. | SCHEDULED REDEMPTION... . . . . . . . . 9,238 0 269 | 09/01/2044.
50212Y AB 0 |LPL HOLDINGS INC... ver |+ [09/09/2019. [ VANIOUS.......coouvenrverirrirererriiniane | , . .86, | . 88,013 2,985 | ..o 2,985 | ......... 3,964 | 09/15/2025.
525221 EM 5 |LXS_05-TN.....ccocmvrrrnrrrnnns .. | 09/25/2019. | SCHEDULED REDEMPTION 18,166 0 388 | 12/25/2035.
MANUFACTURERS AND TRADERS
55279H AG 5 |TRUSTCO .. | 07/25/2019. [ MATURED........cocomrrmrirnrrrnrirennns cerenerineeennnnnns | v 1,300,000 | .......1,300,000 | ....... 1,321,164 | ........... 1,302,890 | ...cooovvvcnricnnis | eeeereee2,890) [ oo [ evnieeneee2,890) [ o | i 1,300,000 0. 29,250 | 07/25/2019.
58772R  AC 8 |MBART_18-1...ccoiiivirimericrirerisieiininniis .. | 09/16/2019. | SCHEDULED REDEMPTION......... OO I 535,860 | ........ 535,860 .535,860 | 535,860 0| 9,831 | 04/15/2021.
585055 BT 2 |MEDTRONIC INC.....cccoservmrimrirarircirnens ..107/12/12019. | TENDER TRANSACTION......ccoovvve | coerrrvmevnenineeirneens | cvvene 1,902,829 | ....... 1,635,000 | ....... 1,755,895 218,220 | oo | e (1,379) | oo | v (1,379) | oo | e 1,754,507 | .oveoeeciecns | 148,323 | ....... 148,323 | ....... 27,907 | 03/15/2035.
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585055 BU 9 |MEDTRONIC INC.....cocoomrremrimrriarirncirnens .. 107/12/2019. | TENDER TRANSACTION......ccoovve | cervmrrrmerrneineiinnees | cevireens 245,071 | e 198,000 204,920 .204,907 204,831 I 40,239 | ........ 40,239 | ........ 7,555 | 03/15/2045.
61913P AS 1 |MHL_05-1 .. | 09/25/2019. | SCHEDULED REDEMPTION......... B [~ 8,031 | v 8,031 | v, TAT9 | s 7,549 | oo 8,031 . (U N 185 | 02/25/2035.
59022H HA 3 |MLMT_05-MKB2 IS.....cccovvvmiirreirniriniins .. | 09/01/2019. | SCHEDULED REDEMPTION......... reve | e | e 212,596 | ..oovvrrrererineiinii . 0. 32,648 |09/01/2042.
553777 AA 1 |MTS SYSTEMS CORPORATION.............. .. 1 07/16/2019. | WELLS FARGO ADVISORS, LLC.. | ccooevereverrerierrnens | rvvernens 56,238 | ..ovvevnne 55,000 55,000 | .ovovrverirniieniienene 55,000 I [P 1,238 | oo 1,238 | oo 18 | 08/15/2027.
65479G AC 3 |NAROT_18-B.....cvruriicrinrineiriniiseirsiis .. | 09/16/2019. | SCHEDULED REDEMPTION......... 282,737 282,737 282,737 07/15/2021.
P7077@ AH 7 |NASSAU AIRPORT DEVELOPMENT CO.. | D|09/30/2019. | SCHEDULED REDEMPTION......... cevvnernneesenensnnens | e 0,000 | 1ii0r.90,000 | oo 90,000 | cooouverrrnnes 90,000 | ..ovvverirerires 90,000 03/31/2035.
64352V LL 3 |NCHET_05-3.....cccommiimrirnirieireiiseieniinns .. | 09/25/2019. | SCHEDULED REDEMPTION......... 265,340 .280,586 294,843 07/25/2035.
64952W BY 8 |NEW YORK LIFE GLOBAL FUNDING....... .. | 09/05/2019. | OUTSIDE MANAGED ACCT........... ceevnerenrenenennnens | 1,354,323 | 1.....1,355,000 | ....... 1,354,743 | ........... 1,354,941 | oo | errvrreenen3B [ v 38 [ | e 1,354,977 02/11/2020.
665859 AL 8 |NORTHERN TRUST CORP.........ccccouuunuc .. | 09/05/2019. | OUTSIDE MANAGED ACCT.......... | ceverrermrrinerrseirannes | 21,678,496 | .......1,650,000 | ......1,778,535 | .eeec0oe. 1,694,276 | oo | orreena(16,181) [ s s (16,181) i | i 1,678,094 11/04/2020.
64829L AA 6 |NRZT_16-4 .. | 09/01/2019. | SCHEDULED REDEMPTION......... cevvnerineesesensnnens | crerernenee 04,679 | 84,679 | 84,168 | i 84176 | 64,679 11/01/2056.
64829 AA 1 |NRZT_17-1A.. .. | 09/01/2019. | SCHEDULED REDEMPTION......... 181,590 02/01/2057.
648306 AB 2 |NRZT_18-1. .. | 09/01/2019. | SCHEDULED REDEMPTION......... 25,311 12/01/2057.
64828C AY 5 |NRZT_18-2. ... | .. | 09/01/2019. | SCHEDULED REDEMPTION......... 40,587 . . 02/01/2058.
68389F JY 1 |OOMLT_05-5 . .. | 09/25/2019. | SCHEDULED REDEMPTION......... | ceeeervrveerrerineerneens | cerrererrn 93,613 | 100000 93,613 | i 81,619 | 1iiii088,290 | i 93,613 . 0| 1,900 |12/25/2035.
683715 AB 2 |OPEN TEXT CORPORATION. 09/11/2019. | Various. 241,010 375,847 I 13,519 | oo 13519 | ... 16,694 | 06/01/2026.
68389X AG 0 |ORACLE CORPORATION ... | .| 07/08/2019. | MATURED... OO I . - 187,954 188,000 . 0| 9,400 | 07/08/2019.
713448 BN 7 |PEPSICO INC....cooooviririiiririneiieiieniis .. 109/30/2019. | CALL TRANSACTION......ccvvvurrirns | corvrmrerrerineirsninnnns | eovee 10,071,213 | ..... 10,000,000 | ....... 9,966,500 | ........... 9,995,782 | .oooervrrirnns 9,998,801 N [ 1,199 | e 1,199 | ... 614,963 | 01/15/2020.
PIPELINE FUNDING COMPANY LLC -
724060 AA 6 |ABS .. | 07/15/2019. | SCHEDULED REDEMPTION......... ...20,801 01/15/2030.
69353R DD 7 |PNC BANKNA.... . 1 07/02/2019. | MATURED... ,500,000 07/02/2019.
PROTECTIVE LIFE GLOBAL FUNDING -
74368C AD 6 [ABS .. | 09/13/2019. | MATURED... 1,400,000 . . N — . (O — 21,710 | 09/13/2019.
69700P AA 0 |PSTAT_18-5A - ABS.......cccovvrvvrmrireinrienns .. | 07/22/12019. | SCHEDULED REDEMPTION......... cerren | 631,424 631,424 | 631,424 . 0. 13,149 | 01/20/2027.
MARKET AXESS TRADING
74840L AA 0 |QUICKEN LOANS INC.....ccoevvrvverriririnnines .. 108/29/2019. [PLATFORM [ | v 317,396 .297,182 B02 [ [ 602 | .o 297,784 I 19,612 | .oooee. 19,612 | ....... 14,594 | 05/01/2025.
76112B VS 6 |RAMP_05-EFC2.. .. | 09/25/2019. | SCHEDULED REDEMPTION......... 465,440 457,101 465,440 . (I — 11,606 | 07/25/2035.
76112B  Z3 7 |RAMP_06-RZ1.... .. | 09/25/2019. | SCHEDULED REDEMPTION......... ...95,633 95,633 . (V1 I 2,137 | 03/25/2036.
76113A AG 6 |RASC_06-KST.....oocooireerrerincerreriscirennns .. | 09/25/2019. | SCHEDULED REDEMPTION......... 34,976 . (U I 779 | 02/25/2036.
75406W AD 3 |RASC_06-KS6 .. | 09/25/2019. | SCHEDULED REDEMPTION......... 54,826 . 0| 1,066 | 08/25/2036.
779382 AK 6 |ROWAN COMPANIES INC. v | -1 08/01/2019. | MATURED.........oovrermrermmrineinneinnns [ eermeeneeirseesenisnnnns | 004,000,000 | .......4,000,000 | .......4,834,520 | .......... 4,076,295 | ...ccooovrmmminee | veereeee76,295) | covovvvvrrncns | errreereens(76,295) | oo [ s 4,000,000 0 ... 315,000 |08/01/2019.
ROYAL BANK OF CANADA (NEW YORK
780120 GD 1 [BRA .. 1 09/20/2019. [ MATURED........cooomrrrmrirerrririreenns 3,000,000 . 0. 61,704 |09/20/2019. [ 1FE............
81376E  AC 9 |SABR_O6-NC2........cccomrvririrrerrrierininiens .. | 09/25/2019. | SCHEDULED REDEMPTION......... 18,941 . (U I 403 | 03/25/2036. | 1FM...........
CREDIT SUISSE SECURITIES
84762L AV 7 |SB/RHHOLDINGS LLC .. 1 09/11/2019. | (USA) LLC ...11,069 11,000 . 69 69 | ... 10/01/2029.
L8038* AA 4 |SBM BALEIA AZUL SARI D| 09/15/2019. | SCHEDULED REDEMPTION... ..185,760 185,760 . 0 09/15/2027.
817450 AA 6 |SEMT_13-11 .. | 09/01/2019. | SCHEDULED REDEMPTION......... 26,421 . 0 09/01/2043.
81746N CB 2 |SEMT_16-3 ... | .. | 09/01/2019. | SCHEDULED REDEMPTION......... 4,266 . 0 11/01/2046.
81746N CC 0 |SEMT_16-3 ... |.. | 09/01/2019. | SCHEDULED REDEMPTION......... 3,222 . 0 11/01/2046.
SHIRE ACQUISITIONS INVESTMENTS
82481L AA 7 |IRE D 09/23/2019. | MATURED.........c.ovvurmrereriieernnrinnns [ eoreerimerienerneesenins | erveens 5,095,000 | ....... 5,095,000 | ....... 5,090,873 | ..ocovvne 5,093,978 | .oovvrirvrrerns | e 1,022 | v [ v 1,022 | v 5,095,000 . 0. 96,805 |09/23/2019. | 2FE............
SIEMENS
82620K AH 6 | FINANCIERINGSMAATSCHAPPIJ D | 09/13/2019. | MATURED.........coouvuririrrercrinernes | corverirneeserinerinenins | e 10,900,000 | ..... 10,900,000 | ..... 10,716,444 | ......... 10,846,557 | ...coovvervricnires | v 53,443 | oo | 53443 | i | v 10,900,000 . 0f... 141,700 | 09/13/2019.
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82967N AU 2 [SIRIUS XM RADIO INC.....coovvvrrrrrririiinne o+ 109/23/2019. [ VANIOUS.......coouvvrerericrierireeiisninns | cereeeesesissiseinnees | oevereeens 636,783 | .......... 613,000 | .......... 607,559 132,188 B35 | e | e 535 | o 608,122 I 28,660 | ......... 28,660 | ....... 28,604 |04/15/2025. | 3FE............
R8047# AA 3 |SOLVEIG GAS NORWAY AS.......ccccovvenenr D| 08/08/2019. | CALL TRANSACTION.......ocvurererene | corererrererinirirenis | v 13,483,400 | ..... 13,483,400 | ..... 13,483,400 | ......... 13,483,400 | ..o | covreeienineiriens | v | vereereenienens (V1 [OOSR IO 13,483,400 . 0 ... 326,598 |12/30/2027. | 2FE............
SOUTH CAROLINA ELECTRIC & GAS
837004 CM 0 |COMP .. | 09/13/2019. | TENDER TRANSACTION.............. v | 008,595, . ,000 | ... 7,521,549 | ..o 7,520,915 | oo | e (1,288) [ e i (1,288) [ oo | v 7,519,657 | .covvvrrrrns .1,076,093 |..... 1,076,093 | ..... 341,771 | 08/15/2028.
84519% AG 9 |SOUTHWEST POWER POOL INC.. .. | 09/30/2019. | SCHEDULED REDEMPTION... .75,000 75,000 . 0 09/30/2024.
84860Y AA 6 |SPMF_14-2A .. | .. 09/01/2019. | SCHEDULED REDEMPTION......... [ ccoveerevrrmrincrininns | 002,751,148 | .......2,751,148 | ...... 2,765,968 2,751,148 . 0 03/01/2041.
84861C AF 2 | SPMF_17-1. e .. 1 09/01/2019. | SCHEDULED REDEMPTION 924,960 925,000 . 0 12/01/2047.
STONEHENGE CAPITAL FUND
86203# AA 8 |CONNECTICU .. | 09/15/2019. | SCHEDULED REDEMPTION.......c.. | coveureerrererinrinnnes | v 1,148 | i 1,148 | v 1,148 | e, 148 | e | e [ | e (01 [ 1,148 . 0 | 69 | 12/15/2025.
STONEHENGE CAPITAL FUND NEVADA
86198* AA 9 |FUN .. | 07/31/2019. | SCHEDULED REDEMPTION 42,177 . 0 01/31/2020.
84751P ET 2 |SURF_05-BC1 .. | 09/25/2019. | SCHEDULED REDEMPTION... 41,519 . 0 12/25/2035.
89238T AC 7 |TAOT_18-B . 109/16/2019. | SCHEDULED REDEMPTION 514,202 514,202 . 0 03/15/2021.
STIFEL, NICOLAUS & COMPANY
878742 AS 4 |TECKRESOURCESLTD......ccccovvrmrirnnns A|[09/04/2019. [INCORPOR [ | e00eeen85,691 | i 78,000 | ...........85,868 | oo 85,690 85,550 I I 140 | v 140 | e 4,953 | 08/15/2040.
879369 AE 6 | TELEFLEX INCORPORATED........ccovuvennee .. [ 09/03/2019. [ VarIOUS.......ccouerrmrvaerirerirerercrieinne ....86,389 86,346 I I 4,154 | .. 4,154 | ......... 3,159 | 06/01/2026.
88031V AA 7 | TENASKA GATEWAY PARTNERS LTD.... |.. | 09/30/2019. | SCHEDULED REDEMPTION......... ....88,185 94,094 . 0| e 1,424 | 12/30/2023.
87264A AU 9 |T-MOBILE USA INC .. | 08/27/2019. | TD SECURITIES (USA) LLC.......... 788411 | .........759,000 | .......... 731,328 .560,559 734,933 I 53,479 | oo 53,479 | ....... 36,812 | 02/01/2026.
90139P AB 5 | TWIN BROOK | - ONSHORE - ABS .. | 09/26/2019. | Various. ..851,185 851,185 851,185 . 0. 13,059 | 04/25/2024.
90139Q AB 3 | TWIN BROOK Il - OFFSHORE - ABS .. | 09/26/2019. | Various | eeene...801,956 801,956 801,956 . (0 — 12,261 | 04/25/2024.
902494 AW 3 | TYSON FOODS INC .. [ 08/15/2019. [ MATURED........covvuriimrinnineinnins | cevieeinerississeinnnes | oeverenens 340,000 339,776 .339,971 340,000 . 0| e 9,010 | 08/15/2019.
90261X HE 5 |UBS AG (STAMFORD BRANCH).... .. | 08/14/2019. | MATURED... | OO I 3,200,000 | .......3,200,000 | ...... 3,174,496 | ........... 3,196,583 . . . 3,200,000 . 0 .. 76,000 | 08/14/2019.
90331H ML 4 |US BANK NA/CINCINNATI OH......ccccoevvenne o+ [09/30/2019. [ VANIOUS.......oovnrereieiiniierierireeiins | ceereniissiseesiseiseens | cveend 6,799,658 | .......6,800,000 | ....... 6,793,880 | ........... 6,798,945 | ..oovvvvriieies | e 932 [ e [ 932 | o 6,799,878 . (P20) ) I (220)] .....130,121 | 10/28/2019.
VICTORIA POWER NETWORKS
Q9396# AD 3 |(FINANCE) D | 08/25/2019. [ MATURED.........cooviriierniirernninnns | cerverneieniseesennniens | v 17,000,000 | ..... 17,000,000 | ..... 17,000,000 | ......... 17,000,000 | ..cooveeereriiries | eevereireinsieiene [ e | e 0 [ o | e 17,000,000 . 0 ... 429,590 | 08/25/2019. | 1...cvvvnerec.
92922F 4R 6 |WAMU_05-AR13 .. | 09/25/2019. | SCHEDULED REDEMPTION......... 13,776 . 0 332 | 10/25/2045. | 1FM...........
92925C BD 3 |WAMU_05-AR19 . | 09/25/2019. | SCHEDULED REDEMPTION......... 9,712 . 0 228 | 12/25/2045. [ 1FM...........
BANC OF AMERICA SECURITIES
961214 EG 4 |WESTPAC BANKING CORP........ccocvrvirnns D|07/26/2019.[LLC e | o 1,589,001 | ....... 1,535,000 | ....... 1,535,000 | oo [ v | e | e | e 0 [ o | e 1,535,000 | ..cvvveercrieinns | e 54,001 | ......... 54,001 | ......... 1,131 | 07/24/2039.
9497EM  AG 0 [WFHET_05-4......cooiiiiireineircrienienienes .. | 09/25/2019. | SCHEDULED REDEMPTION......... 292,847 306,498 | ..o | e 6,498 312,996 . 0| e 7,170 | 12/25/2035.
976656 CC 0 |WISCONSIN ELECTRIC POWER CO....... .. | 09/05/2019. | OUTSIDE MANAGED ACCT.......... | w0 900,000 | 498,390 499,815 31 499,946 | e 2,619 | .o 2,619 | ....... 15,406 | 12/15/2019.
98162C AC 5 |WOLS_18-B...cviercereicrieriseieriecineenns .. 1 09/16/2019. | SCHEDULED REDEMPTION........ | ceveumrererrrnrirnernnnees | cevereens 567,273 | oo 567,273 | .......... 567,273 567,273 567,273 . 0. 10,791 | 06/15/2021.
DEUTSCHE BANK SECURITIES
98212B  AJ 2 |WPXENERGY INC....coovvemrrierincirnerireins . 109/10/2019.[INC s | e 41,051 | oo 41,000 | oo 41,000 [ oo 41,000 . 51 X [ 10/15/2027. | 3FE............
988498 AL 5 |YUM!BRANDS INC......cccovvvmimirininiiiniinns .. | 09/06/2019. | WELLS FARGO ADVISORS, LLC.. | oo | v 46,013 | .o 45,000 | ....cco...d 45,000 [ ..o 45,000 N 1,013 | o 1,013 | 01/15/2030. | 4FE............
3899999. Total - Bonds - Industrial and MisCellangous................cccuoevvoveriies covviverressriesiias ....254,700,762 | ....284,480,199 |...251,134,575 | ...... 240,810,029 | ..o 0. 870,460 | ............0 | ..........870,460 | ...c.cccoc...0 | Lo 251,937,071 | .o 0].2673391 |..... 2,673,391 | ..6,827,736 XXX XXX
Bonds - Bank Loans
C6901L  AE 7 |1011778 BC UNLIMITED LIABILITY CO.... |A | 09/13/2019. | SINKING FUND TRANSACTION.... | ... ...10,063 ..10,063 10,063 . 0 02/17/2024.
AMERICAN AXLE AND
02406M AP 2 |MANUFACTURING IN o+ | 08/15/2019. [ VAIIOUS.......coourvereaericrierirneiinnins | ceveeeesnesinsessesinnees | eevereeens 472,267 | .......... 479,501 | .......... 475,185 .329,501 B9 | e | e 391 | s 474,538 . (2,272) | .cvevnvs (2,272) | ....... 14,071 | 03/08/2024. | 3FE............
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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 Bond Designation
0 Year's Interest / and Admini-
r Unrealized Current | Other-Than- Total Foreign Foreign Stock Stated strative
ei Prior Year Valuation Year's Temporary | Total Change | Exchange Book/Adjusted | Exchange | Realized Total Gain | Dividends | Contractual | Symbol/
g| Disposal Number of Book/Adjusted Increase | (Amortization)| Impairment | in B/A.C.V. | Changein | Carrying Value at | Gain (Loss) | 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 | on Disposal | on Disposal | Disposal | During Year Date Indicator (a)
BHM20E EN 8 |BERRY GLOBAL GROUP INC.........c.ccccoeu. .. 1 09/30/2019. | SINKING FUND TRANSACTION.... | ccveoeverrrereernnrinnens | cerrerieeincens 718 | s 718 T15 [ e (V1 OO ISP (V1 [ 715 2 2 | s 05/16/2026. | 3FE............
15670B  AB 8 |CENTURYLINKINC......cccoovrvmerreriririrnens .. 1 09/30/2019. | SINKING FUND TRANSACTION.... | cevvoeeerrereererinens | cererirerercens 253 | e 253 248 | oo 0 [ oo | e (V1 [T 249 5 LI 1 {01/31/2025. | 3FE............
MCDERMOTT TECHNOLOGY
58004G AB 4 |AMERICAS INC o+ [ 09/30/2019. [ VAIIOUS.......coouvemrverierirerereeinnies | cevvreerierienesseeinnes | vevereens 217,373 | .. 335,213 331,352 .331,079 T4 | | 144 | e | e 331,224 | .o (113,851) | ...... (113,851) | ....... 18,905 |03/27/2025. | 4FE............
MGM GROWTH PROPERTIES
55303K AC 7 |OPERATING PA .. | 09/30/2019. | SINKING FUND TRANSACTION.... | cccouvvvervrrerirrernnes | woverierinnns 131 | e 1311 | 1,302 | oo (G155 0 ORI IO LI ST IS LI I 1,300 11 M| 38 | 03/16/2025. | 3FE............
NAVISTAR INTERNATIONAL
63937Y AE 1 |CORPORATION .. 1 07/31/2019. | SINKING FUND TRANSACTION.... | ccvvevvvrerernrernrninnns | wevverrerreneen 707 | i 707 | s 703 | e T04 | e | v 0 [ o | verrerierernenend0 s 704 3 3]s 28 | 11/02/2024.
70215E AN 3 |PARTY CITY HOLDINGS INC .. | 09/30/2019. | SINKING FUND TRANSACTION.... | ... 36,407 | .oooovieeiniieieenne 36,407 0 978 | 08/19/2022.
85208E AB 6 | SPRINT COMMUNICATIONS INC.. .. | 09/30/2019. | SINKING FUND TRANSACTION.... | ... 1,345 | 1,345 | 1,348 | v 1,345 | e | e | 1,345 (I I 50 | 02/02/2024.
78466D BF 0 |SS&C TECHNOLOGIES INC .. | 09/30/2019. | SINKING FUND TRANSACTION.... ....323 322 | {0 TS [ 0 322 2 2 s 6 | 04/16/2025.
8299999. Total - Bonds - Bank Loans ..740,767 | ..........865,840 857,645 663,282 0 537 0 537 |... 0| 856,866 ..(116,100) | ...... (116,100) | .......34,078 XXX
8399997. Total - Bonds - Part4..........ccccovnnninnn. . ...330,228,247 |....358,157,604 |....324,600,643 282,086,615 0. 722,662 | ..oooovn (V) 722,662 |........ (6,443)] ....... 325,272,299 .4,871,842 |..... 4,865,648 | ..8,448,005 XXX
8399999. TOHAI = BOMAS. ettt R ....330,228,247 |....358,157,604 |....324,600,643 282,086,615 0. 722,662 | oo 0 | 722,662 | ......... (6,443)] ....... 325,272,299 4,871,842 |..... 4,865,648 | ..8,448,005 XXX
Common Stocks - Mutual Funds
41664R 44 0 |HARTFORD AARP BLD RETIRCLA........ .. | 09/20/2019. | DIVIDEND REINVESTMENT..........| ...... 786,695.716 | ....... 7,250,030 XXX | 7,708,286 ...1,003,476 |... [ P 1,003,476 ....(458,256) | ...... (458,256) | .....372,763 XXX
41664R 43 2 |HARTFORD AARP BLD RETIRCLC........ .. | 09/20/2019. | DIVIDEND REINVESTMENT.......... | ...... 252,098.051 | ....... 2,325,806 XXX | 2,476,207 | ..........2,043,541 | ... 325,783 |... R 325,783 ...(150,401) | ...... (150,401) | ..... 106,882 XXX
41664R 42 4 |HARTFORD AARP BLD RETIRCL I.......... .. | 09/20/2019. | DIVIDEND REINVESTMENT..........| ...... 265,067.573 | ....... 2,440,981 XXX | e 2,595,686 | ........... 2,130,307 | ...... 336,409 | ..o | e | e 336,409 ..(154,705) | ...... (154,705) | ..... 128,969 XXX
41664R 41 6 |HARTFORD AARP BLD RETIR CL R3...... .. | 09/20/2019. | DIVIDEND REINVESTMENT.......... | ...... 259,709.353 | ...... 2,396,832 XXX | 2,546,423 ..2,090,625 | ...... 330,191 IO 330,191 ..(149,592) | ...... (149,592) | ..... 125,603 XXX
41664R 39 0 |HARTFORD AARP BLD RETIR CL R4...... .. | 09/20/2019. | DIVIDEND REINVESTMENT..........| ...... 262,351.671 | ....... 2,419,197 XXX | 2,570,753 | .cooei2,111,453 | ... 331,994 [V 331,994 ...(151,556) | ...... (151,556) | ..... 127,308 XXX
41664R 38 2 |HARTFORD AARP BLD RETIR CL R5...... .. | 09/20/2019. | DIVIDEND REINVESTMENT.......... | ...... 264,469.148 | ....... 2,435,867 XXX | 2,590,080 | ...........2,125,283 | ...... 335,886 oo | 335,886 ...(154,213) | ...... (154,213) | ..... 128,912 XXX
41664R 37 4 |HARTFORD AARP BLD RETIRCLY........ .. | 09/20/2019. | DIVIDEND REINVESTMENT..........| ...... 586,593.003 | ....... 5,398,885 XXX | 5,797,727 | oo 4,711,525 | ... 798,112 N - 798,112 | ... ..(398,843) | ...... (398,843) | .....288,088 XXX
26200Q 10 5 [DREYFUS INDEX.....cioiiuriiererisrersnisnrnniane .. | 06/30/2019. | DIRECT WITH ISSUER.......cccoeviee | vrrinrnand 6,855.100 | .......... 352,298 XXX 352,298 | ..o | oo L | | i (U 352,298 (O XXX | IS
9299999. Total - COMMON StOCKS = MUUAI FUNGS. ..ot siiiins it ssss st sesens | enees 25,019,896 XXX | . 26,637,461 | ........ 21,544,781 |...3,461,850 | ..o | i [ 3,461,850 | ..o | i 26,637,461 .(1,617,565) | ...(1,617,565) | ..1,278,525 XXX XXX
9799997. Total - ComMMON SOCKS = Pt 4........cviviiiiiriiiieissiseissississiieiins aeisnsssssss s ses st ess st sssensassensenssssnes | eeoas 25,019,896 XXX ] . 26,637,461 | ......... 21,544,781 |...3,461,850 | ..o | i | o 3,461,850 |...ccoooven0 | e 26,637,461 .(1,617,565) | ...(1,617,565) | ..1,278,525 XXX XXX
9799999. TOtal = COMMON SHOCKS. ... vvreiereereeeess et b sttt | s 25,019,896 XXX | . 26,637,461 | ......... 21,544,781 |....3,461,850 el | [ 3,461,850 | ..o | s 26,637,461 .(1,617,565) | ...(1,617,565) | ..1,278,525 XXX XXX
9899999, Total - Preferred and Common StockS..........vvveriieeriniisnisisinns RTINS P 25,019,896 XXX ] . 26,637,461 | ......... 21,544,781 |....3,461,850 0 [0 [ 3,461,850 |....ocoveen0 | o 26,637,461 .(1,617,565) | ...(1,617,565) | ..1,278,525 XXX XXX
9999999. Total - Bonds, Preferred and Common Stocks.. et ....355,248,143 XXX ....351,238,104 | ....... 303,631,396 |....3,461,850 | ....... 722,662 | ..oovevene (V) 4,184,512 | ......... (6,443)] ....... 351,909,760 |........ (6,194) | ..3,254,276 |..... 3,248,082 | ..9,726,530 XXX XXX

(a) For all common stock bearing the NAIC market indicator "U" provide: the number of such issues: 7.
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign|  Current to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) | BJA.CV. | )/Accretion Items Exposure Entity end (b)

Purchased Options - Hedging Other - Call Options and Warrants

CMS IDX CALL @ 50BP 03/19/21....................... | VAGLB Hedge - Macro Hedge.............ccccccccrere. NA......... Eo CITIBANK,N.A..... E570DZWZ7FF32TWEFAT6... [03/13/2019]|03/19/2021 | ......covccccv.e 1,000,000,000 |0.50........ccomvoves | corervrererenennnenennns [ v 580,000 223,000 |... 223,000 |...... (357,000) 2
JP MORGAN
CMS IDX CALL @ 50BP 06/18/21....................... | VAGLB Hedge - Macro Hedge...........cccccccccocccees NA......... Eo CHASE BANK TH6GLXDRUGQFUS7RNE97. |05/15/2019|06/18/2021| ................. 1,000,000,000 |0.50........ccovveees | coverrvmrrreneernrnneees | corveee 740,000 [ ..o | e 313,000 |...| oo 313,000 |..... (427,000) 2
BANK OF
S&P IDX CALL @ 3160 01/17/20.........coovvverereres VAGLB Hedge - Macro Hedge............cccccccceeerecc. NA......... Eo AMERICA, NA B4TYDEB6GKMZO031MB27.. |08/29/2019(01/17/2020 | ................. ..148,837,000 | 3,160.00......... | woooovrvervmmrivirnrinns | worvinnnd 988,000 | .ooooeieieieieicaes | e 1,136,277 | ... | e 1,136,277 | ......148,277 2
BANK OF
S&P IDX CALL @ 3200 01/17/20 VAGLB Hedge - Macro Hedge................ccc...... NA......... E... AMERICA, NA B4TYDEB6GKMZO031MB27.. [09/12/2019]01/17/2020] ......oocccve ..148,837,000 | 3,200.00......... [ ccocvevcvcveiiccicinne 201,095,000 | i | ) 697,792 | .. [ v 697,792 |..... (397,208) 2
0089999999. Total-Purchased Options-Hedging Other-Call Options and Warrant 0]...3403,000 | oo 0. 2,370,069 |XX] ........ 2,370,069 |...(1,032,931) 0 0 0 0 XXX XXX

Purchased Options - Hedging Other - Put Options

9030

BARCLAYS BANK

S&P IDX PUT @ 1206.55 11/13/20..................... | VAGLB Hedge - GMWB Derivatives..................... NA......... Eo PLC G5GSEF7VJP5I70UKS573..... [11/16/2010(11/13/2020 | ................. ..297,674,000 | 1,206.55......... 229,862,110 | oo | e | 217,842 | .. | oo 217,842 | ... (803,978) 3
DEUTSCHE

S&P IDXPUT @ 1177.05 11/16/20...................... | VAGLB Hedge - GMWB Derivatives..................... N/A........ S BANK, AG TLTWFZYICNSX8D621K86..... [ 11/16/2010| 11/16/2020 | .......o0c00... .151,739,322 | 1,177.05........ ....15,030,030 99,996 | ... 99,996 | ... (374,348) 3
DEUTSCHE

S&P IDX PUT @ 1063.08 11/17/20..................... | VAGLB Hedge - GMWB Derivatives.................... NA......... Eo BANK, AG TLTWFZYICNSX8D621K86..... [ 11/17/2010 {11/17/2020 | ................. ..148,837,000 | 1,063.08......... ....12,402,600 61612 | .| oo 61,612 | o (243,978) 3
WELLS FARGO

S&P IDX PUT @ 1431.25 10/21/22..................... | VAGLB Hedge - Macro Hedge............cccccccccccccces NA......... Eo BANK KB1H1DSPRFMYMCUFXTO09. |10/19/2012{10/21/2022| ................. ..207,981,847 | 1,431.25......... 230,380,002 | ..o | e | e 1,931,548 | .| ...... 1,931,548 |...(1,993,226) 2
BANK OF

S&P IDX PUT @ 1426.25 10/21/22...................... | VAGLB Hedge - Macro Hedge...........cccccccccocccens NA......... Eo AMERICA, NA B4TYDEB6GKMZO031MB27.. [10/22/2012(10/21/2022| ................. ..208,710,970 | 1,426.25......... 230,400,002 | oo | e | e 1,915,388 |...| oo 1,915,388 |...(1,980,342) 2
DEUTSCHE

S&P IDX PUT @ 1410.77 10/21/22...................... | VAGLB Hedge - Macro Hedge..............cccccccreeve. NA...... Es BANK, AG TLTWFZYICNSX8D621K86..... [ 10/23/2012]10/21/2022 | ......covcscv.. ..211,001,780 | 1,410.77......... 230,749,999 | oo | e [ e 1,865,709 | ... | .o 1,865,709 |...(1,940,583) 2

S&P IDX PUT @ 1411.60 10/21/22..................... | VAGLB Hedge - Macro Hedge...........cccccccccocccecs NA......... Eo HSBC BANK USA  1IE8VN30JCEQV1H4RS804...... 10/25/2012(10/21/2022| ................ .210,875,238 | 1,411.60......... 229,899,861 | oo | e wer 1,868,357 | .| e 1,868,357 |...(1,942,704) 2

S&P IDX PUT @ 1409.50 10/21/22...................... | VAGLB Hedge - Macro Hedge..............cccccccoeevr. NA...... Es HSBC BANK USA  1IE8VN30JCEQV1H4R804...... 10/26/2012|10/21/2022 | .....vcvvescevee ..211,190,773 | 1,409.50......... 30,289,672 | oo | s | e 1,861,671 | ... | oo 1,861,671 |...(1,937,340) 2
BARCLAYS BANK

S&P IDX PUT @ 1425.10 10/21/22..................... | VAGLB Hedge - Macro Hedge...........ccccccccoocccens NA......... Eo PLC G5GSEF7VJP5I70OUKS573..... [11/01/2012(10/21/2022| ................. ..208,877,846 | 1,425.10......... 029,999,780 | oo | e | e 1,911,665 |...| ...... 1,911,665 |..(1,977,367) 2
JP MORGAN

S&P IDX PUT @ 1412.30 12/18/20...................... | VAGLB Hedge - Macro Hedge.............ccccccccreere. NA..... Eees CHASE BANK TH6GLXDRUGQFUS7RNEQ7. | 11/05/2012]|12/18/2020 | ......co0ccec... ..210,772,541 | 1,412.30......... ....28,440,000 380,724 | ... | oo 380,724 |...(1,124,306) 2
DEUTSCHE

S&P IDX PUT @ 1431.68 12/18/20..................... | VAGLB Hedge - Macro Hedge...........cccccccccocccecs NA......... Eo BANK, AG TLTWFZYICNSX8D621K86..... | 11/06/2012(12/18/2020 | ................. ..207,920,080 | 1,431.68......... 21,899,998 | oo | e | 400,117 | . | o 400,117 |...(1,169,973) 2
JP MORGAN

S&P IDX PUT @ 1381.80 12/18/20...................... | VAGLB Hedge - Macro Hedge.............ccccccccvrrre. NA......... Ees CHASE BANK 7H6GLXDRUGQFUS7RNEQ7. [ 11/09/2012|12/18/2020 | ......covcccc..e ..215,425,185 | 1,381.80......... ....28,580,000 351,416 | ... | oo 351,416 |...(1,054,466) 2
MORGAN

S&P IDX PUT @ 1370.00 11/18/22..................... | VAGLB Hedge - Macro Hedge...........cccccccccocccecns NA......... Eo STANLEY INTER  4PQUHN3JPFGFNF3BB653... |11/14/2012(11/18/2022| ................. ..217,278,206 | 1,370.00......... 230,799,704 | s | e 1,805,523 || e 1,805,523 |..(1,863,414) 2
WELLS FARGO

S&P IDX PUT @ 1350.00 12/18/20...................... | VAGLB Hedge - Macro Hedge.............ccccccccvere. N/A...... Es BANK KB1H1DSPRFMYMCUFXTO09. |11/15/2012]|12/18/2020 | ......co0c000cc ..220,499,247 | 1,350.00......... ....28,779,998 322,415 | .. 322,415 | ... (984,284) 2
GOLDMAN

S&P IDX PUT @ 1455.67 01/20/23 . | VAGLB Hedge - Macro Hedge.

. | SACHS INTL W22LROWP2IHZNBB6K528... | 01/08/2013|01/20/2023 | ... ..204,492,810 | 1,455.67 ....29,638,591 2,260,589 | ... 2,260,589 |...(2,130,649) 2

S&P IDX PUT @ 2500 - PREMIUM PAYABLE BARCLAYS BANK

12/18/20 VAGLB Hedge - Macro Hedge............cccccccccrrrene NA......... E PLC G5GSEF7VJP5I7OUKS573..... [06/13/2018|12/18/2020 | .....ccvvcceceee ..535,813,200 | 2,500.00......... [ woovvuvvvvvimsirsinsinns | sovsssmsssssssssssssiin | ceeeeeenenneneessenesens [ o (13,067,610) [ *. | ....(13,067,610) | (26,816,216) 2
S&P IDX PUT @ 2500 - PREMIUM PAYABLE JP MORGAN

12/18/20 VAGLB Hedge - Macro Hedge.............ccccooccecccc NA......... Eo CHASE BANK TH6GLXDRUGQFUS7RNE97. |06/14/2018 12/18/2020 | ................. ..803,719,800 | 2,500.00......... | weooemmvevmmmrevninnenns | covsssmsssssssssssssins | ceeeeeeeeeeeeeeseeeesees | oo (19,696,884) | ~. | .....(19,696,884) | (40,227,019) 2
S&P IDX PUT @ 2500 - PREMIUM PAYABLE JP MORGAN

12/18/20 VAGLB Hedge - Macro Hedge...........cccccccccuerecn. NA......... Eo CHASE BANK TH6GLXDRUGQFUS7RNE97. |06/15/2018|12/18/2020 ................. ..267,906,600 | 2,500.00......... e0eren(7,253,356) | A | .......(7,253,356) | (13,428,423) 2




1'9030

Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | ~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./A.C.V. ) [ Accretion Items Exposure Entity end (b)
S&P IDX PUT @ 2700 - PREMIUM PAYABLE JP MORGAN
06/20/25 VAGLB Hedge - Macro Hedge...........c.ccccccceceececc N/A......... | CHASE BANK 7TH6GLXDRUGQFUS57RNE9Y7. | 06/25/2018)| 06/20/2025] ................. ..110,139,380 | 2,700.00......... cenene(3,545,491) | A | ..o (3,545,491) | ...(5,624,252) 2
S&P IDX PUT @ 2700 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge............cccceseseeesere. N/A......... | HSBC BANK USA  1IE8VN30JCEQV1H4R804...... | 06/27/2018]| 06/20/2025] ................. ..220,278,760 | 2,700.00......... verene(6,534,815) | A | ... (6,534,815) | (11,206,723) 2
S&P IDX PUT @ 2800 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge...........ccccccccccceececc. N/A......... | HSBC BANK USA  1IEBVN30JCEQV1H4R804...... | 07/23/2018]| 06/20/2025] ................. ..106,269,618 | 2,800.00......... cenn(1,342,295) | A | (1,342,295) | ...(5,617,045) 2
S&P IDX PUT @ 2800 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge............cccceseseerseren. N/A......... S HSBC BANK USA  1IE8VN30JCEQV1H4R804...... | 07/24/2018]| 06/20/2025] ..........cocc... ..106,269,618 | 2,800.00......... coee(1A8T0TT) | A | (1,487,077) ] ...(5,627,921) 2
RTY IDX PUT @ 1670 - PREMIUM PAYABLE DEUTSCHE
06/20/25 VAGLB Hedge - Macro Hedge...........cccccccccececeecc N/A......... Eoe BANK, AG TLTWFZYICNSX8D621K86..... | 08/01/2018)| 06/20/2025] ................. ...91,402,380 [ 1,670.00......... | coovrrreeererecccereeees | covevvinrirvnnnereeniens [ ovsmmmmssssmnsessansens | ovenens 3,817,289 A | ....... 3,817,289 | ...(3,062,241) 2
MXEA IDX PUT @ 1990 - PREMIUM PAYABLE JP MORGAN
06/20/25 VAGLB Hedge - Macro Hedge............cccceseseersere. N/A......... S CHASE BANK 7H6GLXDRUGQFUS57RNE97. | 08/08/2018)| 06/20/2025] ................. 94,467,900 [ 1,990.00......... | coovvrrrvererveeeerrenes | revvvrverernnnrereeneens [ eemrmmmmmrssmnmemnmnnens | cerenens 4,791,942 |\ | ..o 4,791,942 |..(3,973,163) 2
MXEA IDX PUT @ 1990 - PREMIUM PAYABLE DEUTSCHE
06/20/25 VAGLB Hedge - Macro Hedge............ccccccceeuccceec. N/A......... E BANK, AG TLTWFZYICNSX8D621K86..... | 08/08/2018)| 06/20/2025] ................. 194,467,900 [ 1,990.00......... | cooorrreeeremrccccreeecs | covvvvirreveenreneeneens [ eovemsmsssssmssessansens | evenens 3,755,270 A | ....... 3,755,270 |...(4,051,042) 2
MORGAN
S&P IDX PUT @ 2800 06/16/28...........ccorermvernrnnene VAGLB Hedge - Macro Hedge............ccoceseseersesen. N/A......... S STANLEY INTER  4PQUHN3JPFGFNF3BB653... | 08/14/2018| 06/16/2028] ................. ..106,269,618 | 2,800.00......... 20018,956,700 [ eovvvevvevveerennnennns [ e | e 20,628,341 | ... | woooe 20,628,341 |...(2,473,822) 2
MORGAN
S&P IDX PUT @ 2900 06/20/25............ccocouwererunens VAGLB Hedge - Macro Hedge............ccccccceeccecee. N/A......... Ee STANLEY INTER  4PQUHN3JPFGFNF3BB653... | 08/27/2018| 06/20/2025] ................. ..102,697,530 | 2,900.00......... 215487481 | s | e | 16,637,265 | ... | ... 16,637,265 | ...(4,437,126) 2
S&P IDX PUT @ 2900 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge...............cccccocceccce NA......... Eo HSBC BANK USA  1IE8VN30JCEQV1H4R804......| 09/05/2018]| 06/20/2025] ................. ..102,697,530 | 2,900.00......... (274,587) | . | ..........(274,587)] ...(5,707,603) 2
MORGAN
S&P IDX PUT @ 2880 06/16/28............ccccoeeuerunene VAGLB Hedge - Macro Hedge............ccccccccececeee. N/A......... Ee STANLEY INTER  4PQUHN3JPFGFNF3BB653... | 09/12/2018]| 06/16/2028 ................. ..103,292,878 | 2,880.00......... 218,391,000 | eoooveeeevveiminiinnns | e | e 21,320,177 | .| cooe 21,320,177 |...(2,444 419) 2
RTY IDX PUT @ 1700 - PREMIUM PAYABLE JP MORGAN
09/15/23 VAGLB Hedge - Macro Hedge.............ccccccccceccccc NA......... Eo CHASE BANK 7TH6GLXDRUGQFUS57RNE97. |09/25/2018)| 09/15/2023] ................. ...89,574,332 | 1,700.00......... 5,831,308 [~ | ...... 5,831,308 |...(4,019,928) 2
S&P IDX PUT @ 2900 - PREMIUM PAYABLE CREDIT SUISSE
09/19/25 VAGLB Hedge - Macro Hedge............ccccccceececceec. N/A........ E FBINT E58DKGMJYYYJLN8C3868.... [09/27/2018| 09/19/2025] ................. .102,697,530 | 2,900.00......... | eoveeeereveeereveeerenes [ v | e | e 752,707 [ A | e 752,707 | ...(5,535,139) 2
S&P IDX PUT @ 2550 - PREMIUM PAYABLE JP MORGAN
12/18/20 VAGLB Hedge - Macro Hedge..............cccccccceccce NA......... E CHASE BANK 7TH6GLXDRUGQFUS57RNE97. [10/10/2018) 12/18/2020] ................. ..267,906,600 | 2,550.00......... <ernnr(4,908,885) | A | ....... (4,908,885) | (14,414,167) 2
S&P IDX PUT @ 2500 - PREMIUM PAYABLE DEUTSCHE
12/18/20 VAGLB Hedge - Macro Hedge...........cccccccceeceeeee. N/A......... E BANK, AG TLTWFZYICNSX8D621K86..... [ 10/11/2018]| 12/18/2020] ................. ..267,906,600 | 2,500.00......... <0ernne(6,926,288) | A | ... (6,926,288) | (13,419,189) 2
S&P IDX PUT @ 2800 - PREMIUM PAYABLE CREDIT SUISSE
09/19/25 VAGLB Hedge - Macro Hedge.............c.cccccceeecccc NA......... Eoe FBINT E58DKGMJYYYJLNBC3868.... [ 10/15/2018| 09/19/2025] ................. ..106,269,618 | 2,800.00......... cenen(1,157,636) | A | ... (1,157,636) | ...(5,524,275) 2
S&P IDX PUT @ 2700 - PREMIUM PAYABLE JP MORGAN
12/19/25 VAGLB Hedge - Macro Hedge...........cccocceeeeeeseren. N/A......... Eov CHASE BANK 7H6GLXDRUGQFUS7RNE97. [10/31/2018] 12/19/2025] ................ ..110,139,380 | 2,700.00......... ceeeen(1,524,TTB) | A | e (1,524,775) | ...(5,324,861) 2
S&P IDX PUT @ 2650 - PREMIUM PAYABLE
12/19/25 VAGLB Hedge - Macro Hedge. NAA......... E..... HSBC BANK USA _1IE8VN30JCEQV1H4R804...... | 11/26/2018 12/19/2025 ..113,116,120 | 2,650.00......... o(2570514) | M | ... (2,570,514) ...(5,376,983) 2
0099999999. Total-Purchased Options-Hedging Other-Put Options. ..465,947,529 0 0. 24498657 |XX| .....24,498,657 |(209,832514) 0 0 0 0 XXX XXX
0149999999. Total-Purchased Options-Hedging Other ..465,947,529 | ......3,403,000 0 26,868,726 |XX| ......26,868,726 |(210,865445) 0 0 0 0 XXX XXX
0369999999. Total-Purchased Options-Call Options and Warrants 0| ....3403,000 0. 2,370,069 |XX] ........ 2,370,069 |...(1,032,931) 0 0 0 0 XXX XXX
0379999999. Total-Purchased Options-Put Options ..465,947,529 0 0. 24,498,657 |XX| .....24,498,657 |(209,832,514) 0 0 0 0 XXX XXX
0429999999. Total-Purchased Options ..465,947,529 | ......3,403,000 0. 26,868,726 XX ......26,868,726 |(210,865,445) 0 0 0 0 XXX XXX

Written Options - Hedging Other - Put Options
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Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | ~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./A.C.V. ) [ Accretion Items Exposure Entity end (b)
BARCLAYS BANK
S&P IDX PUT @ 712.55 10/21/22.........ccccccvceene VAGLB Hedge - Macro Hedge...........c.ccccccceceececc N/A......... | PLC G5GSEF7VJP5I7T0UK5573..... [ 11/01/2012] 10/21/2022] ................. 417,755,692 | 712.55.....ccccce | e(19,119,860) [ eoovovcovveiccian | e | s (453,893)] ... .........(453,893)| .......408,712 2
SOCIETE
S&P IDX PUT @ 700.00 10/21/22.......ccccuvvrvrmnnnene VAGLB Hedge - Macro Hedge............cccceseseeesere. N/A......... | GENERALE O2RNEBIBXP4R0OTD8PU41.... [11/07/2012|10/21/2022] .......cccvvee. .416,743,600 | 700.00............ | ..(18,760,000) (263,075)] ... (263,075)] .......537,562 2
SOCIETE
S&P IDX PUT @ 700.00 10/21/22.........cccccccvecene VAGLB Hedge - Macro Hedge...........ccccccccccceececc. N/A......... | GENERALE O2RNE8IBXP4ROTD8PU41.... [11/08/2012| 10/21/2022] ................. .416,743,600 | 700.00............| ...(18,862,200) [ ......ccrcveccrevevcrers | corrermscrercsiscrcsiaes | s (263,075) | ... | ..........(263,075) | .......537,562 2
S&P IDX PUT @ 700.00 10/21/22.........cccccccvccene VAGLB Hedge - Macro Hedge............ccccccccecceeecc N/A......... Eoe CITIBANK, N.A..... E570DZWZ7FF32TWEFATS...|12/121/2012|10/21/2022] ................. .416,743,600 | 700.00............ | ..(17,788,400) [ ...oooocovvucriccrans | e | s (217918)] ... | ..eer....(217,918) | .......390,777 2
GOLDMAN
S&P IDX PUT @ 727.84 01/20/23..........cccccreeene VAGLB Hedge - Macro Hedge............ccccceeseersere. N/A......... | SACHS INTL W22LROWP2IHZNBB6K528... | 01/08/2013(01/20/2023 ......cvvvvveveee .408,985,620 | 727.84............| ..(17,708,687) (359,047)] ... (359,047)] ......439,299 2
S&P IDX PUT @ 1350 - PREMIUM PAYABLE JP MORGAN
06/20/25 VAGLB Hedge - Macro Hedge. .| CHASE BANK 7H6GLXDRUGQFUS57RNE97. | 06/25/2018| 06/20/2025] ... ..110,139,380 | 1,350.00 297,782 | A 1,297,782 | ....1,425,962 2
S&P IDX PUT @ 1350 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge..............cccccoeeccccee NA......... E HSBC BANK USA  1IE8VN30JCEQV1H4R804...... | 06/27/2018]| 06/20/2025] ................. ..220,278,760 | 1,350.00......... | weoovevvvevemrevvenennns [ i | o | e 2,366,352 | .| ....... 2,366,352 | ...2,834,704 2
S&P IDX PUT @ 1400 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge...........cccccccccececeeec N/A......... Eoe HSBC BANK USA  1IEBVN30JCEQV1H4R804...... | 07/23/2018]| 06/20/2025] ................. .106,269,618 | 1,400.00......... | cocoeeereveverereeerenns [ eerersrererecerereienens | eeerereeencnceeccnceeees | e 575,132 [ A ] .o 575,132 | ...1,428,574 2
S&P IDX PUT @ 1400 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge. .| HSBC BANK USA  1IE8VN30JCEQV1H4R804...... | 07/24/2018 | 06/20/2025 ... ..106,269,618 | 1,400.00 687,371 | A ..687,371 | ....1,437,006 2
RTY IDX PUT @ 835 - PREMIUM PAYABLE DEUTSCHE
06/20/25 VAGLB Hedge - Macro Hedge............ccccccceecccceec N/A......... E BANK, AG TLTWFZYICNSX8D621K86..... | 08/01/2018)| 06/20/2025] ................. ..91,402,380 [ 835.00........coc. | covvrereecrenececenieees | reveriinneriinrenennenns [ emssmmisissansisiinnens [ e (157,926) | . | ..........(157,926) | ....1,127,455 2
MXEA IDX PUT @ 995 - PREMIUM PAYABLE JP MORGAN
06/20/25 VAGLB Hedge - Macro Hedge..............cccccoccccccce NA......... E CHASE BANK TH6GLXDRUGQFUS57RNE97. | 08/08/2018)| 06/20/2025] ................. 94,467,900 [ 995.00............ | coovroreeererireeenieens | v [ mmrinminsinmiminnnins [ e (248439) | M. | ..........(248,439) | .......931,361 2
MXEA IDX PUT @ 995 - PREMIUM PAYABLE DEUTSCHE
06/20/25 VAGLB Hedge - Macro Hedge............ccccceeeeeceene. NA......... | BANK, AG TLTWFZYICNSX8D621K86..... | 08/08/2018)| 06/20/2025] ................. ....94,467,900 | 995.00............ 834,923 [A | ..o 834,923 | ...1,012,747 2
MORGAN
S&P IDX PUT @ 1400 06/16/28..........cccccoecercreeee VAGLB Hedge - Macro Hedge...............cccccocceecce NA......... E STANLEY INTER  4PQUHN3JPFGFNF3BB653... | 08/14/2018| 06/16/2028 ................. ..106,269,618 | 1,400.00.........] ..... (CRET ) R [, e (4,472,887) ] . | .o (4,472,887)] ....1,137,538 2
MORGAN
S&P IDX PUT @ 1450 06/20/25............ccoerernnene VAGLB Hedge - Macro Hedge............ccccccccececeeec. N/A........ E STANLEY INTER  4PQUHN3JPFGFNF3BB653... | 08/27/2018| 06/20/2025] ................. ..102,697,530 | 1,450.00.........] ..... (2,760,000) | .oovvvevrvvreernrrneenns | e ceeen(2,513672) | oo [ e (2,513,672)] ....1,253,188 2
S&P IDX PUT @ 1450 - PREMIUM PAYABLE
06/20/25 VAGLB Hedge - Macro Hedge.............cccccccceeecccc N/A......... E HSBC BANK USA  1IE8VN30JCEQV1H4R804...... | 09/05/2018]| 06/20/2025] ................. ..102,697,530 | 1,450.00......... | cooooveveveemrereinrenes [ v | e | 340,003 [~ ... 340,003 | ....1,467,566 2
MORGAN
S&P IDX PUT @ 1440 06/16/28............ccrcccccrene VAGLB Hedge - Macro Hedge............ccccceeeeeecere. N/A......... | STANLEY INTER  4PQUHN3JPFGFNF3BB653... | 09/12/2018]| 06/16/2028] ................. ..103,292,878 | 1,440.00.........] ..... (4,448,887) | ..ovvvvvvvrerrrrrnernns | v cernn(4,623594) | .| ..o (4,623,594)] ....1,153,923 2
RTY IDX PUT @ 850 - PREMIUM PAYABLE JP MORGAN
09/15/23 VAGLB Hedge - Macro Hedge..........ccccccccceceececc N/A......... Eoe CHASE BANK 7TH6GLXDRUGQFUS57RNE97. |09/25/2018)| 09/15/2023] ................. ....89,574,332 [ 850.00.........oo. | covvrrreeerenicrcenseees | reveviivriivinresiiniens [ ovrisinmnisinisisinnins [ o (568,574) | . | ..........(568,574) | ....1,024,799 2
S&P IDX PUT @ 1450 - PREMIUM PAYABLE CREDIT SUISSE
09/19/25 VAGLB Hedge - Macro Hedge...........cccocccceeeceenee. N/A......... E FBINT E58DKGMJYYYJLNBC3868.... [ 09/27/2018| 09/19/2025] ................. .102,697,530 | 1,450.00......... | covevverevevereveeerenns [ v | e | e 218,557 [ A | ..o 218,557 | ...1,489,691 2
S&P IDX PUT @ 1400 - PREMIUM PAYABLE CREDIT SUISSE
09/19/25 VAGLB Hedge - Macro Hedge............c.cccccceeccccc NA......... Eo FBINT E58DKGMJYYYJLN8C3868.... [ 10/15/2018| 09/19/2025] ................. ..106,269,618 | 1,400.00......... | .eocovvveveemrereimrenes [ oo | e | e 615,510 [ A | ........... 615,510 | ....1,465,527 2
S&P IDX PUT @ 1350 - PREMIUM PAYABLE JP MORGAN
12/19/25 VAGLB Hedge - Macro Hedge...........cccccceeeeeesesen. N/A......... | CHASE BANK 7H6GLXDRUGQFUS57RNE97. [10/31/2018] 12/19/2025] ..........ccvcce. .110,139,380 | 1,350.00......c.. | covvevererevererenerenes [ v | eeererreerennseeereenees | e 425264 A | .......... 425,264 | ....1,425,589 2
S&P IDX PUT @ 1325 - PREMIUM PAYABLE
12/19/25 VAGLB Hedge - Macro Hedge..........ccccccccccceececc. N/A......... Eoe HSBC BANK USA  1IE8VN30JCEQV1H4RS804...... | 11/26/2018] 12/19/2025] ................. ..113,116,120 | 1,325.00 693,686 |~ 693,686 | ...1,431,325 2
BANK OF
S&P IDX PUT @ 2400 01/17/20......cccuvvvererevernrnnnns VAGLB Hedge - Macro Hedge...........cccccceeeeeerenen. N/A........ | AMERICA, NA B4TYDEB6GKMZO031MB27.. | 08/29/2019] 01/17/2020] .........cccvcc.. ..148,837,000 | 2,400.00......... | eoererervrerineririnnns ....(1,011,500) (530,471)] ... (530471)] .......481,030 2
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Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | ~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier (a) or Central _Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B./A.C.V. ) [ Accretion Items Exposure Entity end (b)
BANK OF
S&P IDX PUT @ 2400 01/17/20 VAGLB Hedge - Macro Hedge. NAA......... E.... AMERICA, NA B4TYDEB6GKMZO031MB27.. | 09/12/2019] 01/17/2020 ..148,837,000 | 2.400.00......... ] oo | s (540,000) (530.471) (530471)] ..ooove 9,530 2
0519999999. Total-Written Options-Hedging Other-Put Options. (104,206,558)| .....(1,551,500) 0]....(7,148461)|XX] ....... (7,148461) | ..24,851,425 0 0 0 0 XXX XXX
0569999999. Total-Written Options-Hedging Other (104,206,558)| .....(1,551,500) 0]....(7,148461)|XX] ....... (7,148461) | ..24,851,425 0 0 0 0 XXX XXX
0799999999. Total-Written Options-Put Option (104,206,558)| .....(1,551,500) 0]....(7,148461)|XX] ....... (7,148461) | ..24,851,425 0 0 0 0 XXX XXX
0849999999. Total-Written Options (104,206,558 .....(1,551,500) 0]....(7,148461) )| ..24,851,425 0 0 0 0 XXX XXX
Swaps - Hedging Effective - Foreign Exchange
JPY
JP MORGAN 0.00%(USD
CSWP: ZERO JPY(USD) 10/31/19 Liability. N/A......... D CHASE BANK 7H6GLXDRUGQFUS57RNE97. [01/28/2009] 10/31/2019)] .......cccvvvcces ..222,269,574 0.00%) ...|....(84,703,785) 323,880 100/100........
usb
JP MORGAN 3.05%(EUR
CSWP: USD 3.05% (EUR 1.12%) 09/23/26..........| 980745F*9 - WOODWARD INC.........ccvvmvevvennens D PART 1| D......... CHASE BANK 7H6GLXDRUGQFUS57RNE97. |09/14/2016| 09/23/2026] ................. ......2,248,800 1.12%) 32,651 69,200 | ... LKV [N I 105,900 29,720 100/100........
usb
2.86%(EUR
CSWP: USD 2.86%(EUR 0.84%) 11/15/23..........| 92927KB*2 - WABCO HOLDINGS INC................ D PART 1| D......... CITIBANK, N.A..... E570DZWZ7FF32TWEFAT76...|09/27/2016] 11/15/2023] ................. ..2,793,239 [URCZS)] [N IS v 82,682 | i 73,750 | .| coorrreeeenid3,350 | oo [ v 132,375 28,378 100/100........
usb
JP MORGAN 3.00%(GBP|
CSWP: USD 3.00%(GBP 2.31%) 02/20/25..........| G1591#AU6 - BRITVIC PLC...........ccvcvererercrrrcncnes D PART 1| D......... CHASE BANK 7H6GLXDRUGQFUS57RNE97. [ 11/01/2016)| 02/20/2025] ................. ......2,448,000 PACHLY] [N IR — A (20,700) | ... (T4 )] [N I 82,600 28,436 100/100........
usb
4.00%(EUR
CSWP: USD 4.00%(EUR 1.84%) 12/07/27..........| BO550@AA9 - UMICORE SA.........cooooouuuisueuuenunecs D PART 1| D......... CITIBANK, N.A..... E570DZWZ7FF32TWEFATS...| 04/05/2017| 12/07/2027| .........ccoccc0. .....5,331,571 1.84%) 82,640 | ... (119,429) | oo [ 1rerrercc(198,669) | oo | v LTIV Y IR v 16,298 | oo [ 100/100.......
usb
3.56%(GBP|
CSWP: USD 3.56% (GBP 2.35%) 01/31/25..........| GB030*AJ9 - SENIOR PLC.......ccooovcvrmurerererercninens D PART 1| D......... CITIBANK, N.A..... E570DZWZ7FF32TWEFATS...|12/01/2017|01/31/2025] ..........coccc.. .....4,054,054 pRCL:T)] [FNY IS coereee 41,800 | e 350,250 | ... | corereereidB3,750 [ oo [ v 123,900 | covvevevrvrvernrrrenns [ revevivererinerenins v 48,852 | oo | 1001100.......
usb
CSWP: AMORT USD 4.24%(EUR 2.22%) L8749#AA0 - STADIUM FINANCE COMPANY JP MORGAN 4.24%(EUR
07/30/49 SARL D PART 1 ...| CHASE BANK 7H6GLXDRUGQFUS57RNE97. |03/26/2019]| 07/30/2049] ... 2.22%) 8,017 45,279 75,700 61,614 100/100........
usb
CSWP: AMORT USD 4.37%(EUR 2.37%) BHM1ZSFD2 - STADIUM FINANCE COMPANY JP MORGAN 4.37%(EUR
07/30/49 SARL D PART 1| D......... CHASE BANK 7H6GLXDRUGQFUS7RNE97. [ 03/26/2019| 07/30/2049) ................. .....4,510,800 2.37%) IO [P TUATCZDY [N [N ISR DO VI 123,228 | ..o | 100/100........
usb
CSWP: AMORT USD 4.49%(EUR 2.50%) BHM1ZSFEQ - STADIUM FINANCE COMPANY JP MORGAN 4.49%(EUR
07/30/49 SARL DPART1|D........ CHASE BANK 7H6GLXDRUGQFUS57RNE97. | 03/26/2019) 07/30/2049 .3,383,100 2.50%) (66,162) 92,421 100/100........
0879999999. Total-Swaps-Hedging Effective-Foreign Exchange. 0 [ 219499 | ......... 428,771 |XX| .....(84,504,332) 0 ... 785,225 0 0. 810,829 XXX XXX
0909999999. Total-Swaps-Hedging Effective 0 0f...... 219499 | ......... 428,771 XX .....(84,504,332) 0 ... 785,225 0 0. 810,829 XXX XXX
Swaps - Hedging Other - Interest Rate
MERRILL LYNCH
SWP: 3ML(5.66%) 06/08/21 OFFSET OFFSET. [ C......... INTL GGDZP1UYGUISTUHRDP48 |06/06/2006)| 06/08/2021] ................. ....66,000,000 [ BML(5.66%)... | -cevvvvvvvvvrrcerrrienes | vovevivvvivivnriniinnens ..(1,525,730) ] ......(4,354,994) [ ... | ....... (4,354,994) | ......361,381 | ..oooooveveeuvevirnnns [ omrrmmrmrinminninns [ s [ v 429,052 | cooovvvvveeereces [ T
MERRILL LYNCH
SWP: 3ML(5.63%) 06/16/21 OFFSET OFFSET. .| CAP SV GDWTXX03601TB7DW3U69. | 06/14/2006| 06/16/2021] ... ...46,500,000 | 3ML(5.63%)... ...(1,058,076)] ......(3,086,035) [ ... | ...... (3,086,035) 233,458 ...304,240
CREDIT SUISSE
SWP: ZERO 2.50%(3ML) 12/22/23...................... VAGLB Hedge - GMWB Derivatives..................... N/A......... A FBINT E58DKGMJYYYJLNBC3868.... | 12/18/2008] 12/22/2023] ................. ..135,000,000 | 2.50%(3ML)... | coccvvvvvcrervccccrncacs | v | v 423576 | ......6,904,104 | .| ...... 6,904,104 | ....8,035,020 001,388,293 | | B
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Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted c Unrealized | Total Foreign| Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index Premium Premium ¢} Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | / Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or | Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e |  Fair Value (Decrease) | BJA.CV. | )/Accretion Items Exposure Entity end (b)
CREDIT SUISSE
SWP: ZERO 4.37%(3ML) 10/27/34.........cooevveuree. VAGLB Hedge - GMWB Derivatives.................... N/A......... A FBINT E58DKGMJYYYJLNBC3868.... [ 10/23/2009 [ 10/27/2034 | ......ccccvvc. ....30,000,000 | 4.37%(3ML)... | ceveverrrererrrrrerrae e 848,784 | L. 20,480,072 | ... | ...... 20,480,072 | ....9,690,446 | ......cooveverererenes [ wovemmmmmmmmmnnennnnns | ermmsmmnmnsmmnnnens [ eveverens 582,590 | ...covverrenene K
CREDIT SUISSE
SWP: 3ML(3.75%) 03/26/20.......ccceessevvrerecrsssrnes VAGLB Hedge - GMWB Derivatives...........c.ccc.. N/A........ A FBINT E58DKGMJYYYJLN8C3868.... {03/24/2010|03/26/2020 | ......vccccvevee ..100,000,000 | 3ML(3.75%)... | cevevesrservevrersesss | sorssssrevrnesessssris | o ..(858,623) | .......... (821,284) | ... | overrrene(821,284) | 1 B01,965 | .oovvvvvevcvrrnnes [ covvevcssrinrnnnees | coveserennnesesss [ cveeeens 349,167 | ...oovvvrrrerne B
CREDIT SUISSE
SWP: ZERO 3.66%(3ML) 11/16/25........ccvvevveree. VAGLB Hedge - GMWB Derivatives..................... N/A......... A FBINT E58DKGMJYYYJLNBC3868.... [ 11/12/2010 [ 11/16/2025 | ......cccvvvv ..100,000,000 | 3.66% (3ML)... | weoeverererererermrenens B 1,652,182 | ...... 17,951,400 |...| ..o 17,951,400 | ....9,358,880 1,238,371 | K
SWP: 3ML(2.14%) 11/15/21 OFFSET OFFSET. [ A.......... CITIBANK, N.A..... E570DZWZ7FF32TWEFATS... [12/23/2011]|11/15/2021 | ..oovvvcvcsrres 21,055,000 | BML(2.14%)... [ covvvvvevesrsinevrnens | cevvessemrinreeneesns 21817 | e (76,225) [ o | v (76,225) | ...... (163,618) SSOOONL. 3 1 A RO | I
BARCLAYS BANK
SWP: 1.56%(3ML) 11/15/21 OFFSET OFFSET. | A........ PLC G5GSEF7VJP5I70UK5573..... [07/19/2012[11/15/2021 | ..covvvvvvvv +.....1,055,000 | 1.56%(3ML)... (52,678) (9,454) | ... (9,454)| ......191,512 coreeene DTAOT | i T
SWP: 1.55%(3ML) 07/27/22....cvvvevesrseeererecssesrines VAGLB Hedge - GMWB Derivatives...........c.cccc.. N/A......... L — CITIBANK, N.A..... E570DZWZ7FF32TWEFATS... [07/25/2012|07/27/2022 | .....cvcvcvvree ..250,000,000 | 1.55%(3ML)... [ vevvvevverrevveeneee ..(1,943535) | .......... (118,065) | ... | ..........(118,065) | ....8,622,888 12,100,840 | cooovvviienn [
BARCLAYS BANK
SWP: 3ML(1.68%) 10/02/22.........ccovvevveveenrerernrenens VAGLB Hedge - GMWB Derivatives................... N/A......... A G5GSEF7VJP5I70UK5573..... [09/28/2012(10/02/2022| ... ..250,000,000 | 3ML(1.68%)... | «erererererererermrenens B 1,726,057 | ......... (917,785) | ... | vverrernnn(917,785) | ...(8,915,780) 12,168,027 | ..ooovvverirnnens K
DEUTSCHE
SWP: 3ML(2.30%) 02/26/24........cooeesercverecrrrsries VAGLB Hedge - GMWB Derivatives...........c.ccc.. N/A........ L — BANK, AG TLTWFZYICNSX8D621K86..... |02/24/2014]|02/26/2024 | ........cc00... ..250,000,000 | 3ML(2.30%)... | ccveresrrmvrmmrrrsirss | corrmernnenesssssnins 519,704 | .......(8,399,840) | ... | .......(8,399,840) | (11,736,243) 102,625,285 | cooovvviiinn Biiernnnes
DEUTSCHE
SWP: 2.60% (3ML) 02/26/24..........coooeeveveerrerernrenens VAGLB Hedge - GMWB Derivatives.................... N/A......... A BANK, AG TLTWFZYICNSX8D621K86..... | 02/24/2014 |02/26/2024 | .........ccovc... ..165,000,000 | 2.60%(3ML)... 28,245 | ... 7,653,863 | ... | oo 7,653,863 | ....7,466,189 1,732,688 | e K
DEUTSCHE
SWP: 3ML(2.30%) 02/27/24.......ccovecrevvrerecrresries VAGLB Hedge - GMWB Derivatives...........c.ccc.. N/A......... - BANK, AG TLTWFZYICNSX8D621K86..... |02/25/2014|02/27/2024 | .......ccc000 ..250,000,000 | 3ML(2.30%)... | ccecresrrmvrrrrrrssrss | covsrmernrssesssssnnes +516,008 | .......(8,405,500) | ... | .......(8,405,500) | (11,752,048) 2,626,101 3
DEUTSCHE
SWP: 2.60%(3ML) 02/27/24... .| VAGLB Hedge - GMWB Derivatives... . [N/A......... BANK, AG TLTWFZYICNSX8D621K86..... | 02/25/2014|02/27/2024 ..150,000,000 | 2.60%(3ML)... 27,895 ,962,630 6,962,630 | ....6,797,006 1,575,660
SWP: 3ML(2.81%) 04/11/24 OFFSET OFFSET. .| CME........cceeeen. LCZTXYGSLJUHFXXNXD8S... |04/09/2014 | 04/11/2024| ... 130,000,000 | BML(2.81%)... | cevvveevevereeeeessans | ovveveneneeessssnnnens | mnnvennd (46,693) | .......(1,704,734) 1,704,734) [ ...(1,381,134) | cocvcvvevevrrcressin [ eovverneeeesesssnens [ cevessserierennns | covveene 319,407
SWP: 3ML(2.81%) 04/11/24 OFFSET OFFSET. | C......... CME.......ccconwnn. LCZTXYGSLJUHFXXNXD8S... [04/09/2014|04/11/2024 | .......ccc00.. +....2,000,000 | 3ML(2.81%)... (3,113) | oo (113,649) | ... | oo (113,649) (92,076) crrereen 1,204 | s L I
SWP: 3ML(2.81%) 04/11/24 OFFSET OFFSET. | C.......... CME......ccccocconenee.  LCZTXYGSLJUHFXXNXDSS... | 04/09/2014 |04/11/2024 | ...........c.cc.. +..9,000,000 | 3ML(2.81%)... | coorereverererererinnns B (14,008) | ......... (511,420) | ... | cecveerene(611,420) | ... (414,340) wrerrnn:95,822 | v | I
SWP: 3ML(2.69%) 04/11/24 OFFSET OFFSET. | C......... CME.......ccconunn. LCZTXYGSLJUHFXXNXD8S... [05/07/2014|04/11/2024 | ......ccoc00... 124,000,000 | BML(2.89%)... | ccovveevevereeeressars | oveveenmevessssinnnene | ovvvennd (15,574) | .......(1,236,575) ...(1,236,575) | ...(1,121,114) 255,525 1
SWP: 3ML(2.69%) 04/11/24 OFFSET OFFSET. | Cucevvveee CME.....ccccooonrrnen LCZTXYGSLJUHFXXNXD8S... [05/07/2014|04/11/2024 | .....cccoeveree ......1,000,000 | 3ML(2.69%)... (649) (51,524) | ... | eovvrreee (51,524) | ........(46,713) creernnn 10,847 | s L I
SWP: 2.57%(3ML) 04/11/24 OFFSET OFFSET. | C......... CME.......ccccornnen. LCZTXYGSLJUHFXXNXD8S... [05/15/2014|04/11/2024 | ......ccvecec... ....25,000,000 | 2.57%(3ML)... (5,527) | cvveee 1,168,212 | ... | oo 1,168,212 [ .. 1,184,011 | oo [ eovvereneeesessnnnns [ ceveesseniernnens | covveene 266,172 | ..ooovvvrvreee | I
SWP: 2.57%(3ML) 04/11/24 OFFSET OFFSET. | Cuvuvvveee CME.....ccccooorrnen LCZTXYGSLJUHFXXNXD8S... [05/15/2014|04/11/2024 | .....cccceveree ....1,000,000 | 2.57%(3ML)... (V7)) - 46,728 crernnnenn 46,728 | 47,360 creernnn 10,847 | s L I
SWP: 2.60%(3ML) 04/11/24 OFFSET OFFSET. | C.......... | CME... . LCZTXYGSLJUHFXXNXD8S... |06/02/2014|04/11/2024 | ... ....29,000,000 | 2.60%(3ML)... (VA1) I— 1,391,423 | .. | e 1,391,423 | ....1,368,840
SWP: 2.60%(3ML) 04/11/24 OFFSET OFFSET. CM LCZ7XYGSLJUHFXXNXD88... | 06/02/2014|04/11/2024 ,000,000 | 2.60%(3ML)... (15) 95,960 95,960 .94,403
SWP: 2.60%(3ML) 04/11/24 OFFSET OFFSET. .| CME... . LCZTXYGSLJUHFXXNXD8S... |06/02/2014|04/11/2024 ... ,000,000 | 2.60%(3ML)... () [— 431,821 | oo | e 431,821 | .....424,813
SWP: 2.02%(3ML) 06/08/21 OFFSET OFFSET. | C.......... CME......ccccoooconenee.  LCZTXYGSLJUHFXXNXD8S... | 12/20/2016 | 06/08/2021 | ................. ....66,000,000 | 2.02%(3ML)... | ccocrererercrrerrerre ..(276,070) | .ccecveee. 369,088 | ... | coverens 369,088 | ... 1,317,404 | oo | o | ceveeeenseseensneees | v 429,052 | .cooovvvevennnens T
SWP: 2.01%(3ML) 06/16/21 OFFSET OFFSET. | C......... CME.......ccccornen. LCZTXYGSLJUHFXXNXD8S... 12/20/2016|06/16/2021 | .....ccccececvee 146,500,000 | 2.01%(BML)... | coovvevereveersesrers | ovvvvenneressssnneens [ wovenes .(204,399) | ... 257,190 | oo | covvenne 257,190 [ 11000 940,406 | cooovvvccvvererrces | covvenrrernnseesies | cevervneresssinnes | oo 304,240 | ... | I
SWP: 3ML(2.09%) 05/17/24........ccoooooveveeireririrenens VAGLB Hedge - GMWB Derivatives..................... N/A......... A CME......ccccooconenee. LCZTXYGSLJUHFXXNXDSS... | 05/15/2017 |05/17/2024 | ........cccovcc0. ....38,000,000 | 3ML(2.09%)... | ccccrererererresrerrene ....131,653 | ......... (998,576) | ... | cverrerere(998,576) | ...(1,940,486) | ..oovoveveveverereres [ wovevvmmnvvennnennnnns [ wovmemmmmmmsmmnnnnns [ cerverens 408,958 | .ooocovirrnrnns S
SWP: 2.53%(3ML) 05/17/37 ...ovvcevesrreeerreeressernee VAGLB Hedge - GMWB Derivatives..........c..ccc.. N/A......... L — CME......cccconrrnen. LCZTXYGSLJUHFXXNXD8S... [05/15/2017|05/17/2037 | ...cvvvcvcseree 29,000,000 | 2.53%(BML)... | .ovevvrvvessserevrnens [ ceveesssmnierernnesss | weveeeseens (1,987) | e 1,189,553 | ... | oo 1,189,553 [ ....1,620,800 | ouvvvevevrreressis [ wovvermrneesssmnnnns [ ceveessssnierenens | covveenes 189,006 | ..vovvvccccnnes [
SWP: 2.56%(3ML) 05/17/47......coooooevevveirevevirerinens VAGLB Hedge - GMWB Derivatives..................... N/A......... A CME......cccooornee. LCZTXYGSLJUHFXXNXD8S... [05/15/2017|05/17/2047 | ....vvvcvcsrres ....19,000,000 | 2.56%(3ML)... 935 | .....3,647,115 | ... | 3,647,115 | ... 4,808,886 | ..ovcvvvcreiererrees | corverrrernnneesiin | weverveesessssnnes | e 499,510 | .oovvvvveeernens K
SWP: 2.45%(3ML) 05/17/32...cvvcvvcccvrevereeeeerscrnee VAGLB Hedge - GMWB Derivatives.............cccc.. N/A......... L — CME.......ccccornnen. LCZTXYGSLJUHFXXNXD8S... [05/15/2017|05/17/2032 | ...cvvvcvceeree 47,000,000 | 245%(3ML)... | coovvevvevereeevesrirs | ovvveenneeesssinneens | nvvvennd (37,697) | ...... 4523569 | ... | .o 4,523,569 | ...6,441,870 835,436 3
SWP: 2.55%(3ML) 05/17/42.. .| VAGLB Hedge - GMWB Derivatives... . | CME... . LCZ7XYGSLJUHFXXNXD8S... | 05/15/2017 | 05/17/2042| ... ....11,000,000 | 2.55%(3ML)... (325) | .. X 1,789,424 | ...2,395,833 3.
SWP: 3ML(1.92%) 05/17/22.. VAGLB Hedge - GMWB Derivative CM LCZ7XYGSLJUHFXXNXD88... | 05/15/2017|05/17/2022 52,000,000 | 3ML(1.92%).. 247,237 (468,968) ..(468,968) | ...(1,570,164) 3
SWP: 2.96%(3ML) 04/24/28.. ..| VAGLB Hedge - GMWB Derivatives... . |LCH.... . WAMBYERMS7OXFZUQY219 | 04/20/2018]04/24/2028 | ... ......1,000,000 | 2.96%(3ML)... 2,819 115,151 ..115,151 92,097 e 14,640 3...
0919999999. Total-Swaps-Hedging Other-Interest Rate 0 0 [ 101,714 | .....c 43,702,676 |XX| .....43,702,676 |..32,761,753 0 0 0 |...21,992,860
Swaps - Hedging Other - Other
MORGAN GMWB
SWP: GMWB (0.23%) 06/30/57....cvvvvvesrsvvveerrres VAGLB Hedge - GMWB Derivatives...........c.ccc.. N/A.....c.. Enorere STANLEY INTER  4PQUHN3JPFGFNF3BB653... [06/18/2007|06/30/2057 | .......ccc00c.. 1,928,450,776 (U373 [N IR B .(3,482,291) | ....... 36,224,000 | ... | ...... 36,224,000 |...(5,425,793) 159,262,882 | ..ovvvvvrcnes [
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Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE DB - PART A - SECTION 1

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

1 2 3 4 5 6 7 8 9 10 1" 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Year(s) | Current Year
Initial Cost of | Initial Cost of Adjustment Hedge
Type(s) Strike Price, | Undiscounted | Undiscounted C Unrealized | Total Foreign| ~ Current | to Carrying Credit | Effectiveness
Schedule|  of Date of Rate of Index | ~ Premium Premium 0 Valuation Exchange Year's Value of Quality of | at Inception
Description of ltem(s) Hedged, Used for Income | /Exhibit | Risk(s) Exchange, Counterparty Trade | Maturity or| Number of| ~ Notional Received (Received) (Received) | Current Year | Book/Adjusted | d Increase Changein | (Amortization| Hedged Potential | Reference| and at Year-
Description Generation or Replicated Identifier | (a) or Central_Clearinghouse Date Expiration | Contracts Amount (Paid) Paid Paid Income Carrying Value | e Fair Value (Decrease) B.J/A.C.V. | )/Accretion Items Exposure Entity end (b)
SWP: DIVIDEND SWAP 01/06/20...........ccceruvererene VAGLB Hedge - GMWB Derivatives................... N/A......... Eov BNP PARIBAS SA ROMUWSFPUSMPRO8BK5P83 |02/22/2012|01/06/2020] ................. .....4,135,000 |0.00%(0.00%) werne(1,681,689) ] ... | .......(1,681,689) | ..... (193,406) woeree 10,713 | B
JP MORGAN
SWP: DIVIDEND SWAP 01/03/20..........cccrcccrers VAGLB Hedge - Macro Hedge............ccccccccececeeec N/A......... Eoe CHASE BANK 7H6GLXDRUGQFUS57RNE97. [02/19/2013|01/03/2020] ................. .....4,690,000 [0.00%(0.00%) cenen(1,129,987) ] ... [ -......(1,129,987) | ...... (181,363) cooreeen 11,964 | 2o
MORGAN
SWP: DIVIDEND SWAP 01/06/21 VAGLB Hedge - Macro Hedge. NA......... E..... STANLEY INTER _4PQUHN3JPFGFNF3BB653... | 02/22/2013] 01/06/2021 ....4,795,000 ]0.00%(0.00%) ......(1,046,5626) ] ... | .......(1,046,526) | .......(36,735) 27,032 2
0959999999. Total-Swaps-Hedging Other-Other. 0 0]...(3,482291)] ..... 32,365,798 [XX] .....32,365,798 | ..(5,837,297) 0 0 0 |...59,312,590 XXX XXX
0969999999. Total-Swaps-Hedging Other. 0 0[...(3,380577)] ..... 76,068474 1XX| .....76,068,474 | ..26,924 456 0 0 0 |...81,305,450 XXX XXX
Swaps - Replications - Interest Rate
I TZOOF DT U DUND T TT TN TENE O T TYATE
SWP: 2.13%(3ML) 06/10/29......ccccovvveveevrererererenene gY!éJPWN UL Lo AT B CME LCZ7XYGSLJUHFXXNXD8S... | 06/06/2019| 06/10/2029)] ................. ....50,000,000 [ 2.13%(3ML)... | cevvvvrrrrrrrverrereeres | wevevrmeremnmenennnenens | cvvvrreend (47,001) PETICK T [T SR [T DRI S, VEET T [P S
SWP: 2.13%(3ML) 06/10/29 SWAP B CME LCZ7XYGSLJUHFXXNXD88... | 06/06/2019] 06/10/2029 ....50,000,000 f 2.13%(3ML)... | oo | i | e (46,539) N 2568778 | .o | e i i | e 778,676
0979999999 Total-Swaps-Replications-Interest Rate 0 0. (93,540) 0 [XX] ....... 5,123,941 0 0 ......1,557,351 XXX XXX
1029999999. Total-Swaps-Replications 0 0 ..(93,540) 0 [XX] .......5,123,941 0 0 ......1,557,351 XXX XXX
1159999999. Total-Swaps-Interest Rate. 0 0 8175 | ... 43.702,676 |XX| .....48,826,617 | ..32,761,753 0 ...23550,211 XXX XXX
1179999999. Total-Swaps-Foreign Exchange 0 0. 219499 | ......... 428,771 |XX| .....(84,504,332) 0 ... 785225 | o O O 810,829 XXX XXX
1199999999. Total-Swaps-Other. 0 0]...(3,482291)] ..... 32,365,798 [XX] .....32,365.798 | ..(5,837,297) 0 ....59,312,590 XXX XXX
1209999999. Total-Swaps 0 0]...(3,254618)] ..... 76,497,246 |XX| .......(3,311917)] .26,924.456 | ....... 785,225 ....83,673,630 XXX XXX
1399999999. Total-Hedging Effective 0 0. 219499 | ... 428,771 |XX| .....(84,504,332) (] 785225 | . O O 810,829 XXX XXX
1409999999. Total-Hedging Other. 361,740,971 | .....1,851,500 |...(3,380577)] ...... 95,788,740 |XX] .....95.788,740 |(159,089,563) 0 ....81,305,450 XXX XXX
1419999999. Total-Replication 0 0 ..(93,540) 0 [XX] ....... 5,123,941 0 0 ......1,557,351 XXX XXX
1449999999. TOTAL.... ..361,740971 | .....1,851,500 |...(3,254618)] ...... 96,217,511 |XX] ......16,408,348 |(159,089,563)] ....... 785,225 ....83,673,630 XXX XXX

Code Description of Hedged Risk(s)

A INTEREST

B CREDIT

c DURATION

D CURRENCY

E EQUITY INDEX

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 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
2 (cont) surplus. For the nine months ended September 30, 2019, the hedge has been effective at achieving the enterprise economic objective.

3 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

3 (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 RESOLUT'ON LIFE AND ANNU'TY |NSURANCE 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
TUZ9......| woeeee 163 | ...326,000 |US 2YR NOTE DEC 19........... Derivatives N/A......... A 12/31/2019| CBT....ccvvvvverirnes 549300EX04Q2QBFQTQ27 |08/28/2019 .....108.0391 | ..... 107.7500 | ...ovvvenee (5,094) | oo [ rverierineeienins | ceveerenienineens | ceeveesiessenens | o (94,235) | ..ocvvvne (94,235) | ........ 104,320 | oo 2 | s 2,000
VAGLB Hedge - GMWB
USZ9..... | .ot 670 | ...670,000 | US LONG BOND DEC 19....... Derivatives N/A......... A 12/19/2019[ CBT....ccoovvvrcrirnes 549300EX04Q2QBFQTQ27 |08/28/2019 .....165.7275 | ..... 162.3125 | ......... (20,938) | ..vvvveerrerrereeries | veveereinenieninees | eeerenieneneene | s ..(2,288,070) | ...... (2,288,070) | ..... 2,010,000 | cooverirrirnnns 2 | s 1,000
VAGLB Hedge - GMWB
WNZ9.... | ... 378 | ...378,000 | US ULTRA T-BOND DEC 19.. | Derivatives N/A......... A, 12/19/2019| CBT....cvvvvvrcrirens 549300EX04Q2QBFQTQ27 |08/28/2019] .....197.8750 | ..... 191.9063 23,625 | .o | e | | s ..(2,256,188) | ...... (2,256,188) | ..... 1,814,400 | ..o 2 | s 1,000
12829999999. Total-Long Futures-Hedging Other..........c.cooiiiiies o OO OO OO OO OO YOO PP O P OO P PPP PP PPYO PO RYOPSROPSYROPSYRRPSORPOTTRl [FPPRPPPRIOR (2,400) | ....... 0 0 0 0..(4,638492)] ... (4,638,492)| ... 3,928,720 XXX XXX
1329999999. Total-Long Futures . SO PPN OO OO OO OO OO OO PP PO UO PO PPOS PP YO PPPOPPTOPPPOPPRTOPOR) IFPPSPPPRTO (2,408) | ....... 0 0 0 0]...(4,63849)] ... (4,638,492)] ..... 3,928,720 XXX XXX
Short Futures
Hedging Other
VAGLB Hedge - GMWB
ESZ9....[ ... 795 | ... 39,750 | 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 | ....... (584,325) | ..vvvverererinernes | vereeriineeneniiees | eerrienieninnnnns | e | e 916,238 | .......... 916,238 | ..... 5,008,500 2 50
ESZ9...... ... 2,400 | ...120,000 | S&P500 EMINI DEC 19.......... VAGLB Hedge - Macro Hedge | N/A......... S 12/20/2019{ CME GROUP INC. LCZ7XYGSLJUHFXXNXD88/09/17/2019|..3,009.3122 |..2,978.5000 | ........ 240,000 | ..oocvorrirrireerrnins | e | e | e | e 3,697,463 | ....... 3,697,463 |....15,120,000 1 50
EMINI MSCI EAFE INDEX VAGLB Hedge - GMWB
MFSZ9... | ....... 494 | ... 24,700 |DEC 19 Derivatives N/A......... .[12/20/2019| CME GROUP INC. LCZ7XYGSLJUHFXXNXD88 09/17/2019|..1,908.7000 |..1,898.4000 | ....... (163,020) | ...oooovvverirciriins | e | s [ s | s 254,410 ..254,410 | ..... 2,223,000 2 50
VAGLB Hedge - GMWB
NQZ9..... | ....... 168 | ....... 3,360 | NASDAQ 100 E-MINI DEC 19 | Derivatives N/A......... S 12/20/2019{ CME GROUP INC. LCZ7XYGSLJUHFXXNXD88/09/17/2019|..7,880.5964 |..7,770.5000 (232,880) | ..vvvvvrecernenrnernes | verreriineereninees | eereenieninenes | e | e 369,924 | .......... 369,924 | ..... 1,276,800 2 20
VAGLB Hedge - GMWB
TYZ9......| ... 675 | ...675,000 | US 10YR NOTE DEC 19......... Derivatives N/A......... A 12/19/2019[ CBT....cvvvvrrcrirnes 549300EX04Q2QBFQTQ27 |08/28/2019 .....131.7900 |..... 130.3125 52,734 | oo | eeverinnineniiennn | v | e | e 997,286 | .......... 997,286 | ....... 877,500 | ...vverrrrrinee 2 | s 1,000
US ULTRA 10YR NOTE DEC | VAGLB Hedge - GMWB
UXYZ9... | ....... 138 | ...138,000 |19 Derivatives N/A......... A, 12/19/2019| CBT....ovvvvvrcriens 549300EX04Q2QBFQTQ27 |08/28/2019 .....145.1406 | ..... 1424063 | ............ 4313 | s [ | [ | 377,344 | ....377,344 | ....... 241,500 | ..o 2 | s 1,000
13429999999. Total-Short Futures-Hedging Other........ccoiiiiiis v ensssesnsnenes ettt ettt ettt it bt et d bt h b ettt et et bk n At et et ek ekt e stttk et ettt an et etenasebenensetenenenerennnnes | creiend (682,978)] ....... 0 0 0 0]... 6,612,664 ....24,747,300 XXX XXX
1389999999. Total-Short Futures, s e . . . (682,978) | ....... 0 0 0 0] ...6,612,664 ....24,747,300 XXX XXX
1409999999. Total-Hedging Other.. SR OO PP PP PP PP PO PO PR PP P PPPPOPOTO ettt ettt ettt a bttt et h b et R et et e R bkt At et et ek ek bRt et b ekttt b st etenasebenensetenenenerensnnes | creiend (685,384) | ....... 0 0 0 0]... 1,974,172 ....28,676,020 XXX XXX
1449999999. TOTAL . O OO OO OO OO OSSOSO ISP (685,384) | ....... 0 0 0 0]... 1,974,172 ....28,676,020 XXX XXX




Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE 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 5,100,000 | ..... 10,270,000 | ....15,370,000
GOLDMAN SACHS & COLLC ...10,563,348 | ....... 2,341,177 |...12,904,525
TOAI INEE CASH DBPOSIES..........ieeoieiisiestissiiiie stk e0k 444 theheEfoehEoe0EeLEf oL L E L e0E oL E L oL E oL L L0t oL oL E L L 0L 0L E 0L L E L oL o0 e0E e LhE ek 0L ee0E o0k 4 ohLkbeELE oL b 0L Ee0EeLE L0kttt ....15,663,348 | ..... 12,611,177 |....28,274,525
(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 RESOLUT'ON LIFE AND ANNU'TY |NSURANCE 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.... [ oo [ oo | XXX 28274525 | .. [... 28,274,525 (685,384) . 28,676,020 28,676,020
NAIC 1 Desi
BARCLAYS BANK PLC.......cooitiiiiuiiiieissieseisssiess st G5GSEF7VJP5I70UK5573... (14,439,288) .(14,439,288) | ...... 0 [ 2,219,495 | ..o 0
BANK OF AMERICA, NA ...ttt BATYDEB6GKMZ0031MB27 ) ..(1,060,941) | ...... 0 | e | s 0
BNP PARIBAS SA.......ooiiiiiiniierieineee e . ROMUWSFPUBMPRO8K5P8Y (1, 681 689) ............ ..(1,681,689)| .... 10,713 | e 0
CITIBANK, N.A . E570DZWZT7FF32TWEFAT76 Y. ..647,000 |.. ) 730,100 (610,876) 2,303,836
CREDIT SUISSE FB INT ...ttt E58DKGMJYYYJLN8C3868. 46,922,349 | .. ) 46,922,349 | .....cooverviinee (1,978,920) 3,558,420
DEUTSCHE BANK;, AG......coiiiriniiireieneissie e TLTWFZYICNSX8D621K86.. .25,451,408 23 889 554) 25,451,408 | ....cccovvernee. (23,889,554) | ....vvvvrrirrann 1,561,854 | ......... 8,559,735
GOLDMAN SACHS INTL. ..ot enienees W22LROWP2IHZNBB6K528 (359,047) 2,260,589 (359,047)| ..... 1,901,542 | ..o
HSBC BANK USA.......oiiiiieiiriese e 1IE8VN30JCEQV1H4R804... . 12,209,287) 0 8,392,571 (12,209,287) | ...... (0 R
JP MORGAN CHASE BANK TH6GLXDRUGQFU57RNE97 .13 536,335 38,897,091) .0 (71,384,349) | . (38,913,370) | ...... 0. 671,263
MERRILL LYNCH CAP SV.....covirieiirirernrneeeerseiesiennes GDWTXX03601TB7DW3U69 (3,086,032) LU SRR ..(3,086,033) | ...... 0 | 304,239
MERRILL LYNCH INTL. ..ot GGDZP1UYGUI9STUHRDP4g Y (4,354,994) . 0 | oo .(4,354,994) | ...... 0. 429,052
MORGAN STANLEY INTER.......covteriiinreneirenerseeesieennes . 4PQUHN3JPFGFNF3BB653. ..96,615,306 | ...cooovveernend (12,656,678) 24,724,628 | .....ccovvvnen 96,615,306 | ....ccocvrernee. (12,656,678) | .....vvoverrnenn 24,724,628 | ... 59,289,914
SOCIETE GENERALE..........ocouiiiiiisicssi s O2RNEB8IBXP4R0OTD8PU41.. (526,151) 0 [ (526,151)| ...... 0
WELLS FARGO BANK... s KB1H1DSPRFMYMCUFXTO9] Y....ovvvvcvvee | Yoo [ v 2,086,000 | .oooveeeenn.. 2,253,963 | ... . 167,963 . 2,253,963 167,963 .
0299999999. Total NAIC 1 De5|gnat|on ............................................... (115,671,308) | ..... 28,471,351 LT 11,446 | (115,766,828) | ...ovvvvrernnnnn 28,475,211 | v 77,346,667 | ...
0899999999. Aggregate Sum of Central Clearinghouse XXX XXX ] XXX e 16,220,445 | il 15,025,235 | e (5,085,446) | ..o (U I 20,149,176 ...(5,085,446) | ...ovovovirncenininie0 | 6,326,963 | ....
0999999999, GrOSS TOMAIS. ...v.rveesersrtesesaseerssseseesesssseses sttt en e fee e e b e b ..(120,756,754) | ..... 56,745,876 ...137,260,622 (121,537,658) | .... .112,349,650
1. OFfSEE PEI SSAP INO. B4ttt ses sttt ees e ee s e e et eesee | faefeeseeseesesaeseseE et eesee et et se st e et sen e s v [
2. Net after right of OffSet PEI SSAP NOD. B4...... ..ottt skt oessees et s bbbt 245248790 | ..o (120,756,754)
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Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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

Collateral Pledged by Reporting Entity

BARCLAYS BANK PLC s G5GSEFTVJPSITOUKSST3..... | TIEASUMNY.....cvveereerreinsreeeiieesieesenisesssesans 912810  RD 2 | TREASURY BOND......coiiiuuiiriireeieiseitestsessse st 13,126,306 | ...vvonrrnrennns 9,873,000 | ..o 9,656,860 | 11/15/2043. | ...ovvvvvverrirerinns

BARCLAYS CAPITAL INC......ccvvuveeirierierierienerseeisninns AC28XWWIBWIBK2824319.... | CaSh...... v siesseessesssesssssssens CASN...ee e 15,370,000 ..15,370,000 ..15,370,000 | .oovvrerirnnes .

BNP PARIBAS SA.......oooiiiiieiierieeineesssiessssssnsenes ROMUWSFPUBMPROBKSP83 | TIEASUMNY........uueveevnsianreseesensiesssenisesssesans 912810  RD 2 | TREASURY BOND.....cotiiuiirrireireineisessiesisessssissessssssss st ssssssssssns | esssesssnsesessans 820,311 | .... 617,000 | .... 603,530 |11/15/2043. | ..

BNP PARIBAS SA.......oviiirieirierieeineeissisesiessienienes ROMUWSFPUBMPROBKSP83 | TrEASUMY..........vvrrerieenresrrieesienssnesersssenens 912810  RU 4 | TREASURY BOND......cootiruiirririeiieiniriessiessiesssesesssessssssessesssesssssssssssessesssesssensssssssssessssensns | oesssesssssssssson 672,750 | oo 576,000 | ..covvverrrirrrinns 547,429 | 11/15/2046.

BNP PARIBAS SA.......oooiiiinriienieeineesssiesssssssssenes ROMUWSFPU8MPRO8BK5P83 | Treasury. 912810 SA 7 | TREASURY BOND.....coiiiuiiriireiriieiseisiesisesssssisssss s s sssss st sssssssssssssssssssns | oesssssssnsesessons 304,931 ...256,000 ...248,305 | 02/15/2048. | ..

CME......cccc. LCZ7XYGSLJUHFXXNXD88.. | Treasury. 912810  RD 2 | TREASURY BOND......cotiiirririeiieiaeiieriessiesssssiss sttt 11,832,687 | .... 8,900,000 8,705,699 | 11/15/2043. | ..

CME............. LCZ7XYGSLJUHFXXNXDB8B.. | TIEASUMNY......ouuvruermsirmrenreseesseisnssisessnesans 912810 SJ 8 | TREASURY BOND......cotiiumiiriireiieiiite it bbb 3,004,049 | oo 3,000,000 08/15/2049. | ......c.olveciennce.

DEUTSCHE BANK, AG...... TLTWFZYICNSX8DE21K8B.... | TFEASUY.......veeurverrerrercrireressereseeeesneensnenes 912810 SF 6 | TREASURY BOND......coiiiuiirririeimeintieesieessesssesesssesssssse s sssesssssssss s ssessssessessssssssssessssensns | oesssessssssssssnns 106,456 89,000 02/15/2049. | ..

GOLDMAN SACHS & CO Lo FORBUP27PHTHYVLBNG30.. [ CaSN......oriuiirrireiiiineiieiieseesssie st SNt 12,904,525 ..12,904,525

HSBC BANK USA......ivimimririieriericeieseseeisssaeniens 1IE8VN30JCEQVTHARBOA..... | TrEASUIY......verrerrerrcrireererirrieesienienessenns 912810  RD 2 | TREASURY BOND......cotiiimririemieiaeiieiiessiesssesiss s ssse sttt 7,316,323

ICE ... .... 549300R4IG1TWPZT5U32..... CASN.. s Cash OO OO O TSP ROPOPRRRTRTO 14,732 .

JP MORGAN CHASE BANK . THBGLXDRUGQFU57RNE97. |Loan-backed and Structured 31371K  7E 5 | FNMA 30YR OO OO OO PPROPOPRRRRRPOON .1,169,896 07/01/2033. | ..

JP MORGAN CHASE BANK........ccoomrieiirierinrieeinenes TH6GLXDRUGQFU57RNEY7. | Loan-backed and Structured 3138A4  AH 5 | FNMA B0YR ...ttt 2,271,850 | .covvverrern5,001,801 | oo, 2,118,440 | 02/01/2041. | c.oovvvvnvirrirrrinns

JP MORGAN CHASE BANK... ... THBGLXDRUGQFU57RNEY7. | Loan-backed and Structured 313BAV P74 [ FNMA B0YR....ioiiiiieriesesees sttt 2,490,595 ....2,392,113 | 10/01/2041. | ..

JP MORGAN CHASE BANK... . TH6GLXDRUGQFU57RNE97. | Loan-backed and Structured 3138EG  GC 2 | FNMA 30YR.. OO PPORTOION .3,365,022 ....3,256,749 | 01/01/2041. | ..

JP MORGAN CHASE BANK THBGLXDRUGQFUS7RNEY7. | Loan-backed and Structured B13BWU UL 0 | FNMA BOYR ..ottt ss sttt snn s | seebsssesesssnsssaens 418,434 | ...ovvvirrerrern859,000 [ i 407,993 | 01/01/2047.

JP MORGAN CHASE BANK... ... TH6GLXDRUGQFUS57RNEY7. | Loan-backed and Structured 3138X3  2Q 4 [ FNMA BOYR ..ot | renieien s 155,513 10/01/2043. | ..

JP MORGAN CHASE BANK... . THBGLXDRUGQFU57RNE97. |Loan-backed and Structured 3138X6 Y5 8 | FNMA30YR... OO OSSOSO 7,222,600 11/01/2043. | ..

JP MORGAN CHASE BANK TH6GLXDRUGQFUS7RNEY7. | Loan-backed and Structured 3138XF  C4 5 [ FNMA BOYR ..ottt bbb 510 04/01/2044.

JP MORGAN CHASE BANK... ... THBGLXDRUGQFU57RNEY7. | Loan-backed and Structured B140FN  AS 3 [ FNMA BOYR.....ucouieuiiiiriseesees it .3,756,604 07/01/2047. | ..

JP MORGAN CHASE BANK... . THBGLXDRUGQFUS57RNE97. |Loan-backed and Structured 3140GX BT 7 | FNMA30YR... OSSOSO .3,445,826 11/01/2047. | ..

JP MORGAN CHASE BANK THB6GLXDRUGQFU57RNEY7. | Loan-backed and Structured B1410L VO 3 | FNMA BOYR. ..ottt ettt 13,782,230 01/01/2047.

JP MORGAN CHASE BANK... ... THBGLXDRUGQFUS57RNEY7. | Loan-backed and Structured 31419A B 5 [ FNMA 15YRu it essnin | rensesssnsenssensnd 664,389 ....9,471,000 667,418 |06/01/2025. | ..

JP MORGAN CHASE BANK... . THBGLXDRUGQFUS7RNEQT. | TrEASUMY.......ouvrrrersresresessenssensssnesensnenenns 912810  RD 2 | TREASURY BOND......couiiimiiriemieiaeimeriessiesssssise s ssse sttt 63,424,532 ..47,705,000 | .... ..46,656,703 | 11/15/2043. | ..

JP MORGAN CHASE BANK........ocovvvririireriiiieinieiinines THEGLXDRUGQFUS7RNEI7. | TrEASUY.....cvuverreereririeeieseseereesesssisensensanes 912810 SF 6 | TREASURY BOND.......ooiiiiiieriiiisiisieisssss st sss st 14,043,827 | coovvrrers 11,741,000 | cooovvverernnee 11,813,562 | 02/15/2049. | ....ovvvvrvrrirrrrnnns

MERRILL LYNCH CAP SV.. <. GDWTXX03B01TB7DW3UBY. | CaSh......corrermrerrrmeririeeeseeiseisessessseesssessssessessssnes SNttt ..20,000 20,000

MERRILL LYNCH CAP SV.. . GDWTXX03601TB7DW3UBY. | TrASUINY.......rvrveerrerrieirereissiesssssesnsnenes 912810 RD 2 | TREASURY BOND......ccovvviriieriiieienissisensseissssesesssens .3,858,254 2,902,000 | .... 2,838,273 | 11/15/2043.

MERRILL LYNCH INTL. ..ot GGDZP1UYGUISTUHRDPA8 | TrEASUMNY......ovuvrrressersreserseesiensseniserssesans 912810  RD 2 | TREASURY BOND......coutiiimririemieineiieiisessisesssesissesssssse sttt BTT1,426 | oo 4,341,000 | .oooerrrerins 4,246,067 | 11/15/2043. | c.oovvorvercierinns

MORGAN STANLEY CAP. 17331LVCZKQKX5T7XV54...... TIEASUMNY....vevrreieerseese e 912810 RD 2 | TREASURY BOND......coitiiiieriiiiieisiseisssssie st b st sssssensnn ..15,954 11/15/2043. | ..

SOCIETE GENERALE..... O2RNE8IBXP4R0OTD8PUA41.... | Loan-backed and Structured 3138XE6 Y5 8 | FNMA BOYR...oouiiuiiuiiieieiiesi sttt ssbnnts | sensinsisnnsenniens 129,901 11/01/2043. | ..

SOCIETE GENERALE..... O2RNEBSIBXP4ROTD8PU41.... | Loan-backed and Structured B1410L  VC 3 [ FNMA B0YR. .o eiiiiieieiissteessssi st entens | oessenssnsansssssanes 303,613 326,000 01/01/2047. | ..o,

0199999999, TOMAIS...........o.ovveeererereeeseeeeeeeseeeeeeeseeeseessesresesesseeneseesesseeseesesessaesssensenses aeeeeeion 191,874,046 ....242,835,411 ....160,026,755 XXX XXX

Collateral Pledged to Reporting Entity

BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828 D7 2 | TREASURY NOTE......coiiiiiimiieeineesesisseesessiessssesssesesssssssssss s sesssssse s esssssssessssssssssnsss | oesssesssssessssnns 134,047 XXX 08/31/2021. | ..

BANK OF AMERICA, NA... B4TYDEB6GKMZ0031MB27.. | Treasury 912828 K7 4 | TREASURY NOTE.......oiiiiiiireiiiirernsiieissiesessssisessesssssssse st ess s sssssessessssssssssssssasssens | aossesssessassessones 430,391 XXX 08/15/2025.

BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828 L5 7 | TREASURY NOTE......coiiiiiiueiieeieeiseesssiseessesss st ss b ss st ess st sssssissssnsss | esssssssssessssans 332,658 XXX 09/30/2022. | ..

BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828 N3 0 | TREASURY NOTE......ooiiiiiiiiiiiinieierissisesiessiesiesessssessesesse s ssessssssessssssssssennss | oesesesssssessssons 221,895 XXX 12/31/2022. | ..

BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828 P38 | TREASURY NOTE.... .1,000,156 XXX 01/31/2023.

BANK OF AMERICA, NA... B4TYDEB6GKMZO031MB27.. | Treasury. 912828 Q2 9 | TREASURY NOTE......ooiiiiiiiiiierinieinissisesisssiesssesessssssiese s ssessssssesssesessssennss | oesesessssesnssond 420,047 XXX 03/31/2023. | ..

BANK OF AMERICA, NA... BATYDEBBGKMZO031MB27.. [ TIEASUMNY......ouurerreerseirnreseeiensseessesesessnesans 912828 V8 0 | TREASURY NOTE......ooiiiiiuciieeeineiseesseisseessesss s ss s ss st ss st sssnsnses | esssssssssessssnns 150,683 146,000 XXX 01/31/2024. | ..

CME............. LCZ7XYGSLJUHFXXNXD88.. | Cash. Cash 16,096,090 ..16,096,090 XXX

CREDIT SUISSE FB INT......orireeeirrineerensesessensnnenns E58DKGMJYYYJLN8C3868... | Cash. SNt bbbt | seniieesenienni e 600,000 600,000 XXX

CREDIT SUISSE FB INT . E58DKGMJYYYJLN8C3868... | Cash. CASN...eie e 115,144,814 115,144,814 XXX

HSBC BANK USA 1IE8VN30JCEQV1H4R804..... Cash. Cash .3,540,000 XXX

LCH.ccvverreririnne Cash. SNt | i 124,355 XXX
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Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE 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)
MORGAN STANLEY INTL......cvuremrvmerierireerenirsseseninn 4PQUHNS3JPFGFNF3BBB53... | CaSh.......ccrviurimerieririreissieiesseeesensssesesssssssensenes SNttt 12,384,000 | ...coovverneens 12,384,000 XXX | e |
MORGAN STANLEY INTL.... . 4PQUHNS3JPFGFNF3BBB53... | CaSh.......ccurveuierrineriseiseeissiise i esesssssssesseees SN et 46,850,000 ...46,850,000 XXX
WELLS FARGO BANK. KB1H1DSPRFMYMCUFXTO09. | CaSh.......cveuiveriiririnirieii e sensssesssnsssnnenas CSN. s .2,086,000 |. 2,086,000 XXX
0299999999, TOAIS. .......eurveerereeseesseeesseisseesseesseesssesesse s es e eeseess e es e s es s s b8 eeeRs S481eEEeEE 84 R R4 RS R R R4 E 8RR L8R E 4R SRR848 R AR R R R4 ER R LR R LR LR R LR R R AR R R LR R eEReeR R eeRS  ERieeEteeE R oL R oL AR LR R AR R R AR R AR E RS R 199,515,136 199,485,259 XXX




Statement as of September 30, 2019 of the TALCOTT RESOLUTION LIFE AND ANNUITY |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
Industrial & Miscell (Unaffiliated) - Issuer Obli
02665W CW 9 | AMERICAN HONDA FINANCE.........coomiiiiririiisiineriesiesissesesissseesienes 1 299,991 300,000 {05/13/2020.......
06370R 2N 8 | BANK OF MONTREAL (CHICAGO) 1 449,998 450,000 |09/08/2020.......
06370R MX 4 |BANK OF MONTREAL (CHICAGO) 1 541,086 541,000 [11/01/2019.......
06417G  Z3 5 |BANK OF NOVA SCOTIA (HOUSTON). 1 900,673 900,615 |03/11/2020.
05565E AQ 8 |BMW US CAPITALLLC 1 601,018 600,423 |04/06/2020.......
2027A0  JJ 9 | COMMONWEALTH BANK AUST ..ottt 1 560,912 560,815 {03/10/2020.......
22549L LS 2 |CREDIT SUISSE AG (NEW YORK) 1 999,000 999,000 {10/01/2019
22549L UH 6 |CREDIT SUISSE AG (NEW YORK) 1 325,256 325,000 |08/07/2020.......
86958) B6 5 | SVENSKA HANDELSBANKEN AB (NEW YORK).......cvuiuuiriiiriiiicriniicissnirerssisse s seessenenenes 1 423,806 423,758 |04/01/2020.......
86958) C9 8 | SVENSKA HANDELSBANKEN AB (NEW YORK).......covuivririireriiieeiiisisnsierssssessisessssisssessssssnssenes 1 315,048 315,031 [10/21/2019,
89114Q C2 2 | TORONTO-DOMINION BANK......oviiririiiniireriniiiiresissiissiseese i sseesenes 1 600,829 | ... 600,908 |06/11/2020.......
89236T FC 4 |TOYOTA MOTOR CREDIT CORP.... 1 1,400,351 | oo 1,400,104 | 11/14/2019.......
89236T GE 9 |TOYOTA MOTOR CREDIT CORP. 1 450,074 450,000 |09/14/2020
94989R 2V 9 [WELLS FARGO BANK NA. ...ttt 1 800,509 800,000 |12/06/2019.......
78014X  EK 9 |ROYAL BANK OF CANADA 1 424,998 | ... 425,000 |09/01/2020.......
3299999.  Industrial & Miscellaneous (Unaffiliated) - 1SSUET OBlIGAtONS. .......c..eiuuiiriiriiriiiiei st 9,093,549 | ...... 9,091,654 XXX
Industrial & Miscell (Unaffiliated) - Other Loan-Backed and Structured Securities
59217G  CF 4 |MET LIFE GLOB FUNDING | 1 150,334 | ... 150,306 | 06/12/2020.......
3599999.  Industrial & Miscellaneous - Other Loan-Backed and Structured Securities...........cocuriiniiieiiiniinininninns 150,334 | oo 150,306 XXX
3899999.  Total - Industrial & Miscellaneous (Unaffiliated)........... 9,243,883 | ...... 9,241,960 XXX
Totals
6499999.  Total - ISSUET OBIIGAtIONS. .. ...ttt 9,093,549 | ...... 9,091,654 XXX
6799999. Total - Other Loan-Backed and Structured SECUTIHIES...............cveiueiiiriieieieieiei ettt 150,334 | ... 150,306 XXX
7099999, SUDEOLAI = BOMAS. ..ottt 9,243,883 | ..... 9,241,960 XXX
Short-Term Invested Assets (Schedule DA Type)
000000 00 O |AMERICAN HONDA FINANGCE.........ccciiiiiiiiiniiniieisirissisis sttt sssessssssnsens. | ciessossensnnes | osrnsssssissnsinnin 800,959 | ... 800,730 |02/14/2020.......
000000 00 O |AMERICAN HONDA FINANGCE.........cccovmtiriiriirieresisriesiesissesesisesesseneenes 1,150,372 | oo 1,150,172 | 11/13/2019.......
000000 00 0 |BANK OF MONTREAL (CHICAGO) 974,277 974,879 |06/01/2020.......
000000 00 O | BANK OF NOVA SCOTIA......cooiiiiiiieiiitiesiesseisseie et sssenisssnnns | sesinssnssnnes | oeressnsenessesinnenes 300,330 300,310 {12/05/2019.......
000000 00 O |BANK OF NOVA SCOTIA (HOUSTON). 500,139 500,000 |02/27/2020.......
000000 00 0 |BANK OF NOVA SCOTIA (HOUSTON). 530,685 | ... 531,006 |05/08/2020.......
000000 00 0 [ BMW US CAPITAL LLC......ooiiiiiiieiiiiiiisi ettt | crenesnsinnies | coonssnsiinssiesienes | cooenssnsinnions 1,202,035 | ..ooovrereirrine 1,201,380 |04/06/2020.......
000000 00 0 |CHEVRON CORP 500,310 | ... 500,469 |03/03/2020.......
000000 00 0 |CITIBANK NA 1,201,380 | ..oovrecerene 1,201,496 |05/01/2020.......
000000 00 O | COMMONWEALTH BANK AUST ...ttt ssnesesssssssssnsesssssnnes. | resssssonsnnes | oerssssseenesinnens 700,976 700,845 [12/19/2019.......
000000 00 0 |COOPERATIEVE RABOBANK UA (NEW YORK) ..1,024,203 06/19/2020.......
000000 00 O |CREDIT SUISSE AG (NEW YORK) 725,022 | .. 01/30/2020.......
000000 00 0 [HSBC BANK PLC.......ciiiiieieiiiieie et ssseninns | versnssnnsrenss | coveeserensessnssensens | eroresnssersnninee 1,300,102 | ..o 1,299,950 |02/28/2020.......
000000 00 O |INTEL CORP 1,501,139 | v 1,500,462 |05/11/2020.......
000000 00 O |SHELL INTERNATIONAL FIN 2,005,635 | ...... 2,005,037 | 05/11/2020.......
000000 00 O |STATE STREET BANK & TRST 1,199,923 | oo 1,200,000 |11/15/2019.......
000000 00 O |SVENSKA HANDELSBANKEN AB (NEW YORK). 433,074 433,000 |02/07/2020
000000 00 O |TORONTO-DOMINION BANK (NEW YORK).......coiuurirririrmieiiereriiitisesississisesissss st ess it sesnses 499,999 499,796 |07/20/2020.......
000000 00 O |[TOYOTA MOTOR CREDIT CORP........ccciririiirirrirrirsiiriessiesiesssesessesssssssssesssenessenns 200,050 200,029 [11/14/2019.......
000000 00 0 |UBSAG (STAMFORD) ..1,632,869 ..1,633,509 |06/01/2020.
000000 00 0 |US BANK NA CINCINNATI ..1,000,284 ..1,000,278 {01/17/2020.......
000000 00 0 |US BANK NA CINCINNATI 350,468 350,448 |07/24/2020.......
000000 00 O |WELLS FARGO BANK NA 300,346 300,334 | 12/06/2019,
000000 00 O |WELLS FARGO BANK NA 250,185 250,139 [01/15/2020.......
000000 00 O |WELLS FARGO BANK NA 905,009 905,000 |10/04/2019.......
000000 00 O |WESTPAC BANKING CORP 370,549 370,625 |03/06/2020.
000000 00 0 |WESTPAC BANKING CORP 427,071 | ... 427,000 | 10/31/2019.......
000000 00 O |APPLEINC 1,351,314 | 1,352,137 |05/06/2020.......
000000 00 0 |PEPSICOINC 760,014 760,019 [10/04/2019.......
000000 00 0 |PFIZERINC....ccooiiiriririirirerisisirssisiessssiesessssi s ensssenes 398,386 | ... 398,268 [12/12/2019.......
000000 00 0 |ROYAL BANK OF CANADA 999,312 | ...... 1,000,000 |06/11/2020.......
000000 00 0 |ROYAL BANK OF CANADA 550,037 549,766 |06/12/2020.......
000000 00 0 |SUMITOMO MITSUI BANKING CORP (NEWYORK) 400,033 | ... 400,000 | 12/06/2019.......
000000 00 0 |SUMITOMO MITSUI BANKING CORP (NEWYORK) 1,100,004 | ...oovvvvirirnne 1,100,000 |11/01/2019.......
000000 00 0 |SUMITOMO MITSUI BANKING CORP (NEWYORK) 499,995 500,000 |11/08/2019.......
000000 00 O | SWEDBANK AB (NEW YORK).......cooiuuiimieririiiiereriiitesesisiessesisesessssseess st sssesse s essssssssessessssssensssens | sonsenssensnnes | oerssssssesesinsens 220,000 220,000 {10/01/2019.......
000000 00 O |TORONTO-DOMINION BANK.......ooiiurirmririreiiiesesessisssssssesss st ssssess s essessssssensessanes 349,999 | ... 349,824 |06/15/2020.......
000000 00 O |WALMART INC 1,000,040 | ...ooovvrrirerines 999,996 |10/09/2019.......
000000 00 0 [WALMART INC....ocoiiiiiiiiietiiseissieise st ensnsnsrens | siessssssnssones | oevossssssessessnnenes 575,023 575,030 |06/23/2020.......
000000 00 0 |WESTPAC BANKING CORP (NEW YORK).....tutueieieieramiimsimssnsssissnsseserssnessssensssnssnssnssenssnsssesenssssssssenssssssssenssensns | venssnrsnennes | conrenssnssnsensssenes 400,017 400,000 |03/11/2020.......
8999999  Total - Short-Term Invested Assets (SChedule DA TYPE)......vuuiereriiiieiriisisisseiserssssseserssns s snssesaneenes 30,591,565 30,591,934 XXX
Cash Equivalents (Schedule E Part 2 Type)
185777 30 6 |BANK OF NOVA SCOTIA/NEW YORK REPO ....15,000,000 ....15,000,000 |10/01/2019.......
185777 30 4 |CITIGROUP GLOBAL MARKETS INC REPO........ccccoiiiiiiiiniiiieisiissieisnisis s ssssssssssssssssssssinss | soonssessssnns ....15,000,000 ....15,000,000 |10/01/2019.......
24422E T 8 |JOHN DEERE CAPITAL CORP.........ctiiiiiiiciititieie ettt | eninsiseninnis | seeressesiseseniensees 249,953 | ... 249,948 (10/09/2019.......
185777 30 9 |MORGAN, STANLEY & CO. LLC REPO 18,000,000 | ..cvvvvrrenes 18,000,000 | 10/01/2019.......
185777 30 2 |ROYAL BANK OF CANADA NY BRANCH REPO.........tuiiiiiriiiiitiririniissesensssssesenssens s senssnsssssensssssssssnssnssens | sessesenessnees 2,255,706 | ...... 2,255,706 | 10/01/2019.......
9199999.  Total - Cash Equivalents (Schedule E Part 2 Type) 50,505,659 50,505,654 XXX
9999999, TOtalS..... v e 90,341,107 | oovrcvrnnns 90,339,548 XXX
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LIFE AND ANNUITY |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.)

1

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

CUSIP Identification Description

3

Code

4

NAIC Designation
and
Administrative
Symbol / Market
Indicator

5

Fair Value

6

Book/Adjusted
Carrying Value

7

Maturity
Date

General Interrogatories:

1.
2.
3.

The activity for the year:  Fair Value §.....(11,187,864)  Book/Adjusted Carrying Value $.....(11,210,014)
Average balance for the year:  Fair Value $.....105,726,498  Book/Adjusted Carrying Value §.....105,718,349

Reinvested securities lending collateral assets book/adjusted carrying value included in this schedule by NAIC designation:

NAIC 1: §....90,339,548 NAIC 2: §.......... ONAIC3: §.......... 0 NAIC4: §.......... ONAICS: §......... ONAICE: §.......... 0
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Statement as of September 30, 2019 of the TALCOTT RESOLUTION LIFE AND ANNUITY |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 LIFE AND ANNUITY |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 ..o 501,077 XXX
JP Morgan Chase Bank GB. London 13,229,307 14,193,229 | XXX
JP Morgan Chase Bank N.A. . New York City, NY.... 611,335 | . 371,236 ,992,026 | XXX
JP Morgan Chase Bank N.A. . New York City, NY.... 564,155 | .ooieeeieeeeee 519,337 | XXX
JP Morgan Chase Bank N.A.........ccccceeviirirnn. NEW YOrK City, NY ..o [ | e e | s | s | oo | o 326,456 | XXX
JP Morgan Chase Bank N.A...........ccoovvrinenene NEW YOTK City, NY ..o | reerereneeneinsnns | sereeneesssnsnens | eeeeeenssssesnsesssesnes | seereesssesseessenssesssenes | vessssesesssssssesseessnns | sesesssesssessesseesssnnss | seseeneens (2,003,122) | XXX
JP Morgan Chase Bank N.A.........ccccoeviiinnn. NEW YOrK City, NY ..o [ | v e | s | st | oo | o 301,459 | XXX
JP Morgan Chase Bank N.A...........ccoovevinnnene NEW YOTK City, NY ..o | revverneeeneinsins | cerereeneinsnnnne | sereeerneenssnssenesnnees | reererseenssessesssssnnes | revssensseseesssssesens | cnsenssssseenesssessesnnes | corensssnsnens 415,359 | XXX
Wells Fargo Bank N.A..........cocvvniiernnincienis Minneapolis, MN 358,248 | . 741,256 XXX
0199998. Deposits in.....44 depositories that do not exceed the allowable limit

in any one depository (see Instructions) - Open Depositories............ocorerrerrrieerrearenennes XXX XXX 712,666 | . 824,798 XXX
0199999. Total Open Depositorie XXX XXX 0 0]....107,705,155 | ......115,667,674 | . 16,912,321 | XXX
0399999. Total Cash 0N DEPOSIE......vuurrrirrsresirsersierssres s snsenes XXX XXX 0 0. 107,705,155 | ....... 115,667,674 | ....... 116,912,321 | XXX
0599999. Total Cash.......... XXX XXX 0 0. 107,705,155 | ....... 115,667,674 | ....... 116,912,321 | XXX

QE12



€130

Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Amount of Interest Due &
CUSIP 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........vuuruuuiuuiumnieiseseseresstesessssessseseseesesss s ssse st st ses s sss st s bbbt 084 e bbb bbb 09/23/2019....... [ v 10/22/2019....... ) 4,985,866 2544
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 2637
AMPHENOL CORPORATION........o.cvuuiiuiieaiiietiinesssesese s ssesessesssesesse s s st b bbb rens SEbb e b e bbb 09/26/2019....... | ... 10/10/2019. 3,936
BERKSHIRE HATHAWAY ENERGY CO.......ouuiuuieiiimmiiseiseessesssessses s s ssss st ess et ees a8 1 8851888888118 s8££ 8k ees H44eeE bt R bbb bbb 09/25/2019....... 10/02/2019 1,817
BERKSHIRE HATHAWAY ENERGY CO.......couuiiuiiimieimiisiieseisssiisesssesesesssessesessess sttt ees H41ebe bbb bbb 09/23/2019....... 10/07/2019. 3,344
CVSICAREMARK CORP.......oucuuiiiuiiuieseiseeise s esse st eesse s esss s8££ 8818888 E 88488818 E R E b bR b ees feEbeee bR R bbb bbbt 09/30/2019....... | ... 10/01/2019 700
COX ENTERPRISES........ouvuuiuuitterisseseesseisesse et st s8££ E 41684 R e RE ek e R R R bbb 09/25/2019....... | ... 10/01/2019. 4,125
DAIMLER FINANCE NORTH AMERICA LLC.......ouiturituiiueiseiissitie ittt seses st 8 5888 ee H48ee bbb bbb bbb 09/25/2019....... | ... 10/29/2019 5.054
DIAGEQ CAPITAL PLC......couieuitireetseeeseesseesseessess s s st 8884488448848k ees | H41eeE s bR bbb 09/25/2019....... | ... 10/03/2019. . 5103
DOMINION RESOURCES INC........oiiiiiciiiiiiieisiciesisiisisi s 09/12/2019....... | 100092019, | 6,996,500 7.875
DOWDUPONT INC.....oovuuveseeseesseesseeseesasesssesssessseeeseessse s es et e85 8188888048828 8488488848 E R bbb eees H41 LA b e b e R bbb 09/25/2019....... 11114/2019....... . 5.086.255 1,596
DOWDUPONT INC....oooiiaiiiiiiiiieii ittt S4bsa bbb bbb 09/13/2019....... | ... MABR019. | 6,979,339 7,829
DUKE ENERGY CORP.........octuuitmeimutemsrisessesssesssseessesssess sttt ssse 4818141881884 1881841888848 bbb H41eeE s e b e R bbb bbb 09/25/2019....... | ... 10/03/2019....... . 11,998,553 9,475
ERAC USA FINANCE COMPANY .......coutimuiiuieseisseseseesassissssseessseseseessss s s ss 1841881888518 1 588884 s bbb ees H41eeEs e b b s bbb bbb 09/11/2019....... | ... 10/07/2019 8,594
EVERSOURCE ENERGY........ccoiimriirierirsiseesssisse s ssssssssesssenes 09/23/2019....... . [10/01/2019.. 2478
EVERSOURCE ENERGY........cuuvuumuiiimiiismiesseessse s ssss s ess s8££k eE | LeRb bR bbb 09/30/2019....... 10/08/2019 426
EXXON MOBIL CORPORATION.......cvuuiuuressesseeseesseessesssesssesesseseseesssessesssessseeesseesse s s es st £s 4818804188488 8RR b bt bre H41eeE s e bR bbb 09/25/2019....... 10/24/2019 4,950
GENERAL MILLS INC.....oo oottt stsee it es st 8 8888518888824 81 h bR bbbt eeb S eEb e bR R bbb bbbt 09/12/2019....... | ... 10/01/2019 7.943
GENERAL MILLS INC......ovvutvtueetnetseesseesaesse st esssseessesse st 8 8888880414884 8 RS0 R b feeb e R AR bbb 09/25/2019....... | ... 10/15/2019. 4,995,800 1,500
HYUNDAI CAPITAL AMERICA 09/16/2019....... . 112111/2019.. 6,969,690 6.479
INTL PAPER CO0...cuvtuitumeimetseiseiasesse s ees st s8££ 0418488888488 8 bbb e S48 LA s ek AR bbb bbb 09/30/2019....... | ... 10/15/2019. 6,994,011 428
JMESIMUCKER ...t bbb bbb bs bbb e bbb 09/23/2019....... 1000712019, | 6,997,492 3344
KIMBERLY-CLARK CORP..........ccourumutesuituesssessseeesseesssssse s st st esss s s s 8141881884888 8 81848848kt b b H48eLE b e bR R R bbb bbb 09/25/2019....... 10/09/2019 4,875
MARRIOTT INTERNATIONAL INC......ouuiuuiiuiirneitsesiseisseesessssessse st s ss st s 1281885854888 8o b eens H4seeEs s b b s bbb 09/23/2019....... | ... 12/11/2019 3509
MCCORMICK & COMPANY INCORPORATED..........couvuurermermriseessersssessesssessseessesssessesssesssesssssessssssssssssssenes 09/25/2019....... . [10/02/2019.. . 4,300
MONDELEZ INTERNATIONAL INC.......cooitutiuiiiiieiitisessstsisesiessstesesssssesss s sssss s b s8££ 818818848t b s Hebses bbb bbb bbb 09/11/2019....... ] .... 10/22/2019 6,990,934 8.473
NISOURGCE INC......vouuiiuitieeiseiseiseeiasesse st es e ss st s8££ 8888188844 £ 888440488 b R bk S48 LA b e bR bbb bbb 09/25/2019....... | ... 10007/2019..... | 4,998,183 1,817
NOVARTIS FINANCE CORP......couuiiiiiiiiiiiiiieiiesis i b bbb hs | S4 bbb bbb 09/30/2019....... 10/07/2019....... . 8,997,120 480
QUALCOMM INCORPORATED.......ouvuuueiuureuessseessesssesssseessesssesssessses s s sssaess s a8 es s 8 4884488881588 8 8488888884 R ke R ens FeEbeeE R AR R A bbbt 09/11/2019....... MR12019.c | 6,979,085 8.215
ROGERS COMMUNICATIONS INC.....oouuiviruirirmirissesseesesesss sttt ssss s 09/04/2019....... . 110/08/2019.. 9,995,631
SOUTHERN CO GAS CAPITAL CORP.......ouvturtriermeetseesseisaeesssesssesssees st ss st ees s 8418881888888 8848888 b b e R bt FeEbeeE R AR R A bbb 09/30/2019....... | ... 10/03/2019. 9,098,844
TEXTRON INC.....ooiiiuieiiietiieeisseses itk b bbbt ek e e b iR bbbttt 09/23/2019....... | ... 10/24/2019
THERMO FISHER SCIENTIFIC INC.......ouoouriuiusurtseeeseesseeisseesseesseesseesseses s esssse st s 8484888882868 8888 b s FeEb e R AR R bbb 09/26/2019....... | ... 10/28/2019
UNITEDHEALTH GROUP INC.....ouitimiimiiriiiniiasiiesisesestes sttt H41eLe bbbkt 09/25/2019....... | ... 10/16/2019
VW CREDIT INC....ooomrirrirerrrireeserreeeenes 07/09/2019....... . [10/03/2019..
WISCONSIN GAS CO...ouiriiirriraiisiieesiesee st £ s8££ b bbb e SHRE e b e bbb 09/11/2019....... 10/02/2019
WISCONSIN GAS CO...ouovrueermriseesseesseesssesssessseesssesssseese s es st s8££ 188 E 18 E 488 £ 8888888484 E 888 s bR eEEeeeE feEbeeeR s e R R b A bbbtk 09/25/2019....... [ oo 100092019......| 4,997,744
3299999. Industrial & Miscellaneous (Unaffiliated) - ISSUBT ODNGALONS................rrviuimiiciiiisiee i it s 000 SE84 4880800080800 4000488 315,883,000 | .ooovrroooeroeeeee

3899999. Total - Industrial & Miscellaneous (Unaffiliated)

Total Bonds

7799999. Subtotals - Issuer Obligation:

......................... 315,883,090

........... 218,835

8399999. Subtotals - Bonds......

......................... 315,883,090

........... 218,835

All Other Money Market Mutual Funds

4812C0 66 2 | JPMORGAN US GOVT MMKT...........

........................... 35,326,128

........... 552,645
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Statement as of September 30, 2019 of the TALCOTT RESOLUT'ON LIFE AND ANNU'TY |NSURANCE COMPANY
SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 7 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
4812C0 67 0 [JPMUS GOVT MM -CP.....ccocccoommrre - 0912712019 P X107 O [ 116,109
949917 39 7 |WELLS FARGO ADV HER MMKT ..o s e . [09/01/2019 2,969,156 SO 51,524

8699999. Total - All Other MOney Market MU FUNGS..............cviurriceircce R0 SE48 AR eemsssensss s 59,868,157 | .oovervreereersenenrerenies (O I 720,278
8899999. Total-Cash Equivalents e s L [ 375,751,247 | oo (O [ 939,113




