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STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1o BONAS oo [ 10,332,407,016 |...eceveeveriricceiinniee [ 10,332,407,016 |.......... 10,664,150,343
2. Stocks:
2.1 Preferred STOCKS .......cuiuiiiiiieicieteteeccee ettt s [ere e seenenenes 18,094,495 [ e 18,094,495 |.............. 17,853,136
2.2 COMMON SOCKS .....evieeeriiiacecietiseneei ettt [oreesenessensinnas 6,084,745 | [ 6,084,745 |...cociiiiinne 6,084,753
3. Mortgage loans on real estate:
B RISt HENS Lo [ 928,314,484 | [ 928,314,484 |................ 940,275,070
3.2 Other than first HENS........coiiieee e [ [ [oerses e [ree e
4. Real estate:
4.1 Properties occupied by the company (less $ ..o
[T ae V00T T =T aTeT= T O O NP KPP NPT
4.2 Properties held for the production of income (less
N L= R TV 0T o T T ot OO O OO R KU ORI RSN
4.3 Properties held for sale (less $ ..o,
LT aToTU T ol o] =T et =T) O A AP P KOO PR RPN
5. Cash($ .oreernen 338,657,313 ), cash equivalents
[CJ— 1,303,553,848 ) and short-term
investments ($§ ... 395,673,303 ) ... e 2,037,884,464 |........oooveiicceine [ 2,037,884,464 |............ 1,567,043,551
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |oeeeeee 1,526,653,486 |......c.oovevveeeeereeeeeeee o 1,526,653,486 |............ 1,516,022, 125
7. Derivatives ............... ..352,110,142 |.. ..352,110,142 |.. ..275,251,377
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 843,637,801 843,637,801 883,175,280
9. ReCeivables fOr SECUMLIES ..........ceiiiiiuiuiiriiii et [eoseissneennas 71,024,522 |...oooieieciiinniiceinnes [ 71,024,522 |.......cocvne 102,490,851
10. Securities lending reinvested collateral @SSets ...........cccooveiiiiiiiiiiieneeiees [ [ [ e
11.  Aggregate write-ins for iNVeSted @SSEtS .........ccouvuiueveieiiieecieieeiieeicie s [eeeererienens 289,121,441 | [ 289,121,441 |............... 304,822,445
12. Subtotals, cash and invested assets (LIN€S 110 11) ...cceveveeveveveievcieverceenees freeeeeeees 16,405,332,596 |......ocooveeverereereeeiees o 16,405,332,59 |.......... 16,277,168,931
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and 8CCTUED ............covurimiirimeenineinieireeieieeeneeeneeas [ 157,842,379 | oo 157,842,379 | 167,174,476
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection |...................... 150,019 [ oo 150,019 | 79,785
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ .........ccoccovveiiiiinnne,
earned but unbilled PremMIUMS) ..o o [rerse e [ [
15.3 Accrued retrospective premiums (3 ..o ) and
contracts subject to redetermination ($ ........cccoeeeriiniinnnenn ) ceeeee freer e [
16. Reinsurance:
16.1 Amounts recoverable from FEINSUIETS ............coooeeeeeeeeeeeeeeeeeeeeeeees oo ee e 12,317,862 | e 12,317,862 |....cooeee.... 16,970,470
16.2 Funds held by or deposited with reinsured cOmMpPanies .............c.cccovevees frrerecenee 1,900,577,683 |.ovoviieeereeececeiens [ 1,900,577,683 |............ 1,889,605,649
16.3 Other amounts receivable under reinsurance contracts .. 251,725,168 |...o.ooveeeeeeeeeeeeeeeeeee oo 251,725,168 |................ 313,974,791
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |......ccccoiiiiiiiiiiiiin i i [
18.2 Net deferred tax asset , .. ...82,911,675 |. ...52,062,313
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 1,366,379 | e 1,366,379 |.oooovieie 1,366,379
20. Electronic data processing equipment and SOftware .............ccccceveveieniiens i i [ [
21. Furniture and equipment, including health care delivery assets
(B s ) ettt [t [ [ [oee e
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | foriiiiiiies o o,
23. Receivables from parent, subsidiaries and affiliates ................ccccocovveveiviies foevreiinnnnn, 83,162,377 | e 83,162,377 |.ocoevrnen. 71,506,827
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |o.ccccoorrrreennnns 1,037 oo e 1,037 | 968
25.  Aggregate write-ins for other than invested assets ..........ccccceeevieveeveeeieienns freeeeeinen 683,966,424 |.......covnene. 4,374,956 |............... 679,591,468 |............... 590,609,342
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ......c.ccuvvieieeveuiiiiiieeeieieiee e e 19,748,004,763 |............... 173,026,120 |.......... 19,574,978,643 |.......... 19,380,519,931
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt ettt [eeneneinas 68,829,762,602 |.........cccovrverrriierirninn frries 68,829,762,602 |........... 70,121,473,179
28. Total (Lines 26 and 27) 88,577,767,365 173,026,120 88,404,741,245 89,501,993,110
DETAILS OF WRITE-INS
1101. Collateral on derivatives ... [ 289,121,441 | [ 289,121,441 .o 304,822,445
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page .........ccccvees oo s i e
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 289,121,441 289,121,441 304,822,445
2501. Deferred asset SSAP 108 ... e, 345,322,903 |.oooovvveeeeerreeienniees [ 345,322,903 |....ooovvvvvnnn. 359,896,391
2502. ICOLI cash surrender Value .........c.ocoooooioieoiieeeee e e 308,404,572 .o o 308,404,572 |................ 206,249,322
2503. Disbursements and Items not allocated ... fooreiiie 30,238,949 |....ooocvvenne 4,374,956 |................ 25,863,993 |.....ccccoenn 24,463,629
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 683,966,424 4,374,956 679,591,468 590,609,342




STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ .......... 15,845,445,562 1SS $ .ooorrrieieeiieeieene 0 included in Line 6.3
(including $  .evevee 5,058,423,646 MOUCO RESEIVE) .......ouvvviiiiieiietieisieeseie ettt bbbt b s snsnsesesas
2. Aggregate reserve for accident and health contracts (including $§ ..o 0 Modco Reserve)
3. Liability for deposit-type contracts (including $  ....cccccvvveneee 1,044,150 ModCO RESEIVE).......evvvieieieieieeeee e
4. Contract claims:
A LIFE oo bbbt b et b et b bbb
4.2 Accident and health
5. Policyholders’ dividends/refunds to members $ ..........ccccceeviiininne 0 and coupons $ ....ccoceevvevrniccirininenne
E= Lo Lo U aT o= o PP RO PR O PPN
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following calendar year - estimated
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $ ........ccccooeiiiiiiins 0
IMOAEO) vttt t ettt s bbb ee s bbb a8 s bbb s bt st e s s bbbt s s bbbt et b et st e ettt s s s nsebebesas s [seben ettt 8,424 | 8,649
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including 200 MOACO) ... e [
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 Modco)......
7. Amount provisionally held for deferred dividend policies not included in LiNe 6 ..........cccooouiiiiiiiiiiiieneecee e
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B s 0 discount; including $ oo 0 accident and health PremMiUMS .....oovveenveenieeienns [ e
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CANCEIEA CONMFACES ..........oiuiiiuiiiieiee ettt ettt e et e s st e sseesaeese e s e esseeneeeneeeneeeneennes [ersesaseiaesiaesiae s e e s aesaesins [oaeesseeeesseesaeesaeesaessaeeas
9.2 Provision for experience rating refunds, including the liability of $ ... 0 accident and health
experience rating refunds of which $
SEIVICE ACE ..o 513,642,777 oo 385,040,543
9.3 Other amounts payable on reinsurance, including $ ...............
[o=T 1= IO eSO SO SO TSSO SO T SO P T U PPV PTURUPTPRUTOTUPURURRUTPY NP 194,802,963 |.........cc.c... 154,357,919
9.4 Interest MaiNtENANCE RESEIVE ............c.cueuiuiuiiiiieecieteteteeeee et et e ettt s e ee e st e et s esessss et et et et eaes et essss s st et asesesesssssssssasesesesesessanas [ereenseseneens 248,285,468 |................ 262,738,989
10. Commissions to agents due or accrued-life and annuity contracts $
B e 0 and deposit-type contract funds $  ..eveeeeeeeeceeceneneenes 0 s [ 8,008,454 |................... 8,607,465
11.  Commissions and expense allowances payable on reinSUranCe aSSUMEA .........ccoeuiiuiiiriieieerieesieesieenie e e seeseeseesreesree s [eeeesee s sieees [oesee e s iee e s s
12, General eXPENSES AUE OF BCCIUBH .............ceueviuieerieeeeeeteteseessesessseestesessssesesssssesesesessssssesssasates et esesnssesasaseteseseseas s asssasatesesesnanana 46,305,887
13. Transfers to Separate Accounts due or accrued (net) (including$ ............
allowances recognized in reserves, net of reiNSUred @llOWANCES) ...........ccooveirieieuereueriiiiieieieseseeese st seaenens (994,717,426)
14. Taxes, licenses and fees due or accrued, excluding federal iNCOME tAXES ..........coeueuereiririeieieieeeeeesieeeieeeeese e foeverenenneeennneeeenes 80,080 [ (146,480)
15.1 Current federal and foreign income taxes, including $ 0 on realized capital gains (losses) . 10,516,845
15.2 Net deferred tax HADIlILY ..ottt ettt e e et et e e et et et et e s et e e et ere e [
16, UNEamed iNVESIMENE INCOIME .........iuiuiiiaiieiaiteieeeecee ettt s e e e s bbb sttt snae [ocieesieanienas 3,297,785 | 4,192,998
17.  Amounts withheld or retained by reporting entity as agent or trustee ...........cccccovevrvncccnennne , .. 1,122,103
18.  Amounts held for agents' account, including $ .......ccccevevne 7,648,448 agents' credit balances .. .7,649, ..7,044,104
19.  Remittances and itemMS NOt AlIOCALEA ...........ccoviririeieieieieiieie ettt sese e s s s e s s esesese e ssens [eseeeaeneneneans 40,437,048 |......cevenee 44,565,140
20. Net adjustment in assets and liabilities due to foreign eXChange rates ............ccociiiiiiiiiiiiii s [ [
21. Liability for benefits for employees and agents if not included above ....
22. Borrowed money $ .....cccocceviriniiinieeens 0 andinterestthereon $  ..oooocvvvvvevccicenenn 0 o
23. Dividends to stockholders declared and UNPAIA ...........cciouiiiiiiiiie ettt ettt et essesseesaeesaeesbeesbeesbeens [seseetesnessesssnssaessaessaees [oeseeiaeeiae s
24. Miscellaneous liabilities:
24,01 ASSEE VAIUALION FESEIVE .........oveeeieieii ettt ettt ettt ettt s e s e s s st e s et et e s easasas s st et et esessssssssssesesesessssasnssseseseses|eeesesenensnnes 205,953,077 |.oovenenee 228,965,957
24.02 Reinsurance in unauthorized and certified ($ ........ccoveeireiireiennnenn ) COMPANIES ..ouvieniieiieieeiesee e sieesieesteesre e eees foee e oeesae s s
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........cccccooooeiiiiiicccns ) FINSUIETS ....coo. | [
24.04 Payable to parent, subsidiaries and affiliates
24.05 Drafts outstanding ...........ccceeveeienieeieiieeeeee
24.06 Liability for amounts held under UNINSUIEd PIANS .........oouiiiiiiiiiiiie ettt sttt e be e beenesmnesseesanes [eoeesaeesae s s e s s e s aesins oaeesesneseese e sae s
24.07 FUNAS Neld UNAEI COIMSUIANGE .......c.cueuiiiivetetetceieeeeeeteseteteseseassee st e sesesesesssssses st esesesesessssss s st esasesesesesssssssssesesesessssansssnas |eeesenenensnnes 119,089,383 |....cccveeve 130,711,211
24.08 Derivatives ..........ccccceeveuennnee. 248,862,961 262,847,262
24.09 Payable for securities ........... 360,764,417
24.10 Payable fOr SECUIES IENTING ......o.eiiiiieeiee ettt et et et e s st e ae e b e e aseeaeeenseeaeeeneesseeaseenseenseenseenneen [ooeesaseiae s e s iaesiaesaesaesns [eaeessesaesseesaee s saessae s
24.11 Capital notes $ .....ccecevvvenene and iNtErest tNErEON $ ...o.ocviriiiiciciiiiies ettt eeeeee et eeerees |eaeeee et
25. Aggregate write-ins for liabilities ............ccoceeiieinreeeccceeeene 474,152,164 435,324,441
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 18,266,862,859 17,962,800,829
27.  From Separate ACCOUNES SAEMENT .........c.ccuiuiiieiiiiiietetctieeeee ettt et et s ettt s e e s s s et e sebesesess s es st asesesesesssssssssssesesessssansana oeseseanas 68,829,762,602 |........... 70,121,473,179
28. Total liabilities (Lines 26 and 27) ... . 87,096,625,461 88,084,274,008
29, COMMON CAPILAI SLOCK .......cvvivieieieieiie ettt ettt ettt ettt ettt a s ee s et e st e s e b e s essss s s st et et et et essss s esssesesesesesssnssssesasesesesesssnnssssseafoesesessasnrsas 5,690,000 |.....ccveeeennee 5,690,000
30.  Preferred Capital STOCK ........c.ioiiiii ettt h bt bt b e e Rt bt ettt en bt eneesheenheenbeenteens
31. Aggregate write-ins for other than special surplus funds .
1 W o] (V13N g To] (T TP P PR OUTPRTURT RO e
33.  Gross paid in and CONHDUIEA SUIPIUS ............c.cveviuiuiiiiiiieietetetetescee ettt bt et esesees s et sesesesesese s ssesesesesesesess s ssssesesesesessasasssesssana|eseseneaenennes 661,535,846 |................ 911,535,846
34. Aggregate write-ins for SPeCial SUMPIUS UNDS ...........cccooviiieieececececcc ettt ettt s eae s s s ssenens |eeesenenenennes 253,653,821 .o 167,715,799
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvevveeiceeiceeiie ettt ea s s st s et e s s s sttt es et essass s s s seseseseseasassssssesesesesessasassssasans |eeesenenensnnes 387,236,117 | 332,777,457
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $ ... U RO SOt
36.2 shares preferred (value included in Line 30§ ...ocooveeviiiicciniciieee ) e e | e s
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 1,302,425,784 1,412,029,102
38, Totals Of LINES 29, 30 @NG 37 ....ouiuiuiiiiiiiieeieieteee ettt sttt bbbt b ettt ettt s 1,308,115,784 1,417,719, 102
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 88,404,741,245 89,501,993,110
DETAILS OF WRITE-INS
2501. Payable for repurchase agreemMENnts ...ttt [eeneneeenenenas 180,371,456 181,755,548
2502. Deferred liability SSAP 108 ..... ..179,525,192 |.. ..181,969,574
2503. Derivative collateral liability ..o ...55,095,915 |.. ... 13,159,551
2598.  Summary of remaining write-ins for Line 25 from OVErfOW PAGE ..........veueveuiiiieiieteieiieeeseiete et se s ssssse s snsens [eeeseieeenenens 59,159,601 |..covvennne 58,439,768
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 474,152,164 435,324,441
£ 0 ) RO OO PR RO PPN
3102.
3103, e
3198. Summary of remaining write-ins for Line 31 from oVerflow PAge ............couiiiiiiiiiiiii e
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401, SPECial SUFPIUS SSAP 08 ...ttt b bttt bttt bttt enens [eeterenennneaas 163,193,728 |...ccoeeve. 171,697,615
3402. Derivative FIH unrealized gain/(10SS€s) from FINSUFANCE ........ococovoveieeiuiuiiiieieieiceeecc et [eenenenenenenas 87,856,110 |..ocveeeeee. (10,211,018)
3403. Special surplus SSAP 108 from FEINSUIANCE .......c.cceiiiiiieiee ettt seseas s s nnas [eananasnenesesenas 2,603,983 |[..cccovoee 6,229,202
3498. Summary of remaining write-ins for Line 34 from OVErflOW PAGE ........coiiiiiiiiiiiiei ettt sne e oo eae e
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 253,653,821 167,715,799




STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts ..............c.ccococeeeven|oveveveverenennns (4,610,978) ... 4,008,155 |.......... 36,651,222 ,597
2. Considerations for supplementary contracts with life contingencies............coooirieiiiniiiieicieeeee e [ [
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e .. 181,377,167 |.. . 165,986,448 ..699,838,539
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. 2,610,935 | 3,050,293 |.. ..9,656,817
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 61,956,399 |...cocceeenne 75,588,270 |..cocveveeee 48,857,924
7. Reserve adjustments on reiNSUrance CEAEA .............cocooveviviveveuiriieieeeieieeieseseees e sesesss s s e (572,240,508)|.............. (685,913,659)|........... (6,133,721,977)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNS............c.vvueueveriieieieeeiiesesesesessssesesese s ssssesesesssssese s ssns [eessciceeeseenas 263,730,170 |oveeeeenne 219,044,164 |................ 957,218,473
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. 14,553,725 (9,244 ,536) 312,297,471
9. Totals (LiNes 110 8.3) .o (52,623,090) (227,480,865) 32,545,369,844
10, Death DENEFIS .....voeeeeieeecee e | 124,595,063 |............... 155,499,181 |....cccoeenee 755,993,855
11.  Matured endowments (excluding guaranteed annual pure eNAOWMENLS) ...........cccovveveveveueueeeeeienens |rereseeeeeeeenenens 3,608,042 |......coovnvee 2,857,911 | 4,476,034
12, ANNUILY DENEFIES ...t b ettt et ab e ae e he e b e nbe b ens
13. Disability benefits and benefits under accident and health contracts ............cccccoveiiiiiiiiiiicine,
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...................
16.  GrOUD CONVEISIONS ....eeiueiiuiieuieauteauteeuteateesteesaeesseesseeseeeseeaaeeaseeaseeaeeseenseanseenseaneeeneeaseeseeneenneanneenseaneennd
17. Interest and adjustments on contract or deposit-type contract funds ...........cccceeiiiiiiiiiiiiiiicnenes
18. Payments on supplementary contracts with life contingencies .............. ,
19. Increase in aggregate reserves for life and accident and health contracts ) (233,837,371) (169,001, 194) 2,632,811,100
20.  TotalS (LINES 10 10 1) ...ttt e et e s nenena eneenennens 1,703,002,063 |.............. 606,652,121 |............ 7,686,096,805
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ....ovvviicite ettt ettt bt b bt s n st b s ss s st eb s s s nse s s |eeemsciceceseennas 8,246,569 |....occeveenne 8,556,636 34,404,774
22. Commissions and expense allowances on reinsurance assumed . ...56,688,290 |.. ... 17,674,059 |.. ..931,375,666
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 40,055,874 |...ococeene 34,348,190 |...ccoeee. 156,604,313
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 1,575,564 |.oovoees 1,579,841 | 3,049,225
25. Increase in loading on deferred and uncollected Premiums ...........oooiiiiiiiiinie e [ e ettt
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (736,170,947)|.............. (610,577,693)|........... (2,072,331,231)
27. Aggregate write-ins for deductions .... (1,212,368,864) (319,560,342) 25,535,607,894
28.  TOtAIS (LINES 20 10 27) ...ttt ettt e s s et s e e e s naen (138,971,451) (261,327,188) 32,274,807,446
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LINE 28) ettt 86,348,361 |......cocenve. 33,846,323 |.....cconnee 270,562,398
30. Dividends to policyholders and refunds to members 1,766,608 1,523,053 1,911,239
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 84,581,753 |.oooiecne 32,323,270 |............... 268,651,159
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 59,648,516 (845,690) 82,423,601
33. Net gain from operations after dividends to policyholders, refunds to members and federal income
taxes and before realized capital gains or (losses) (Line 31 MiNUS LiNe 32) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 24,933,237 |...oviee 33,168,960 |................ 186,227,558
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $§ ..o 3,148,029 (excluding taxes of §  ..occceeeeeeneee (3,148,029)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (45,948,099) 9,943,848 547,945,174
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (21,014,862) 43,112,808 734 172,732
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 1,417,719,102 1,739,867,832 1,739,867,832
37 NEtINCOME (LINE 35) ...ttt es e e s e e eseseseneneneensesee e eeneennnens (21,014,862 ......ccccenve 43,112,808 |....cooenveeee. 734,172,732
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (2,362, 166) ... 17,698,531 |.. ...95,725,79% |. (757,247,434)
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........ccceeerieiereveieeeeeeeeeie e e 141,397 [ (212,654) ..o (531,005)
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ... 24,458 797 |.. ..(11,930,964)]|.. ... 15,382,695
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..5,103,332 |.. ..8,260,119 |.. ..(52,352,948)
42. Change in liability for reinsurance in unauthorized and certified COMPANIES ........ccceeiieriirieiierienen feorii [ [
43. Change in reserve on account of change in valuation basis, (increase) or decrease ..........ccccevveeeeecferviiiiiiiiiiii i [
44,  Change in asset VAlUALION FESEIVE ...........c.c.cceeieieeeeeeeeeeeeee e seseseee e sessas s s s eseseasssssssese oo 23,012,880 |.coovcereeirene 5,955,230 |....ccooneeee 21,551,420
45.  Change in treasury StOCK ...........coceeiieriieiiniiinie e
46. Surplus (contributed to) withdrawn from Separate Accounts during period ..
47. Other changes in surplus in Separate Accounts Statement .............cooooieiiiiiieieeeeeeeee
48.  Change iN SUMPIUS NOTES .....ccuuiiiiiiiiiieii ettt ettt se e b e e e e st e e st e s seenseeae e s e eneeeneeeneens
49. Cumulative effect of changes in accounting PrinCIpIES ..........ccooiiiiriiiiiiii e
50. Capital changes:
50.1 Paid iN oo
50.2 Transferred from surplus (stock dividend)
50.3 Transferred t0 SUMPIUS ..........oiiiiiiiee ettt et b e et e et e et e saeesaeenneeneennens
51.  Surplus adjustment:
L3 R == T o SO S T STSTTRPRRTIT I
51.2 Transferred to capital (stock dividend) ..
51.3 Transferred from capital ...........cccccevoeereenene
51.4 Change in surplus as a result of rEINSUIANCE .............cccccveeeveeveveeeeeeeeeeeeeneseseeeenenesenesesesesssesefeenenenneeees (8,898, 578) | o 182,370,290
52.  Dividends t0 SLOCKNOIAETS ...........cucveviuieiiiiicietetetceceee ettt st es e es et sesessan s s seseseseseafesees et et enes e seeeeeenene [oeeeeneeenes (125,000,000)|.............. (856,788,504)
53. Aggregate write-ins for gains and losses in surplus 39,695,185 (29,324,817) (152,036,013)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (109,603,318) (13,414 ,484) (322,148,730)
55. Capital and surplus, as of statement date (Lines 36 + 54) 1,308,115,784 1,726,453,348 1,417,719,102
DETAILS OF WRITE-INS
08.301. Fees from reinSUrance aSSUMBA ...........c.ccoceieeieeueeeereeeeteeeeteeeetesetesseeeseseeseeeeseeeeseessteesstesssensseesssenseseendfonseeseeneananens 66,719,190 | e 139,283,914
08.302. Other investment management fEES .........ocooooioioioiiiiicieee e | 40,631,064 |....coceve.... 19,434,343 |..coooooee. 52,846,592
08.303. MiSCEIIANBOUS TNCOME ...ttt e e e s e eeeneseaneeensennanaseneeeeannaoeeeeeaeeeeaeanans 6,331,739 | 11,477,910 | 37,334,847
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAgE ..........cccocvoveveueucveuieiieeeeeee e (99,128,268)|......ccvenvne (40,156,789)|....cocveeencee 82,832,118
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 14,553,725 (9,244 ,536) 312,297,471
2701. MODCO adjustment .........ococooioirinniiinene ... (1,217,484,321)).. (318,317,862)|.......... 25,320,597,286
2702. Change in provision for future dividends ... e 3,459,768 |.. . (1,656,910) ... 1,423,472
2703. Miscellaneous deductions .........c.ccooveeveeieeeeeeeeeeeeeee e 1,655,689 ..o 563,972 |.ceooeee. 3,876,303
2798. Summary of remaining write-ins for Line 27 from oVerflow PAJE .............cccueieieeeieieierereeeeeeeeeseseesed|eeeeeieeeseeeseseeseeeeeenes |oesesesessseeeeeenens (149,542)|.....coceeeee 209,710,833
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (1,212,368,864) (319,560,342) 25,535,607,894
5301. Derivative FWH unrealized gains/(losses) from reinSUrance ..........ccococooeoeocoeoioieieieveceeceeeeeeeene e 87,856,110 ..o oo (10,211,018)
5302. Special surplus SSAP 108 from reinsurance ...........ccco....... 2,603,983 | .o s 6,229,202
5303. Gain 0N iNTOrCE FEINSUMANCE ....c.ccooiiiiieieeciceiece ettt ettt ettt es s s s s sess s s |eaes s st s et e nanas . ... (4,763,452)|.. (168,330,035)
5398. Summary of remaining write-ins for Line 53 from overflow Page ............cccocueeeeveveveveveveveeeeeeeeeeeeves e 50,764,908)|................ (24,561,365)|....cccvevencee 20,275,838
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 39,695,185 (29,324,817) (152,036,013)




STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

CASH FLOW

Curre;t Year PriorzYear Prior Ye::lr Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net Of FEINSUMANGCE ........c...cuiieiiieiiiciieieie ettt [eesssinessnees 175,198,611 |.occovieee 58,908,763 |............... 421,306,395
2. NetiNVESIMENTINCOME ...ttt e 198,428,962 |.........c...... 179,693,743 |...coovvnnne 735,143,574
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 435,586,885 282,667,361 1,317,424,154
4. TOtal (LINES 110 B) ..ottt 809,214,458 521,269,867 2,473,874,123
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 2,590,963,131 |.......... 1,432,177,783 |............ 4,434,984 235
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (720,766,068)].............. (569,591,127)|.......... (1,999,086,617)
7. Commissions, expenses paid and aggregate write-ins for deductions .................ccceveueueereveieverevenens feeeeeeens (1,131,475,486)|.............. (255,040,782).............. (705,745,381)
8. Dividends paid t0 POIICYNOIAETS .........c.coviviveeeteeieie ettt eses s sesesnan s [eeerenee e nenees 1,766,833 ..o 1,647,889 |..ocviene 3,432,039
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvveiin. tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann (31,522,124)
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 740,488,410 609,193,763 1,702,062, 152
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 68,726,048 (87,923,896) 771,811,971
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
T2 BONAS .ot e
12.2 Stocks ..............
12.3 Mortgage loans ....
12.4 Real estate .......
12.5 Other invested @SSets ............cccciciiiciiiic s
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 83,758,805 146,910,591 290,879,198
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvovevevevevceieieeeeeiee et [oeveveseennas 897,717,473 |..coocve. 796,610,086 |............ 2,800,011,049
13. Cost of investments acquired (long-term only):
1301 BONGS .ottt bbbt [ereesinennnens 433,063,404 |................ 292,993,760 |............ 2,266,351,984
13,2 SEOCKS ...ttt enas [ontesen et 279,373 | 484,335 |...ooveriine 1,287,054
13.3 MOMGAGE I0BNS .......ovvveieiiieieteteteeeee ettt ettt s s st s e s et esesess s ss e s e sesesesnsnessnenasens |eeeseseseneenenenees 550,666 |.......ccccvrvnve 4,780,479 |...ccoevnne 21,824,930
BT o =T e (= O A O FESU
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 36,109,310 [...covvvennenee 83,037,860 |............... 269,956,044
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 42,465,991 82,098,549 369,427,978
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 512,468,745 463,394,983 2,928,847,990
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e 10,631,361 9,900,012 40,804,819
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans 374,617,367 323,315,091 (169,641,760)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus NOtes, CaPItaAl NOES ..........ooiiiiiieie et sie e e e e e [oreer s oo e [reee s
16.2 Capital and paid in surplus, 1€SS treasury STOCK .............cccueveueueieieieieiereeeeeeeeeeeeeeiese e |reveseeeeeees (250,000,000) |- +-evevereemeerenerereneeinens frenerereneeees 375,000,000
16.3 BOITOWE FUNDS ...ttt s e e s e s s s s s e s e s ese s s ssnsesesesesnnnnnsnnns [esssssisisnssnsnnnicesnsenennnes |orececunennes (307,548,297)|.............. (307,548,297)
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccooveveveveeceeees |oevvreeenns 402,155,973 |.ooovrcenne (4,588,178)|..ceveeecnene (430,992)
16.5 DivideNnds 10 SLOCKNOIAETS ........cuiuiiiiiiicieieeeiein et s s s e e s s s s esesennnnnnns [eoeicieasenesssicasasssssnniseens [oeeeereseanenes 125,000,000 |............... 125,000,000
16.6 Other cash provided (APPHEA) ...........c.eveveueueiiiieieteeeeeeeeceeee ettt (124,658,474) (583,087,349) (311,334,432)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
PIUS LINE 1B.8) ...eveeveeivececcee ettt e st 27,497,499 (490,223,824) (369,313,721)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) . |..c.c.cccevue. 470,840,914 |.............. (254,832,630)|........cccn... 232,856,490
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNMING Of YEAT ...ttt eaenas [enaesnnenns 1,567,043,550 |............ 1,334,187,060 |............ 1,334,187,060
19.2 End of period (Line 18 plus Line 19.1) 2,037,884,464 1,079,354,430 1,567,043,550
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non-cash proceeds from asset exchanges - bonds, stocks and other invested assets ... oo o (180,326,684)|.............. (180,326,684)
20.0002. Non-cash acquisitions from asset exchanges - bonds, stocks and other invested assets ... [ Jvieen (180,326,684)|.............. (180,326,684)
20.0003. Non-cash ceded premiums fOr reiNSUFANCE ........ccocoeieiiiiiririeieieieieee et seeeseees [oenereiereesnseseseseeeeenens |oovseeieienenenns 149,542 [ (944,646)
20.0004. Non-cash payable on reinSUranCe .........cooovvveieeeereninesesisienenenns , (3,843,241)
20.0005. Non-cash transfer of funds withheld for unauthorized reinsurance .............iies fiinicncscsssniens s, 1,809,023 |......cccoevenee 4,787,887
20.0006. Non-cash transfer of IMR liability for reinSUranCe ... [ [ (149,542) [
20.0007. Non-cash IMR reserve transferred on reinSUrance ... oo R 149,542 |
20.0008. Non-cash deferred asset SSAP 108 ....................... ... 14,573,488 |. 12,468,223 |. ...(16,056,030)
20.0009. Non-cash deferred liability SSAP 108 ... ... (2,444,382)).. ... 12,093,140 |. ...(10,449,011)
20.0010. Non-cash special SUrplus SSAP 108 ...ttt snsnens |oereeninsennans 85,938,022 |................ (24,561,365) |...c.cvvennnnne 16,294,022




STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

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

20.0011. Non-cash miscellaneous income assumed SSAP 108 ........
20.0012. Non-cash proceeds from sale of common stock-affiliates .........
20.0013. Non-cash acquisitions from purchase of common stock-affiliate

20.0014.
20.0015.
20.0016.

20.0017. Non-cash commission and expense allowances on reinsurance ceded from recaptured

FEINSUTANCE ...ivttetitieie sttt ittt sttt ettt s st st s bt esese e e s s b e s e b e s es et e s s s e st esene e s s nee
Non-cash increase in aggregate reserves from recaptured reinsurance ...........ccccccoovenene.

20.0018.
20.0019.
20.0020.
20.0021.
20.0022.
20.0023.
20.0024.
20.0025.
20.0026.
20.0027.
20.0028.
20.0029.
20.0030.
20.0031.
20.0032.
20.0033.
20.0034.
20.0035.

Non-cash reserve adjustments on reinsurance ceded from recaptured reinsurance
Non-cash aggregate reserve change from recaptured reinsurance ..........ccco.......

Non-cash funds witheld for unauthorized reinsurance from recapture
Non-cash transfer of IMR liability from recaptured reinsurance .......
Non-cash IMR reserve transferred from recaptured reinsurance ...
Non-cash premiums from assumed reinsurance ............cccoceceeeeveenas
Non-cash increase in aggregate reserves from assumed reinsurance
Non-cash aggregate reserve change from assumed reinsurance ......
Non-cash modco adjustment from assumed reinsurance ..............

Non-cash transfers to Separate Accounts ..........ccccccccene.
Non-cash modco adjustment from assumed reinsurance

Non-cash modco adjustment from assumed reinsurance ..........ccccoeee...
Non-cash commissions and expense allowance from assumed reinsurance

Non-cash net investment income for dividend of affiliate ..o
Non-cash dividend from distribution of affiliates ...
Non-cash premiums from recaptured reinSUranCe ..........cccococeoeeeeeieeeicceieeeeeeeeeeeeeeea

Non-cash transfer of IMR liability from assumed reinsurance ..............cocoevveevveuenen.
Non-cash IMR reserve transferred from assumed reinsSUrance .............cccooevvevivierereeennns

Non-cash premiums from assumed reiNSUFANCE ..........cccooveiieeeieeeeieieeeieeeeee e
Non-cash funds withheld from assumed reinsSUranCe ...........coovvoeeccciinenirieeeeeeees

A

98,067, 128)|.

.(731,788,504)
.. ... (8,546,001)
................... 8,546,001
................ 731,788,504
.......... (6,191,956,563)

................. 12,715,421
............... 524,641,554
..5,466,308,839
... (537,356,975)
...125,647,724
...188,290,749
....(188,290,749)
19,497,654,907)
...(39,651,169)
..1,187,647,157
.. 18,349,659,009
................. 21,420,084
................ (21,420,084)
..(20,381,735)
.. 20,381,735
......... (10,559,421,322)
............ 1,889,516,637
.. ..8,394,898,926
................ 275,005,758

5.1




STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year Prior2Year Prior Yezr Ended
To Date To Date December 31
INGIVIAUAL T ... [ (20,901,623)|................. 11,138,515 | 92,072,298
GIOUP T .. | (81,532,077)|....ccceeenn (12,129,624)|................. 24,238,063
INGIVIAUAT BNNUIIES ...t oo 30,844,013 |........cocc. 36,474,619 |................ 125,798,002
GIOUD GNNUILIES ...vvveviveeeeteececeeeeeeeeee ettt es et esete et s eeses s esssstesesesessesesssssesesesessessesssssssesesesnansssssssesesenferesensssnnenes 151,462,451 |................ 173,057,433 |................ 635,009,594
ACCIABNE & NBAIN ... e 3,338,004 |...ccococvine 3,521,069 |......cooucne. 14,281,630
Fraternal ... e [ [
Other iNES Of DUSINESS .......ccuiuiiiiiiiiiiiiii ettt [ea e nens [oeteeet et eenes et e
Subtotal (LINES 1 thIOUGN 7) c....viieieieciiiieeiee ettt ettt bbbt 83,210,768 |......cceenc 212,062,012 |....covvenee 891,399,587
DEPOSIt-LYPE CONFACES .....vveieiieiiieieieieieie ettt e st sesese e e s sns [eeseneenenenenas 563,070,340 |............... 188,374,517 |................ 656,013,119
Total (Lines 8 and 9) 646,281,108 400,436,529 1,547,412,706




STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

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

A difference prescribed by Connecticut state law allows the Company 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 these reinsurance treaties, the Company's risk-based capital
would not have triggered a regulatory event.

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

| SSAP # | FIS Page | F/S Line #l 2026 2025
Net Income
1. TL state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX |$  (21,014,862)($ 734,172,732
2. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 4 19 1,172,617 (164,988)
1,172,617 (164,988)
3. State permitted practices that are an (increase)/decrease from NAIC SAP — —
4. NAIC SAP (1-2-3=4) XXX XXX XXX [$  (22,187,479)|$ 734,337,720
Surplus
5. TL state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX [$ 1,308,115,784 |$ 1,417,719,102
6. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (TL) (as described above) 61 3 1 6,221,171 5,048,554
6,221,171 5,048,554
7. State permitted practices that are an (increase)/decrease from NAIC SAP — —
8. NAIC SAP (5-6-7=8) XXX XXX XXX |$ 1,301,894,613|$ 1,412,670,548

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

C.  Accounting Policy

The Company has issued funding agreements as described in Note 21C. The Funding agreements are accounted for as deposit-type contracts in
accordance with SSAP No. 52.

There have been no other material changes since December 31, 2025.
D. Going Concern
The Company is not aware of any conditions or events which raise substantial doubts concerning the Company's ability to continue as a going concern.

Note 2 - Accounting Changes and Corrections of Errors

Accounting Changes

For the year ended December 31, 2025, the Company updated its method to identify distributions that represent a return of capital and those that represent net
investment income under SSAP No. 48, Joint Ventures, Partnerships and Limited Liability Companies. The Company’s updated method aligns with objective financial
metrics as all distributions are now recognized in net investment income when declared, provided they do not exceed undistributed accumulated eamings. The
Company’s prior method included additional limitations on the recognition of net investment income based on correspondence with the applicable General Partners.
The Company concluded the change represents a change in accounting principle pursuant to SSAP No. 3, Accounting Changes and Corrections of Errors. The
Company notes retrospective application of the change does not impact beginning surplus, nor does the change impact total assets, liabilities, or surplus for the year
ended December 31, 2025.

For the year ended December 31, 2025, the Company changed its accounting policy for deferrals of gains resulting from in-force assumed and ceded reinsurance
transactions. The Company’s prior policy presented such gains (and related amortization) as Aggregate Write-ins for Gains and Losses in Surplus (Page 4, Line 53)
and as Aggregate Write-ins for Other-than-Special Surplus (Page 3, Line 3). The Company’s updated policy is to present such gains (and related amortization) as
Changes in Surplus due to Reinsurance (Page 4, Line 51.4) and unamortized reinsurance gains will be reflected as Unassigned Funds (Page 3, Line 35). The
Company determined this constitutes a change in accounting principal pursuant to SSAP No. 3, Accounting Changes and Corrections of Errors, given both
presentations are acceptable under different NAIC guidance, the Company believes the new presentation is better aligned with the nature of such gains and
Unassigned Funds as well as with the Annual Statement Instructions.

The Company notes retrospective application of the change does not impact total Assets, Liabilities or Net Income for years ended December 31, 2025. There is also
no net impact to Total Surplus for this change; however, implementation of the change in 2025 results in a decrease in Other-than-special surplus (page 3, Line 31) of
$168.3 million reflected through Aggregate Write-ins for Gains and Losses in Surplus (Page 4, Line 53). The change also results in a corresponding increase in
Unassigned Funds (Page 3, Line 35) of $168.3 million reflected through Cumulative Effect of Change in Accounting Principles (Page 4, Line 49).

In 2023, the NAIC adopted revisions to several statutory statements to finalize guidance throughout applicable standards related to the updated definition of a bond.
The changes incorporated a principles-based definition which categorizes bonds as either issuer credit obligations (under SSAP No. 26 to be reported on Schedule
D-1-1) or asset-backed securities (under SSAP No. 43 to be reported on Schedule D-1-2). The Company adopted the revised standards effective January 1, 2025 and
reclassified investments in accordance with the new principles-based definition. Approximately $168 million of investments previously reported on Schedule D Part 1
were reclassified to Schedule BA. Of these investments, approximately $119 million of book adjusted carrying value went from an amortized cost measurement to a fair
value measurement, which resulted in an approximate a $10 million unrealized loss to surplus.

In 2025, the NAIC adopted revisions to SSAP No. 56 — Separate Accounts to clarify guidance for how to transfer any separate account assets carried at book value
between the separate and general accounts. The Company elected early adoption of this guidance in 2025, however, it is not material to the Company.

In 2025, the NAIC adopted revisions to SSAP No. 41 — Surplus Notes to clarify that capital notes should be nonadmitted in the event in which the regulatory authority
halts principal or interest payments. The Company adopted this guidance in 2025, however, it is not material to the Company.
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In 2025, the NAIC adopted updates to SSAP No. 1 — Accounting Policies, Risks & Uncertainties, and Other Disclosures to require the reporting of assets held under
modified coinsurance ("Modco") or funds withheld ("FWH") agreements within the restricted asset disclosure. The NAIC also adopted updates to SSAP No. 1 that
require disclosure of investments held in FWH or Modco portfolios that are affiliated assets of the reinsurer. The Company adopted this guidance effective January 1,
2026, however, it is not material to the Company.

In 2025, the NAIC modified Appendix A-791 - Life and Health Reinsurance Agreements to clarify requirements when evaluating risk transfer for combined coinsurance
and yearly renewable term (“YRT”) reinsurance arrangements. The Company adopted this guidance in 2025, however, it is not material to the Company.

In 2025, the NAIC adopted revisions that modify the SSAP No. 37 — Mortgage Loans to clarify that mortgage loans held by an insurer through a qualifying Delaware
Statutory Trust (“DST”) will be reported on Schedule B — Mortgage Loans. The Company adopted this guidance effective January 1, 2026. However, it is not material to
the Company.

In 2024, the NAIC modified SSAP No. 21 to prescribe a measurement framework for all residual interests regardless of legal form. The updates allow for a policy
election of the Allowable Earned Yield Method or Practical Expedient Method (i.e., cost recovery method). The Company adopted the revised standards effective
January 1, 2025 and elected the Practical Expedient Method. However, the updates are not material to the Company.

In 2024, the NAIC modified SSAP No. 94 — Low Income Housing Tax Credit Property Investments to clarify in-scope tax credit investments. The Company adopted this
guidance in 2025, however, it is not material to the Company.

Recently Issued Accounting Standards

In 2026, the NAIC modified SSAP No. 3 — Accounting Changes and Correction of Errors, SSAP No. 51 - Life Contracts, and SSAP No. 52 — Deposit-Type to align with
updates to the Valuation Manual. The modifications are related to the use of the economic scenario generator and non-variable annuities. The Company adopted this
guidance effective January 1, 2026. However, the updates are not material to the Company.

Recently Issued Accounting Standards - Future Adoption

In 2025, the NAIC adopted revisions to multiple investment-related SSAP’s which would require an aggregate disclosure that details key investment information by type
of public and private placement type securities. The Company will adopt the revised standards effective December 31, 2026.

In 2025, the NAIC adopted revisions to multiple investment-related SSAP’s that will add clarifying language to disclosures related to securities in an unrealized loss
position and other-than-temporary impairments across all debt securities. The Company will adopt the guidance effective December 31, 2026.

Note 3 - Business Combinations and Goodwill

No significant change.

Note 4 - Discontinued Operations

No significant change.

Note 5 - Investments

D.

E.

F.

Asset-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 asset-backed securities recorded during the year where the Company had either the intent
to sell the securities or the inability or lack of intent to retain.

3. The Company did not recognize any OTTI for loan-backed securities held as of March 31, 2026.
4. Security Unrealized Loss Aging

All impaired securities (fair value is less than cost or amortized cost) for which an OTTI has not been recognized in earnings as a realized loss (including
securities with a recognized OTTI for non-interest related declines when a non-recognized interest related impairment remains):

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ 12,305,017
2. 12 Months or Longer $ 50,200,391

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

1. Less than 12 Months $1,208,069,026
2. 12 Months or Longer $ 547,914,747

5. As of March 31, 2026, asset-backed securities in an unrealized loss position comprised 503 securities, primarily related to commercial mortgage-backed
securities ("CMBS"), residential mortgage-backed securities ("RMBS"), and collateralized loan obligations ("CLO"), which were depressed primarily due to higher
interest rates and/or widening of credit spreads since the securities were purchased. The Company does not intend to sell the securities outlined above.
Furthermore, based upon the Company’s cash flow modeling and the expected continuation of contractually required principal and interest payments, the
Company has deemed these securities to be temporarily impaired as of March 31, 2026.

Dollar Repurchase Agreements and/or Securities Lending Transactions

3. Collateral Received
b.  The Company did not accept collateral that is permitted by contract or custom to sell or repledge as of as of March 31, 2026.

Repurchase Agreements Transactions Accounted for as Secured Borrowing

1. Company Policies or Strategies for Repo Programs
From time to time, the Company enters into repurchase agreements to manage liquidity or to earn incremental income. A repurchase agreement is a transaction
in which one party (transferor) agrees to sell securities to another party (transferee) in return for cash (or securities), with a simultaneous agreement to

repurchase the same securities at a specified price at a later date. These transactions generally have a contractual maturity of ninety days or less. Repurchase
agreements include master netting provisions that provide both counterparties the right to offset claims and apply securities held by them with respect to their
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obligations in the event of a default. Although the Company has the contractual right to offset claims, the Company's current positions do not meet the specific
conditions for net presentation.

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

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

2. Type of Repo Trades Used

1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter

a. Bilateral (YES/NO) | Yes
b. Tri-Party (YESINO) |No

3. Original (Flow) & Residual Maturity

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

N

. Open - no maturity $ —

. Overnight —

. 2 days to 1 week —
. >1 week to 1 month 3,524,310
. >1 month to 3 months 183,217,146

. >3 months to 1 year

. >1year —

O |IN | |lo |l lw N

. Ending Balance First Quarter | Second Quarter | Third Quarter | Fourth Quarter

N

. Open - no maturity $ —

. Overnight —

. 2 days to 1 week —
. >1 week to 1 month 3,524,310
. >1 month to 3 months 183,217,146

. >3 months to 1 year —

~N | |l |w N

. >1year —

4. Counterparty, Jurisdiction and Fair Value (FV)

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

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

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

7. Collateral Received - Secured Borrowing

First Quarter Second Quarter | Third Quarter Fourth Quarter

a. Maximum Amount
1. Cash $ 186,741,456 S —|$ —
2. Securities (FV) - — —

b. Ending Balance
1. Cash $ 180,371,456 S —|$ —
2. Securities (FV) - — —
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8. Cash & Non-Cash Collateral Received - Secured Borrowing by NAIC Designation

1 2 3 4 5 6 7 8
Does Not
Qualify as
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted
a. Cash $ —|[$ 180,371,456 | —|$ —1$ —|$ —1$ —[$ —
b. Bonds-FV — — — — — — — _
c. LB&SS-FV — — — — — — — —
Preferred stock -
d — — — — — — — —
e.  Common stock — — — — — — — _
Mortgage
f. loans-FV — — — — — — — —
g. Real estate -FV — — — - — — — —
h. Derivatives - FV — — — — — — — —
Other invested
i. assets-FV — — — - — — — —
Total collateral
j. assets-FV — 180,371,456 — — — — — —
9. Allocation of Aggregate Collateral by Remaining Contractual Maturity
Fair Value
a. Overnight and continuous $ (6,370,000)
b. 30 days or less 186,741,456
¢. 31090 days —
d. >90 days —

10.  Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity

Amortized Cost Fair Value

a. 30 days or less $ 180,371,456 | $ 180,371,456
b. 31 to 60 days — —
. 611to0 90 days — —
d. 91 to 120 days — —
e. 121 to 180 days — —
f. 181 to 365 days — —

g. 1to2years — —

h. 2to 3 years — —

i. >3 years — —

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

First Quarter | Second Quarter | Third Quarter | Fourth Quarter

a. | Maximum Amount
1. Cash $ 186,741,456
2. Securities (FV) — — — —
b. | Ending Balance
1. Cash $ 180,371,456
2. Securities (FV) — — — —

o
|

<
|

<
|

o
|

<
|

<
|

Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

Restricted Assets

1. Restricted Assets (Including Pledged).
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Gross (Admitted & Nonadmitted) Restricted

Current Year
1 2 3 4 5 6 7
Total Separate S/A Assets Increase/
Total General | G/A Supporting S/|  Account (S/A) Supporting G/A Total Total From Prior (Decrease)
Restricted Asset Category Account (G/A) A Activity (a) Restricted Assets Activity (b) (1plus 3) Year (5 minus 6)
a. Subject to contractual obligation for which | § —1$ —19 —19 —1$ —1$ —1% —
liability is not shown
b. Collateral held under security lending — — — — — _
agreements
c. Subject to repurchase agreements 206,557,715 — — — 206,557,715 202,976,149 3,581,566
d. Subject to reverse repurchase — — — — — — _
agreements
e. Subject to dollar repurchase agreements —_ — — — — — —
f. Subject to dollar reverse repurchase —_ — — — — — —
agreements
g. Placed under option contracts —_ — — — — — —
h. Letter stock or securities restricted as to — — — — — — —
sale - excluding FHLB capital stock
i. FHLB capital stock 5,000,000 — — — 5,000,000 5,000,000 —
j. On deposit with states 4,460,438 — — — 4,460,438 4,458,580 1,858
k. On deposit with other regulatory bodies — — — — — —
I Pledged collateral to FHLB (including 398,844,295 — — - 398,844,295 399,782,977 (938,682)
assets backing funding agreements)
m.Pledged as collateral not captured in other 437,870,643 — — — 437,870,643 559,076,204 |  (121,205,561)
categories
n. Other restricted assets — — — — — — —
o. Cr?IIateraI assets received and on balance 495,679,156 — — — 495,679,156 216,135,700 279,543,456
sheet
p. Assets held under Modco reinsurance 4,887,238,611 — | 15,074,555,881 — | 19,961,794,492 | 21,289,721,894 | (1,327,927,402)
agreements
q. Assets held under funds withheld — — 119,089,185 - 119,089,185 130,711,211 (11,622,026)
reinsurance agreements
r. Total restricted assets $ 6,435,650,858 | $ — | $15,193,645,066| $ — | $21,629,295,924| $22,807,862,715| $(1,178,566,791)
(@) Subset of column 1.
(b)  Subset of column 3.
Current Year
8 9 Percentage 12 13 14
10 1
Gross (Admitted & Admitted
Total Non Total Admitted | Nonadmitted)Rest | Restricted to Total | Amount Reported
Admitted Restricted ricted to Total Admitted Assets in General Difference from
Restricted Asset Category Restricted (5 minus 8) Assets (c) (d) Interrogatories Note and GI Gl Ref
a. Subject to contractual obligation for which | $ —1$ — 0.000 % 0.000 %| $ —1$ —
liability is not shown
b. Collateral held under security lending — — 0.000 % 0.000 % — — | 25.04+25.05
c. Subject to repurchase agreements — 206,557,715 0.230 % 0.230 % — — 26.21
d. Subject to reverse repurchase — — 0.000 % 0.000 % — — 26.22
e. Subject to dollar repurchase agreements — — 0.000 % 0.000 % — — 26.23
f. Subject to dollar reverse repurchase — — 0.000 % 0.000 % — — 26.24
g. Placed under option contracts — — 0.000 % 0.000 % — — 26.25
h. Letter stock or securities restricted as to — — 0.000 % 0.000 % — — 26.26
sale - excluding FHLB capital stock
i. FHLB capital stock — 5,000,000 0.010 % 0.010 % — — 26.27
j. On deposit with states — 4,460,438 0.010 % 0.010 % — — 26.28
k. On deposit with other regulatory bodies — — 0.000 % 0.000 % — — 26.29
I. Pledged collateral to FHLB (including — | 398,844,294.52 0.450 % 0.450 % — — 26.31
assets backing funding agreements)
m.Pledged as collateral not captured in other — 437,870,643 0.490 % 0.500 % — — 26.3
n. Other restricted assets — — 0.000 % 0.000 % — — 26.32
0. CPIIateraI assets received and on balance — 495,679,156 0.560 % 0.560 % — — N/A
p. Assets held under Modco reinsurance — | 19,961,794,492 5.520 % 22.580 % — — N/A
q. Assets held under funds withheld — 119,089,185 0.000 % 0.130 % — — N/A
r. Total restricted assets $ —1$21,629,295,923 7.270 % 24.470 %| $ —1$ —

()
(d)

Column 5 divided by Asset Page, Column 1, Line 28.
Column 9 divided by Asset Page, Column 3, Line 28.
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Gl Reference

Difference between Note and Gl
(Per Column 12 above)

Explanation

25.04+25.05

26.21

26.22

26.23

26.24

26.25

26.26

26.27

26.28

26.29

26.31

26.3

26.32

2. Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts that Share Similar Characteristics, such as
Reinsurance (excluding Modco/FWH) and Derivatives, are Reported in the Aggregate).

Gross (Admitted & Nonadmitted) Restricted Percentage
Current Year
1 2 3 4 5 6 7 8 9 10
Total SIA
Separate | Assets Gross Admitted
GIA Account (S/ | Supportin (Admitted & | Restricted
Total General | Supporting A) g G/A Increase/ Total Current | Nonadmitted) | to Total
Description of Account S/A Activity | Restricted | Activity Total Total From (Decrease) | Year Admitted | Restrictedto | Admitted
Assets (GIA) (a) Assets (b) (1 plus 3) Prior Year (5 minus 6) Restricted Total Assets Assets
Collateral
pledged for
derivatives $437,870,643 | § $ —1$ — | $ 437,870,643 | $ 559,076,204 | $ (121,205,561) $ 437,870,643 0.5 %] 0.5 %]
Total (c) $437,870,643 | $ $ —1$ —|'$ 437,870,643 | $ 559,076,204 | § (121,205,561)| $ 437,870,643 0.5 %] 0.5%
(@)  Subset of column 1.
(b)  Subset of column 3.
(c)  Total lines for Columns 1 through 7 should equal 5H(1) Columns 1 through 7 respectively and Total line for Columns 8 through 10 should equal 5H(1) in Columns 9

through 11 respectively.

3. The Company had no other restricted assets (contracts that share similar characteristics, such as reinsurance and derivatives, are reported in the aggregate).
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4. Collateral Received and Assets Held under Modoc/Funds Withheld (FWH) Reinsurance Agreements Reflected as Assets Within the Reporting Entity's Financial

Statements
1 2 3 4 5 6 7 8
% of BACV to
Assets BACV BACV) BACV Total Assets | % of BACV to
Collateral Modco FWH Fair Value Fair Value Fair Value | (Admitted and | Total Admitted
b b i Collateral Modco FWH | Nonadmitted)* |  Assets*
General Account:
Cash, Cash Equivalents
and Short Term
a. Investments $ 495,679,156 |$ 340,291,635 $ — | $ 495,679,156 | $ 340,291,069 | $ — 4.2 % 4.3 %
b.  Schedule D, Part 1, Sec. 1 —| 3,867,460,351 — —| 3,398,181,767 — 19.6 % 19.8 %
c.  Schedule D, Part 1, Sec. 2 — 605,685,986 — — 602,384,188 — 31 % 31 %
d.  Schedule D, Part 2, Sec. 1 — 2,222,683 — — 2,222,683 — 0.0 % 0.0 %
e.  Schedule D, Part 2, Sec. 2 — — — — — — 0.0 % 0.0 %
f.  Schedule B — 4,516,944 — — 4,516,500 — 0.0 % 0.0 %
g.  Schedule A — 34,254,977 — — 34,255,234 — 02 % 02 %
h.  Schedule BA, Part 1 — 32,806,036 — — 30,310,899 — 02 % 02 %
i.  Schedule DL, Part 1 — — — — — — 0.0 % 0.0 %
j. Other — — — — — — 0.0 % 0.0 %
Total Assets
k. (atbtctd+etf+gth+it) $ 495,679,156 | $ 4,887,238,612 | $ — | $ 495,679,156 | $4,412,162,340 | $ — 2713 % 2715 %
Percentage to Total FWH
I Assets (including Modco) XXX XXX XXX XXX XXX XXX XXX XXX
Separate Account;
Cash, Cash Equivalents
and Short Term
m. Investments $ —1$ —1$ —1$ —1$ —1$ — 0.0 % 0.0 %
n.  Schedule D, Part 1, Sec. 1 — — — 0.0 % 0.0 %
0. Schedule D, Part 1, Sec. 2 — — — 0.0 % 0.0 %
p.  Schedule D, Part 2, Sec. 1 - - - 0.0 % 0.0 %
g.  Schedule D, Part 2, Sec. 2 — — — 0.0 % 0.0 %
r.  Schedule B — — — 0.0 % 0.0 %
s.  Schedule A — — — 0.0 % 0.0 %
t.  Schedule BA, Part 1 — — — 0.0 % 0.0 %
u.  Schedule DL, Part 1 — — — 0.0 % 0.0 %
v.  Other — | 15,074,555,881 | 119,089,185 — 0.0 % 77.0 %
Total Assets
w.  (+mtn+ot+ptgtristt+u) $ — | $15,074,555,881( $119,089,185 | $ —1$ —1$ — 0.0 % 76.9 %
Percentage to Total FWH
X.  Assets (including Modco) XXX XXX XXX XXX XXX XXX XXX XXX

*

k = Column 1 (total of collateral, Modco, FWH) divided by asset page, line 26 (column 1)
w = Column 1 (total of collateral, Modco, FWH) divided by asset page, line 26 (column 1)
** k= Column 1 (total of collateral, Modco, FWH) divided by asset page, line 26 (column 3)
w = Column 1 (total of collateral, Modco, FWH) divided by asset page, line 26 (column 3)
*** k (Collateral BACV) should equal Note 5L(1) column 1, line o

w (Collateral BACV) should equal Note 5L(1) column 1, line o
%k (Modco BACV) should equal Note 5L(1) column 1, line p

w (Modco BACV) should equal Note 5L(1) column 1, line p
#x% k (FWH BACV) should equal Note 5L(1) column 1, line g

w (FWH BACV) should equal Note 5L(1) column 1, line q
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* y+aatcc = Column 1 divided by Liability Page, Line 26 (Column 1)
z+bb+dd = Column 1 divided by Liability Page, Line 27 (Column 1)

7.7

9 0 | 1 [ 12 | 14 15
Assets Book/Adjusted
Carrying Value
(BACV) Related Party Code
General Account: FWH Including Modco 1 2 3 4 5 6
Cash, Cash Equivalents and
a.  Short Term Investments $ 340,291,635 |$ — — |8 — |3 — — |$ 340,291,635
b.  Schedule D, Part 1, Sec. 1 3,867,460,351 — — — — — | 3,867,460,351
c.  Schedule D, Part 1, Sec. 2 605,685,986 — — 16,875,000 — — 588,810,986
d.  Schedule D, Part 2, Sec. 1 2,222,683 — — — — — 2,222,683
e. Schedule D, Part 2, Sec. 2 — — — — — — —
f.  Schedule B 4,516,944 — — — — — 4,516,944
g.  Schedule A 34,254,977 — — — — — 34,254,977
h.  Schedule BA, Part 1 32,806,036 — — — — — 32,806,036
i.  Schedule DL, Part 1 — — — — — — —
j. Other — — — — — — —
Total Assets
k. (atbtctd+etf+gth+itj) $§ 4887238612 |$ — — |$ 16,875,000 [$ — — |$4,870,363,612
Percentage to Total FWH
I Assets (including Modco) — %] — % — %] — % —% —% —%
9 10 11 12 13 14 15
Assets BOOk/AdeSted
Carrying Value
(BACV) Related Party Code
Separate Account: FWH Including Modco 1 2 3 4 5 6
Cash, Cash Equivalents and
m.  Short Term Investments $ — |3 — — |3 — |9 — — |3 —
n.  Schedule D, Part 1, Sec. 1 — — — — — — —
0. Schedule D, Part 1, Sec. 2 — — — — — — —
p.  Schedule D, Part 2, Sec. 1 — — — — — — —
g. Schedule D, Part 2, Sec. 2 — — — — — — —
r.  Schedule B — — — — — — —
s.  Schedule A — — — — — — —
t.  Schedule BA, Part 1 — — — — — — —
u.  Schedule DL, Part 1 — — — — — — —
v.  Other 15,193,645,066 — — — — — | 15,193,645,066
Total Assets
X (HmntotprqHresttu) $ 15,193,645,066 |$ — — |$ — |$ — — | $15,193,645,066
Percentage to Total FWH
X.  Assets (including Modco) — %] — % — %] — % — %] — % — %]
(2) % of Liability to Total
(1) Amount Liabilities
Recognized Obligation to Return Collateral
y.  Asset (General Account) $ 495,679,156 2.7 %
Recognized Obligation to Return Collateral
z.  Asset (Separate Account) $ — 0.0 %
Recognized Obligation for Modco assets
aa. (General Account) $ 4,887,238,612 26.8 %
Recognized Obligation for Modco assets
bb.  (Separate Account) $ 15,074,555,881 219 %
Recognized Obligation for FWH (excluding
cc.  Modco assets (General Account) $ — 0.0 %
Recognized Obligation for FWH (excluding
dd. Modco assets (Separate Account) $ 119,089,185 0.2 %




STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

5. Assets held as Collateral or under Moddo or Funds Withehld Reinsurance agreements have been pledged for another purpose specific to the insurance
reporting entity (not for the benefit of the reinsurer).

Collateral Held Modco FWH
a.  Securities Lending $ —1$ —1$ —
b.  Repolrepurchase agreements — — —
¢.  Placed under option contracts — — —
d.  On deposit with states — — —
e.  On deposit with other regulatory bodies — — —
Pledged as collateral to FLHB (including assets
f.  backing funding agreements) — — —
Pledged as collateral not captured in other
g  categories — — —
h.  Total (a+b+c+d+e+f+g) $ —1$ —|9$ —
M.  Working Capital Finance Investments
The Company had no working capital finance investments.
N.  Offsetting and Netting of Assets and Liabilities
The Company had no offsetting and netting of assets and liabilities.
R.  Reporting Entity's Share of Cash Pool by Asset type (Cash, Cash Equivalents, or Short-term Investments).
The Company did not participate in a short term investment pool as of March 31, 2026.
S.  Aggregate Collateral Loans by Qualifying Investment Collateral

The Company has no aggregate collateral loans by qualifying investment collateral as of March 31, 2026.

Note 6 - Joint Ventures, Partnerships and Limited Liability Companies

No significant change.
Note 7 - Investment Income

No significant change.
Note 8 - Derivativé Instruments

A. Derivatives under SSAP No. 86 - Derivatives
9. The premium payments for derivatives with financing premiums due within the next four years are listed in the table below, as well as the undiscounted

premium commitments, the fair value of these contracts and the aggregate fair value excluding the impact of these premiums as of March 31, 2026 and
December 31, 2025, respectively.

a. | (amount in thousands)

Derivative Premium

Fiscal Year Payments Due
2025 $ 8,373
2026 30,225
2027 8,512
2028 —
Thereafter 201,597

Total Future Settled Premiums

(Sum of 1 through 5) $ 248,707

b. | (amount in thousands)

Undiscounted Future Premium

Derivative Fair Value with Premium

Derivative Fair Value Excluding

Date Commitments Commitments Impact of Future Settled Premiums
March 31, 2026 $ 248,707 206,919 | $ (41,788)
December 31,2025 |[$ 246,589 143,575 $ (103,014)

B. Derivatives under SSAP No. 108 - Derivative Hedging Variable Annuity Guarantees

(1) Discussion of Hedged Item/Hedging Instruments and Hedging Strategy

0001 Interest Rate Hedge

Present Value of Future Cash Flows of Certain Variable Annuity Contracts:

The hedged item consists of a portion of the Company's variable annuity block of business, including related minimum benefit guarantees, that is sensitive to interest
rate movement. The hedged portion of the block is reviewed on a monthly basis and the hedge effectiveness is measured quarterly based on the ratio of the
percentage change in asset interest rate risk (rho) compared to the percentage change in the liability interest rate risk (rho). The related hedging instrument is a
portfolio of interest rate derivatives which follows a semi-static hedging strategy. Changes in interest rates impact the present value of the future product cash flows.
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The Company will recognize a deferred asset within Other assets or a deferred liability within Other liabilities on the Statements of Admitted Assets, Liabilities and
Capital and Surplus, for fluctuations in fair value that do not offset the changes in the liability. The deferred asset or liability will then be amortized over the timeframe
required under SSAP No. 108, which is the Macaulay duration of guarantee benefit cash flows, or approximately 8 years.

The hedging strategy is compliant with VM-21 and meets all the criteria to be defined as a clearly defined hedging strategy as required by SSAP No. 108. The
Company periodically revises its hedging position to reflect reinsurance transactions entered into. Hedge effectiveness is measured in accordance with SSAP No. 108
on a quarterly basis, both prospectively and retrospectively, and remains highly effective as of March 31, 2026.

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

a.  Scheduled Amortization

Amortization Year Deferred assets Deferred liabilities
1. 12026 (43,720,464) 23,017,432
2. |2027 (58,293,952) 30,689,910
3. 2028 (58,293,952) 30,689,910
4. 12029 (58,293,952) 30,689,910
5. 12030 (53,968,357) 30,689,910
6. |2031 (42,203,544) 23,681,991
7. 12032 (23,567,153) 8,679,836
8. 2033 (6,981,529) 1,227,866
9. |2034 — 158,427
10. — —
11. | Total (345,322,903) 179,525,192
b. | Total Deferred Balance* (165,797,711)

*Should agree to Column 19 of Schedule DB, Part E

c. Reconciliation of Amortization:

1. | Prior Year Total Deferred Balance $ (177,926,817),
2. | Current Year Amortization $ (7,059,438)
3. | Current Year Deferred Recognition $ (5,069,668)
4. | Ending Deferred Balance [1-(2+3)] $ (165,797,711),

d. Open Derivative Removed from SSAP No. 108 and Captured in Scope of SSAP No. 86: Not applicable.
e. Open Derivative Removed from SSAP No. 86 and Captured in Scope of SSAP No. 108: Not applicable.
(3) Hedging Strategies Identified as No Longer Highly Effective: Not applicable.
(4) Hedging Strategies Terminated: Not applicable.

Note 9 - Income Taxes

No significant change.

Note 10 - Information Concerning Parent, Subsidiaries and Affiliates

D.

On March 31, 2026, TL loaned $300 million to TFG per the cash management agreement. The interest rate of this loan is 4.64% and the maturity date is June 30, 2026.
On March 31, 2026, TL loaned $50 million to TLI per the cash management agreement. The interest rate of this loan is 4.64% and the maturity date is June 30, 2026.

On February 2, 2026, TL loaned $50 million to TLI per the cash management agreement. The interest rate of this loan is 4.33% and the maturity date is March 31, 2026.
On March 31, 2026, this loan was repaid plus accrued interest.

On December 31, 2025, TL loaned $300 million to TFG per the cash management agreement. The interest rate of this loan is 3.83% and the maturity date is March 31,
2026. On March 31, 2026, this loan was repaid plus accrued interest.

On December 31, 2025, TL loaned $300 million to TLI per the cash management agreement. The interest rate of this loan is 3.83% and the maturity date is March 31,
2026. On February 2, 2026, this loan was repaid plus accrued interest.

Effective March 31, 2025, TL entered into an agreement among several subsidiaries of Talcott Financial Group, Ltd. to optimize the use of cash by facilitating the lending
and borrowing of funds between the Company and its affiliates (the “Cash Management Agreement’). The aggregate individual and combined (with TLA) lending and
borrowing amount permitted under the agreement for the Company is $1 billion.

Effective September 21, 2022, TL entered into an intercompany liquidity agreement between several Talcott entities: including TR Re, Talcott Life Re, Ltd ("TLR") and
Talcott Life & Annuity Re, Ltd. ("TLAR"). TL may lend a total of $500 million in aggregate to the affiliates. TL may also borrow a total of $1.5 billion consisting of $500
million from each of the aforementioned entities. Under the agreement, TLR, TLAR and TR Re cannot extend loans between one another. This agreement was
terminated effective March 31, 2025.

Effective September 21, 2022, TLA entered into an intercompany liquidity agreement between several Talcott entities: including TR Re, TLR and TLAR. TLA may lend a
total of $200 million in aggregate to the affiliates. TLA may also borrow a total of $600 million consisting of $200 million from each of the aforementioned entities. Under
the agreement, TLR, TLAR and TR Re cannot extend loans between one another. This agreement was terminated effective March 31, 2025.

Effective June 1, 2018, TL entered into an Intercompany Liquidity Agreement (the "Liquidity Agreement") with TLA. The Agreement allows for short-term advances of
funds between TL and TLA. Effective March 31, 2025, the aggregate lending and borrowing amount permitted under the agreement was amended from $1 billion to a
total of $500 million. There are currently no advances outstanding.

Effective December 12, 2018, TL entered into an Intercompany Liquidity Agreement (the "TLI Liquidity Agreement") with Talcott Resolution Life, Inc. ("TLI"). The TLI
Liquidity Agreement allows for short-term advances of funds between TL and TLI. This agreement was terminated effective March 31, 2025.
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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 and carried at par. As of
March 31, 2026 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 2026 , the Company's pledge limit is $432 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. March 31, 2026

3 Separate
1 Total 2+3 2 General Account Accounts
a. [ Membership Stock - Class A $ —1$ —1$ —
b. [ Membership Stock - Class B 5,000,000 5,000,000 —
c. | Activity Stock — — —
d. | Excess Stock — — —
e. | Aggregate Total (atb+c+d) 5,000,000 5,000,000 —
f. | Actual or estimated borrowing capacity as
determined by the insurer $ 327,028,946 | § 327,028,946 | § —
December 31, 2025
3 Separate
1 Total 2+3 2 General Account Accounts
a. [ Membership Stock - Class A $ —1$ —1|$ —
b. [ Membership Stock - Class B 5,000,000 5,000,000 —
c. | Activity Stock — —
d. | Excess Stock — — —
e. | Aggregate Total (a+b+c+d) 5,000,000 5,000,000 —
f. | Actual or estimated borrowing capacity as
determined by the insurer $ 431,613,337 | $ 431,613,337 | $ —

b. Membership Stock (Class A and B) Eligible and Not Eligible for Redemption

Eligible for Redemption

1 Current Period
Total 2 Not Eligible for | 3 Less Than6 | 4 6 Months to Less than | 5 1 to Less than 3
Membership Stock (2+3+4+5+6) Redemption Months 1 Year Years 63to5 Years
1 Class A $ —1$ —1|$ —19 —|$ —1$ —
2 Class B 5,000,000 5,000,000 — — — —
3. Collateral Pledged to FHLB
a. Amount Pledged as of March 31, 2026
3
1 2 Aggregate Total
Fair Value Carrying Value Borrowing
Current Year Total General and Separate Accounts
1 [ (Total Collateral Pledged (Lines 2 + 3) 372,449,889 | $ 398,844,295 | § —
Current Year General Account: Total Collateral
2 | Pledged 372,449,889 398,844,295 —
Current Year Separate Account: Total Collateral
3 | Pledged — — —
Prior Year-end Total General and Separate Accounts:
4 | Total Collateral Pledged 376,097,806 399,782,977 —

b. Maximum Amount Pledged During Reporting Period
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3
Amount Borrowed at

1 2 Time of Maximum
Fair Value Carrying Value Collateral

Current Year Total General and Separate Accounts

1 | (Maximum Collateral Pledged (Lines 2 + 3) $ 379,072,699 | $ 399,187,705 ( $ —
Current Year General Account Maximum Collateral

2| Pledged 379,072,699 399,187,705 —
Current Year Separate Account Maximum Collateral

3| Pledged — — —
Prior Year-end Total General and Separate Accounts

4 | Maximum Collateral Pledged 398,172,978 430,281,603 —

4. a.&b. Borrowing from FHLB - Amount as of the Reporting Date
The Company had no borrowings from the FHLB as of March 31, 2026.
c. FHLB - Prepayment Obligations
The Company does not have any prepayment obligations as of March 31, 2026.

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

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

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

D.  On March 12, 2026, the Company received permission from the Department for an extraordinary dividend of $250 million to its parent TLI. The dividend was paid as a
return of capital on March 20, 2026.

Note 14 - Liabilities, Contingencies, and Assessments

A.  Contingent Commitments

2. Detail of Other Contingent Commitments

1 2 3 4 5
. Maximum
Ultimate :
_Nature and Financial POte(?ftELergount
Circumstances of Statement Payments
Guarantee and Key Impact if Action the Guarantor Current Status of Payment
Attributes, Including Liability Under the Could or
Date and Duration of Recognition of Guarantee be Required to Performance Risk of
Agreement Guarantee is Required M%ke Guarantee
The guaranteed affiliate
1. In 1997, TL guaranteed the obligations of TLA with maintains surplus in
respect to life, accident and health insurance and annuity addition to policyholder
contracts. The guarantee was issued to provide an $ . Increase in Unlimited (1) reserves. The payment or
increased level of security to potential purchasers of TLA Expense, or Other. performance risk of this
products. As of March 31, 2026 and December 31, 2025, no guarantee is low as It is
liability was recorded for this guarantee, as TLA was able to unlikely that this guarantee
meet these policyholder obligations. will be triggered.
Total $ — Unlimited

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

B. Assessments
No significant change.
C.  Gain Contingencies

No significant change.

D. Claims related extra contractual obligations and bad faith losses stemming from lawsuits

No significant change.
E. Joint and Several Liabilities

No significant change.
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All Other Contingencies

On August 15, 2023, Talcott Resolution Life Insurance Company and Talcott Resolution Life and Annuity Insurance Company (collectively “Talcott Resolution”) were
named as defendants in a putative class action lawsuit in the United States District Court for the District of Massachusetts. The case is captioned as follows: Casey v.
Talcott Resolution Life Insurance Company and Talcott Resolution Life and Annuity Insurance Company, et al. The lawsuit relates to data security events involving the
MOVE:it file transfer system (“MOVEit Cybersecurity Incident’). The MOVEit file transfer system is software used by a broad range of companies to move sensitive
electronic data. PBI Research Services (“PBI"), a former third-party service provider for Talcott Resolution, used the MOVEit file transfer system in the performance of
its services. PBI used the software on behalf of Talcott Resolution to, among other things, search various databases to identify the deaths of insured persons and
annuitants under life insurance policies and annuity contracts, respectively, as required by applicable law. Plaintiff seeks to represent various classes and subclasses of
Talcott Resolution insurance policy and annuity contract holders whose data allegedly was accessed or potentially accessed in connection with the MOVEit
Cybersecurity Incident.

Plaintiff alleges that Talcott Resolution breached a purported duty to safeguard their sensitive data from unauthorized access. The complaint asserts claims for, among
other things, negligence, negligence per se, breach of contract, unjust enrichment, and violations of various consumer protection statutes, and the Plaintiffs seek
declaratory and injunctive relief, compensatory and punitive damages, restitution, attorneys’ fees and costs, and other relief. On October 4, 2023, the Judicial Panel on
Multidistrict Litigation issued an order consolidating all actions relating to the MOVEit Cybersecurity Incident before a single federal judge in the United States District
Court for the District of Massachusetts. We intend to vigorously defend the action.

The Company is or may become involved in various legal actions, some of which assert claims for substantial amounts. Such actions have alleged, for example, bad
faith in the handling of insurance claims and improper sales practices in connection with the sale of insurance and investment products. Some of these actions also
seek punitive damages. Management expects that the ultimate liability, if any, with respect to such lawsuits, after consideration of provisions made for estimated losses,
will not be material to the financial condition of the Company. Nonetheless, given the large or indeterminate amounts sought in certain of these actions, and the
inherent unpredictability of litigation, it is possible that an adverse outcome in certain matters could, from time to time, have a material adverse effect on the Company’s
financial condition, results of operations or cash flows in particular quarterly or annual periods.

For additional information, please refer to the current and periodic reports filed by the Company with the United States Securities and Exchange Commission.

Note 15 - Leases

No significant change.

Note 16- Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit Risk

No significant change.

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

B.

C.

The Company had no transfer or servicing of financial assets.

The Company had no wash sales.

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

No significant change.

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

No significant change.

Note 20 - Fair Value Measurements

A

Fair Value Measurements

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

The Company utilizes the services of third-party investment managers, including Hartford Investment Management Company (‘HIMCQ”), Pacific Investment
Management Company, LLC (“PIMCO"), Sixth Street Insurance Solutions, L.P., Hunter Point Capital GPFS LP, and MetLife Investment Management, LLC, that are
registered investment advisers under the Investment Advisers Act of 1940. The Company's Investment Valuation Committee ("IVC"), a working group chaired by the
Chief Financial Officer ("CFQ") of the Talcott Financial Group Investments, LLC subsidiaries, oversees the investment activities of these investment managers and
directs other investments to maximize economic value and generate the returns necessary to support the Company's various product obligations, within internally
established objectives, guidelines and risk tolerances. The portfolio objectives and guidelines are developed, by the Company, based upon the asset/liability profile,
including duration, convexity and other characteristics within specified risk tolerances. The risk tolerances considered include, but are not limited to, asset sector, credit
issuer allocation limits, and maximum portfolio limits for below investment grade holdings. The Company attempts to minimize adverse impacts to the investment
portfolio and the Company’s results of operations from changes in economic conditions through asset diversification, asset allocation limits, and asset/liability duration
matching and the use of derivatives. The following section applies the fair value hierarchy and disclosure requirements for the Company's Separate Account assets,
and categorizes the inputs in the valuation techniques used to measure fair value into three broad Levels (Level 1, 2, or 3):

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

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

In many situations, inputs used to measure the fair value of an asset or liability position may fall into different levels of the fair value hierarchy. In these situations, the
Company's investment manager will determine the level in which the fair value falls based upon the lowest level input that is significant to the determination of the fair
value. In most cases, both observable (e.g., changes in interest rates) and unobservable (e.g. changes in risk assumptions) inputs are used in determination of fair
values that the Company's investment manager has classified within Level 3. Consequently, these values and the related gains and losses are based upon both
observable and unobservable inputs. The Company's bonds included in Level 3 are classified as such because these securities are primarily within illiquid markets
and/or priced by independent brokers.
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1. The following table presents assets and (liabilities) carried at fair value by hierarchy level:

March 31, 2026
Quoted Prices in Significant
Active Markets for Significant Unobservable
Identical Assets Observable Inputs Inputs Net Asset Value
(Amounts in thousands) (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets accounted for at fair value
Preferred stocks - unaffiliated $ —1$ 2,964 | $ 12,157 | $ —1$ 15,121
Common stocks - unaffiliated — — 6,085 — 6,085
Cash equivalents 1,003,049 — — — 1,003,049
Total bonds, stocks and real estate 1,003,049 2,964 18,242 — 1,024,255
Derivative assets
Macro hedge program 17,186 326,421 — — 343,607
Total derivative assets 17,186 326,421 — — 343,607
Separate Account assets [1] 27,292,765 39,517,954 70,913 — 66,881,632
Total assets accounted for at fair value $ 28,313,000 | $ 39,847,339 ($ 89,155 | $ —1$ 68,249,494
b. Liabilities accounted for at fair value
Derivative liabilities
Interest rate derivatives $ —1$ 52,942 | $ 48,105 ($ —|$ 101,047
Macro hedge program 16,669 130,572 — — 147,241
Total liabilities accounted for at fair value $ 16,669 | $ 183,514 | $ 48,105 | $ —1% 248,288

[1] Excludes approximately $1.9 billion of investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 (Fair Value
Measurements).

Valuation Techniques, Procedures and Controls

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

The fair value process is monitored by the respective Valuation Committees of the Company's investment managers, which are comprised of senior management that
meets at least quarterly. The purpose of the committee is to oversee the pricing policy and procedures by ensuring objective and reliable valuation practices and
pricing of financial instruments as well as addressing valuation issues and approving changes to valuation methodologies and pricing sources.

In addition, the IVC is responsible for the approval and monitoring of the Valuation Policy of the Company as well as the adjudication of any valuation disputes
thereunder. The Valuation Policy addresses valuation of all financial instruments held in the general account and guaranteed separate accounts of the Company,
including all derivative positions. The IVC meets regularly, and its members include a cross-functional group of senior management as well as various investment,
accounting, finance, and risk management professionals.

The Company also has an enterprise-wide Operational Risk Management function with Enterprise Risk Management (“ERM”) which is responsible for establishing,
maintaining and communicating the framework, principles and guidelines of the Company’s operational risk management program. The Enterprise Model Oversight
Working Group ensures compliance with the ERM framework by providing an independent review of the suitability, characteristics and reliability of model inputs as well
as an analysis of significant changes to current models.

Bonds and Stocks

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

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

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

The Company's investment managers perform ongoing analyses of the prices and credit spreads received from third parties to ensure that the prices represent a
reasonable estimate of the fair value. In addition, the Company's investment managers ensure that prices received from independent brokers represent a reasonable
estimate of fair value through the use of internal and external cash flow models utilizing spreads, and when available, market indices. As a result of these analyses, if
the Company's investment managers determine that there is a more appropriate fair value based upon the available market data, the price received from the third party
is adjusted accordingly and approved by the Valuation Committee of the Company's investment managers.

The Company's investment managers conduct other specific monitoring controls around pricing. Daily, weekly and monthly analyses identify price changes over pre-
determined thresholds for bonds and equity securities. Monthly analyses identify prices that have not changed, and missing prices. Also on a monthly basis, a second
source validation is performed on most sectors. Analyses are conducted by a dedicated pricing unit that follows up with trading and investment sector professionals
and challenges prices with vendors when the estimated assumptions used differs from what the Company's investment managers feel a market participant would use.
Examples of other procedures performed include, but are not limited to, initial and ongoing review of third-party pricing services' methodologies, review of pricing
statistics and trends and back testing recent trades.

The Company's investment managers have analyzed the third-party pricing services’ valuation methodologies and related inputs, and has also evaluated the various

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

Derivative Instruments

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

The Company performs ongoing analysis of the valuations, assumptions, and methodologies used to ensure that the prices represent a reasonable estimate of the fair
value. The Company performs various controls on derivative valuations which include both quantitative and qualitative analyses. Analyses are conducted by a cross-
functional group of investment, actuarial, risk and information technology professionals that analyze impacts of changes in the market environment and investigate
variances. There is a monthly analysis to identify market value changes greater than pre-defined thresholds, stale prices, missing prices and zero prices. Also on a
monthly basis, a second source validation, typically to broker quotations, is performed for certain of the more complex derivatives and all new deals during the month. A
model validation review is performed on any new models, which typically includes detailed documentation and validation to a second source. As to certain derivatives
that are held by the Company as well as its investment manager's other clients, the Company's investment manager performs ongoing analysis of the valuations,
assumptions, and methodologies used to ensure that the prices represent a reasonable estimate of the fair value. On a daily basis, the Company’s derivatives
collateral agent compares market valuations to counterparty valuations for all OTC derivatives held by the Company for collateral purposes.

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

Valuation Inputs for Investments

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

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

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

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

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

Al other corporate bonds, including surplus debentures - Primary inputs also include observations of credit default swap curves related to the issuer, and
political events in emerging market economies where applicable.

State, municipalities and political subdivisions - Primary inputs also include Municipal Securities Rulemaking Board reported trades notices, and issuer
financial statements.

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

Level 3 Most of the Company’s securities classified as Level 3 include less liquid securities such as lower quality asset-backed securities, collateralized loan
obligations, commercial and residential mortgage-backed securities primarily backed by sub-prime loans. Also included in Level 3 are securities valued
based on broker prices or broker spreads, without adjustments. Primary inputs for non-broker priced investments including structured securities, are
consistent with the typical inputs used in Level 2 measurements noted above but are Level 3 due to their less liquid markets. Additionally, certain long-
dated securities are priced based on third-party pricing services, including certain municipal securities, foreign government/government agency securities,
and bank loans, which are included with corporate bonds. Primary inputs for these long-dated securities are consistent with the typical inputs used in the
preceding described Level 1 and Level 2 measurements, but include benchmark interest rate or credit spread assumptions that are not observable in the
marketplace. Primary inputs for privately traded equity securities are internal discounted cash flow models utilizing earnings multiples or other cash flow
assumptions that are not observable. Significant inputs for Level 3 derivative contracts primarily include the typical inputs used in the preceding Level 1
and Level 2 measurements, but also may include equity and interest volatility, and swap yield curves beyond observable limits.

Separate Account Assets

Guaranteed Separate Account investments for bonds, stocks, mortgage loans and limited partnerships are valued in the same manner, and using the same pricing
sources and inputs, as the invested assets held in the General Account of the Company. Non-guaranteed Separate Account assets are primarily invested in mutual
funds but also have investments in bonds, stocks, mortgage loans, limited partnerships and other alternative investments. Non-guaranteed Separate Account
investments in mutual funds are valued by the underlying mutual funds in accordance to their valuation policies and procedures. Non-guaranteed Separate Account
investments in bonds, stocks mortgage loans, limited partnerships and other alternative investments are generally valued by a third party accounting agent in the same
manner using the same independent pricing service as the invested assets held in the General Account of the Company.

Assets and Liabilities Measured at Fair Value Using Significant Unobservable Inputs (Level 3)
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2. The table below provides a roll-forward of financial instruments carried at fair value using significant unobservable inputs (Level 3) for the quarter ended March 31,

2026:
Total Gains
Ending (Losses) Included in: Ending
Balance Transfers | Transfers Balance
As of Prior into out of Net As of Current
(Amounts in thousands) Quarter End | Level 3[2] | Level 3[2] | Income (1) | Surplus | Purchases Sales Settlements | Quarter End
Assets
Preferred stocks - unaffiliated | $ 11,877 $ —1% —|$ 279($ —1% —1$ 12,157
Common stocks - unaffiliated 6,085 — — — — — — — 6,085
Total bonds and stocks 17,962 — — — — 279 — — 18,242
Derivatives
Macro hedge program — — — — — — — — —
Total derivatives [3] — — — — — — — — —
Separate Accounts 40,077 25,520 $ 3) (1,043) 16 5,974 — 372 70,913
Total assets $ 58,039 |$ 25520|% (3)]% (1,043)[$ 16| % 6,253 | $ —1$ 372($ 89,155
Liabilities
Derivatives
Interest rate derivatives $  (50,553)$ —|$ —1$ —1|$ 2448]($% —|$ —1$ —1|$  (48,105)
Total derivatives [3] (50,553) — — — 2,448 — — — (48,105)
Total liabilities $  (50,553)$ —|9% —1$ —|[$ 2448]% —|9% —1$ —|$  (48,105)
1] All amounts in this column except Separate Account assets are reported in net realized capital gains (losses). All amounts are before income taxes.
[2] Transfers in and/or out of Level 3 are primarily attributable to changes in the availability of market observable information and changes to the bond and
stock carrying value based on the lower of cost or market requirement.
[3] Derivative instruments are reported in this table on a net basis for asset/(liability) positions.

Other Fair Value Disclosures
Not applicable.
Fair Values for All Financial Instruments by Levels 1,2 and 3

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

(Amounts in thousands) March 31, 2026
Not
Practicable
Admitted Net Asset (Carrying
Type of Financial Instrument Aggregate Fair Value Value (Level 1) (Level 2) (Level 3) Value (NAV) Value)
Assets
Issuer credit obligations $ 6,674,427 | $ 7,640,827 | $ —|$ 6,113,484($ 560,943 |% —1$ —
Issuer credit obligations - affiliated 25,000 25,000 — — 25,000 — —
Asset-backed securities - unaffiliated 2,522,045 2,573,080 — 1,978,968 543,077 — —
Asset-backed securities - affiliated 93,497 93,500 — 47,110 46,387 — —
Preferred stocks - unaffiliated 18,095 18,094 — 5,938 12,157 — —
Common stocks - unaffiliated 6,085 6,085 — — 6,085 — —
Mortgage loans 875,001 928,314 — — 875,001 — —

Cash, cash equivalents and short-term

investments -unaffiliated 1,687,884 1,687,884 1,341,706 346,178 — — —
Cash, cash equivalents and short-term
investments - affiliated 350,000 350,000 — — 350,000 — —
Derivative-related assets 352,412 352,110 17,186 335,226 — — —
Contract loans 1,526,653 1,526,653 — — 1,526,653 — —
Surplus debentures 54,902 56,555 — 54,902 — — —
Capital Notes 13,092 12,490 - 13,092 — — —
Debt securities without credit
enhancement 69,884 69,884 — 69,884 — — —
Residual tranches fixed income 124,612 105,713 — 17,794 106,818 — —
Separate Account assets [1] 66,881,632 66,881,632 | 27,292,765| 39,517,954 70,913 — —
Total assets $ 81,275,221 $ 82,327,821 ($ 28,651,657 [$ 48,500,530 |§ 4,123,034 | $ —1|% —
Liabilities
Liability for deposit-type contracts $ (465,515)( $ (504,471) $ —|$ —|$%  (465,515)|$ —1$ —
Derivative related liabilities (388,226) (248,863) (20,304) (327,587) (40,335) — —
Separate Account liabilities (66,881,632) (66,881,632)] (27,292,765)| (39,517,954) (70,913) — —
Total liabilities $ (67,735,373)| $ (67,634,966)| $ (27,313,069) $ (39,845,541)[$  (576,762)( $ —|$ —

[1] Excludes investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 of approximately $1.9 billion as of March 31, 2026.

7.15



STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

NOTES TO FINANCIAL STATEMENTS

(Amounts in thousands) December 31, 2025
Not
Practicable
Admitted Net Asset (Carrying

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

Assets

Bonds - unaffiliated $ 7,108,138 | $ 7,983,972 1% —|$ 64146848 693,454 |8 —1|9% —

Bonds - affiliated 2,547,697 2,578,990 — 2,014,395 533,302 — —

Preferred stocks — unaffiliated 102,012 101,189 — 51,702 50,310 — —

Common stocks - unaffiliated 17,853 17,853 — 5,976 11,877 — —

Mortgage loans 6,085 6,085 — — 6,085 — —

Cash, cash equivalents and short-term

investments - unaffiliated 893,146 940,275 — — 893,146 — —

Cash, cash equivalents and short-term

investments - affiliated 600,000 600,000 — — 600,000 — —

Derivative related assets 275,417 275,251 2,500 272,917 — — —

Contract loans 1,516,022 1,516,022 — — 1,516,022 — —

Surplus debentures 55,921 56,555 — 55,921 — — —
Separate Account assets [1] 68,932,605 68,932,605| 29,428518| 39,464,010 40,077 — —
Total assets $ 82,194,684 [ $ 83,121,721 ($ 29,431,018 |$ 48,298,849 |$ 4,464,817 $ —|9$ —
Liabilities

Liability for deposit-type contracts $ (95,566,483)|$  (102,315,332)| $ —1|$ —|$ (95,566,483)| $ —1$ -

Derivative related liabilities (397,544) (262,847) (6,383) (340,608) (50,553) — —

Separate Account liabilities (68,932,605) (68,932,605)] (29,428,518)| (39,464,010) (40,077) — —
Total liabilities $ (164,896,632)($  (171,510,784)[ $ (29,434,901)| $ (39,804,618)| $ (95,657,114)| $ —|9$ —

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

2025.

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

The amortized cost of cash, cash equivalents and short-term investments approximates fair value.

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

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

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

D.  AtMarch 31, 2026, the Company had no investments where it was not practicable to estimate fair value.

Note 21 - Other Items

C.  Other Disclosures
On December 30, 2025, the Company issued a funding agreement with an effective date of January 7, 2026, when the initial funding occurred. The
funding agreement is accounted for as a deposit-type contract in accordance with SSAP No. 52. As of March 31, 2026, the Company had outstanding
funding agreements of $400 million, reported within line 3, Liability of deposit-type contracts. These agreements credit interest at rates ranging from
4.61% t0 4.72% and mature through 2031.

The Company had no other significant changes.

. The Amount That Could be Realized on Life Insurance Where the Reporting Entity is Owner and Beneficiary or Has Otherwise Obtained Rights
to Control the Policy:

The Company is the owner and beneficiary of life insurance policies included in the "other than invested assets" line of the Statements of Admitted Assets, Liabilities,
and Capital and Surplus at their cash surrender values pursuant to SSAP No. 21R. At March 31, 2026 the cash surrender value in an investment vehicle was $308
million and is allocated into the following categories based on primary underlying investment characteristics:

(1) Amount of admitted balance that could be realized from an investment vehicle $ 308,404,572

(2) Percentage Bonds —%
(3) Percentage Stocks —%
(4) Percentage Mortgage Loans —%
(5) Percentage Real Estate —%
(6) Percentage Cash, cash equivalents and short-term investments 3%
(7) Percentage Derivatives —%
(8) Percentage Other Invested Assets 97 %
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Note 22 - Events Subsequent
The Company had no material subsequent events through the filing date of May 15, 2026.
Note 23 - Reinsurance
A. Ceded Reinsurance Report
Section 2 - Ceded Reinsurance Report - Part A

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

a.  For the periods ended March 31, 2026, and December 31, 2025, 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 $6,221,171 and $5,048,554, respectively.

b.  For the periods ended March 31, 2026, and December 31, 2025, the total amount of reinsurance credit taken for this agreement was $7,874,900 and
$6,390,574, respectively.

C. Commutation of Ceded Reinsurance

1. The Company recaptured an affiliate reinsurance arrangement, originally effective as of October 1, 2021, from TR Re. As a result of the recapture, the Company
recorded recaptured insurance reserves totaling $537 million previously ceded on a coinsurance funds withheld basis, interest maintenance reserve balances
totaling $188 million, and reduced funds withheld under reinsurance treaties with unauthorized reinsurers by $726 million. The Company also recorded negative
ceded premiums totaling $6.2 billion, partially offset by reserve adjustments on reinsurance of $5.5 billion for recaptured insurance reserves previously ceded on
a modified coinsurance basis. Additionally, the Company paid a recapture fee to TR Re of $30 million (before tax).

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

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

Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

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

Note 26 - Intercompany Pooling Arrangements

No significant change.
Note 27 - Structured Settlements
No significant change.

Note 28 - Health Care Receivables

No significant change.

Note 29 - Participating Policies

No significant change.

Note 30 - Premium Deficiency Reserves

No significant change.

Note 31 - Reserves for Life Contracts and Annuity Contracts

No significant change.

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

No significant change.

Note 33 - Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change.

Note 34 - Premium and Annuity Considerations Deferred and Uncollected

No significant change.

Note 35 - Separate Accounts

No significant change.

Note 36 - Loss/Claim Adjustment Expenses

No significant change.
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STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as requUIred DY the MOGEI AGE? .........c.c.cvcvceeueeeieeeeeceete et eeecae e e et ettt e e s ses et eseses e s saetesesenssseaeses et ensnssansesesanssssaesesesansnsssstesasansnsnansesanen Yes [ X] No[ ]
If yes, has the report been filed With the dOMICITANY STALE? ...........oiiiiiieieieiceee ettt s e enes Yes [ X] No[ ]

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

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

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

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

Have there been any substantial changes in the organizational chart since the prior quarter end? ............ccocoviiiii e Yes[ 1 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? ............ccciiiiiiiiiii s Yes[ 1 No[X]

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

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

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

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ......... Yes[ 1 No[X] NAI
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made. ...........cccooeiiiiiiiiiiiicecces 12/31/2022

]

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released. .............ccocevevevevecceerereeeeereennns 12/31/2022

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

the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
GALE). eueetatrieei ettt s s e h sttt 06/27/2024

By what department or departments?
State of Connecticut INSUTANCE DEPAIMENT ... ..ottt ettt e et e eh e e s he e e beeab e e bt ea b e ea bt eaeeea et eaeeeheeeheeebe e be e beanbeanbeensesneesneenaeas

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? .....

Have all of the recommendations within the latest financial examination report been complied With? ..o, Yes [ X] No[ 1 NAI

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 PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]

If yes, give full information:

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

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

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

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

1 2 3 4 5 6
Affiliate Name Location (City, State) FRB [ OCC | FDIC | SEC
Talcott Resolution Distribution Company, Inc. .....cccccovevevcvennnnns Hartford, CT ..o ....NO.....]....NO.....|....NO.....|... YES....

[ 1T N[ T NA[X]

]
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STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is no, please explain:
Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
If the response to 9.2 is yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 9.3 is yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e S e 3,897,011
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ X] No[ ]
If yes, give full and complete information relating thereto:
The Company has $4,460,438 of cash and bonds pledged as collateral for derivative activity; $5,000,000 of FHLB capital stock; $398,844,295
pledged as collateral for FHLB activity; $206,557,715 of securities pledged for repurchase activity. ............cocccveiiriiiniiinnenieeseesee s
Amount of real estate and mortgages held in other invested assets in Schedule BA: ... IR SR 47,451,746
Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
126,188,712 118,500, 113

Preferred Stock
Common Stock ....
Short-Term Investments
Mortgage Loans on Real Estate .
All Other .......cooeiieiiiiiieeeee
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) ....
Total Investment in Parent included in Lines 13.21 to 13.26 above

600,000,000
168,620,044
894 808,756

Has the reporting entity entered into any hedging transactions reported on Schedule DB? ...........ccccceieiiiiincicniciene
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............
If no, attach a description with this statement.

For the reporting entity’s security lending program, state the amount of the following as of the current statement date:

15.1 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. .........ccccooeiiiiiieiiieieeieeeeeeee $

15.2 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2
15.3 Total payable for securities lending reported on the liability page. ..........ccccoiiiiiiiieniii e

8.1

Yes [ X ]

350,000,000
168,933,215
637,433,328

Yes [ X ]
No[ ]

No [ ]
NAT ]




16.

16.1

16.3
16.4

STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................

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

1
Name of Custodian(s)

2
Custodian Address

JP Morgan Chase Bank N.A.
Federal Home Loan Bank of Boston
The Bank of New York Mellon

4 Chase Metro Tech Center 16th Floor Brooklyn NY 11245
800 Boylston St. Boston MA 02199 .
101 Barclay Street, New York, NY 10007 ....

location and a complete explanation:

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

1
Name(s)

2 3
Location(s) Complete Explanation(s)

If yes, give full information relating thereto:

Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? ..............cccccceeeee.

Yes [

Yes [ X ]

1
Old Custodian

2
New Custodian

3
Date of Change

4
Reason

No [ ]

1 No[X]

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. This includes both primary and sub-advisors. For assets that are managed internally
by employees of the reporting entity, note as such. ["...that have access to the investment accounts”; "...handle securities"]

16.5

1 2
Name of Firm or Individual Affiliation
Hartford Investment Management Company ...
Pacific Investment Management Company, LLC
Sixth Street Insurance Solutions, LP
Hunter Point Capital GPFS LP
MetLife Investment Management, LLC

16.5097 For those firms/individuals listed in the table for Question 16.5, do any firms/individuals unaffiliated with the reporting entity (i.e.
designated with a "U") manage more than 10% of the reporting entity’s invested assets?..............ccccoiiiiiiii e Yes [ X ]

N[ T NAT ]

16.5098 For firms/individuals unaffiliated with the reporting entity (i.e. designated with a "U") listed in the table for Question 16.5, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...............cccccoiiiiiiiiiine

Yes [ X] No[ 1 NAT 1]
16.6 For those firms or individuals listed in the table for 16.5 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for the

table below.

3 4
Investment
Management
Agreement
(IMA) Filed

1 2

Central Registration
Depository Number

106699

Name of Firm or Individual Registered With

Hartford Investment Management Company
Pacific Investment Management Company, LLC
Sixth Street Insurance Solutions, LP
Hunter Point Capital GPFS LP
MetLife Investment Management, LLC

17.1  Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? ..................... Yes [ X] No[ ]
17.2  If no, list exceptions:
18. By self-designating 5GlI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:

a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL

security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Yes [ X] No[ ]

Has the reporting entity self-designated SGI SECUILIES? .........c..iiiiiiiiie ettt ettt et e et et et e e eneas
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19. By self-designating PLGI securities, the reporting entity is certifying its compliance with the requirements as specified in the Purposes and
Procedures Manual of the NAIC Investment Analysis Office (P&P Manual) for private letter rating (PLR) securities and the following elements
of each self-designated PLGI security:

a. The security was either:

i. issued prior to January 1, 2018 (which is exempt from PLR filing requirements pursuant to the P&P Manual), or

ii. issued from January 1, 2018 to December 31, 2021 and subject to a confidentiality agreement executed prior to January 1, 2022
which confidentiality agreement remains in force, for which an insurance company cannot provide a copy of a private letter rating
rationale report to the SVO due to confidentiality or other contractual reasons (“waived submission PLR securities”).

b. The reporting entity is holding capital commensurate with the NAIC Designation and NAIC Designation Category reported for the

security.

c. The NAIC Designation and NAIC Designation Category were 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, dated during the financial statement year, held by the insurer
and available for examination by state insurance regulators.

. Other than for waived submission PLR securities, defined above, on or after January 1, 2024 for any PLR securities issued on or after
January 1, 2022, if the reporting entity is not permitted to share this private credit rating or the private rating letter rationale report of the
PL security with the SVO, it certifies that it is reporting it as an NAIC 5.B Gl and may not assign any other self-designation.

Has the reporting entity self-designated PLGI to securities, all of which meet the above requirement and as specified in the P&P Manual? ...... Yes[ ] No[X]

o

20. By assigning FE to a Schedule BA non-registered private fund, the reporting entity is certifying the following elements of each self-designated
FE fund:

a. The shares were purchased prior to January 1, 2019.

b. The reporting entity is holding capital commensurate with the NAIC Designation reported for the security.

c. The security had a public credit rating(s) with annual surveillance assigned by an NAIC CRP in its legal capacity as an NRSRO prior to
January 1, 2019.

d. The fund only or predominantly holds bonds in its portfolio.

e. The current reported NAIC Designation was derived from the public credit rating(s) with annual surveillance assigned by an NAIC CRP
in its legal capacity as an NRSRO.

f. The public credit rating(s) with annual surveillance assigned by an NAIC CRP has not lapsed.

Has the reporting entity assigned FE to Schedule BA non-registered private funds that complied with the above criteria? ......... Yes[ 1 No[X]
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PART 2 - LIFE AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES

Life and Accident Health Companies/Fraternal Benefit Societies:

1.

1.5

1.6

3.1

3.2

3.3

34

4.

4.1

Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

B I 4 T T o= T 1= SRRSO B
B B Tt o oY g L= T 1Y FoT (o= o 1= B
1.13 COMMEICIAI IMOTIGAGES ..........vvvvieieieeee ettt ettt ettt et a e e e e st e s et e s es e ae e s e s et e s e s e s esess s s ss e s et e s et esesess s ss et esesesesesnssasssesasesesesn B 928,314,484
1.14 Total Mortgages in GO0 SANGING .......c.cvovveeceeeeeee e e e eeaeee et s s saeae et es s s s seteses s s aesssesesasssassssesasssassssssesessssansnsssannans $ 928,314,484

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with ReStrUCtUrEd TEIMNS...........oiiiiiiiii ittt $

1.3 Long-Term Mortgage Loans Upon which Interest is Overdue more than Three Months

B I =4 T o]y o = T 1= B

1.32 Residential Mortgages

1.33 Commercial Mortgages ...

1.34 Total Mortgages with Interest Overdue more than Three MONthS ...........cocoiiiiiiiiiii s $

1.4 Long-Term Mortgage Loans in Process of Foreclosure

B I 4 T o]y o= T 1= B
I Tty o LY g L= T 1Y FoT (o= o 1= B
1.43 COMMEICIAl IMOTIGAGES ... e iutieiti ittt ettt ettt ettt sh e s b e e s bt e bt e s bt e a bt eaeeea e e s he e eh e e eb e e b e e a b e e abeem bt eabeeheesheesheesbeenbeenbeenbeennennnn B
1.44 Total Mortgages in ProCess Of FOrECIOSUTE ..........o. ittt ettt e e s e e et e b e s e et e eneeenteeneeeneenneenen B
Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, LiNes 3.1 + 3.2) ....ccoeveeicuerieeeeeececeee e eeeceeae e $ 928,314,484

Long-Term Mortgages Foreclosed, Properties Transferred to Real Estate in Current Quarter

BRI =4 T o]y o = T 1= SRS B
Y2 S Tty o LY g L= T 1Y FoT (o= o 1= B
1.63 COMMEICIAl IMOTIGAGES ... e eutiiite ittt ittt ettt ettt ettt et sh e bt e s be e bt e a bt e a bt eae e ea e e e Re e eh e e sb £ e b e e a bt e abeem b e eab e eheesheesbeesbe e beenbeenbeennennne B
1.64 Total Mortgages Foreclosed and Transferred to Real EState ..o $

Operating Percentages:

2.1 AGH I0SS PEICENL ......oeueeiieeteteteeee et et sttt sas e s et et et et et et e s sae et es et et et et esesses s eses et et et et esese e as e s sese s et et essse s es s e s et et eseseasessses et e s ebeseseas s esesesebesese SHeAeAeAtaen et et et esen e st ettt eseeesenen s %
A N oo eleT g = T aaT=T gL a0 1= ot=T o | OO %
2.3 A&H expense percent excluding COSt CONTAINMENT EXPENSES ..........iiiiiiiiiiiitie ettt ettt e et e bt e sb e et e e bt e bt ea et eaeeaaeesheesheeabeebeebeaas Seeesaeeaseeaseasseaaaesaeeeaeesaesnesaesaaeaaae s %
Do you act as a custodian for health SAVINGS GCCOUNES? ...........c..ccueuiieieececee ettt tee ettt ee s e et sesenssaetetesesensssssesesesensssssetesasenssanaenas Yes[ ] No[X]

If yes, please provide the amount of custodial funds held as of the reporting date

Do you act as an administrator for health savings accounts? ...
If yes, please provide the balance of the funds administered as of the reporting date .............cocoiiiiiiiiiiii e B s
Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ............cccccccocevevuee.e. Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of
JOMICIIE Of the FEPOMIING ENLILY? .......cvvieieeecieieieiccecect ettt ettt et s st s et s s st e b s et et s st et s st e st n st es s nanas Yes[ 1 No[ ]

Fraternal Benefit Societies Only:

5.1

5.2

6.1

6.2

In all cases where the reporting entity has assumed accident and health risks from another company, provisions should be made in
this statement on account of such reinsurances for reserve equal to that which the original company would have been required to
establish had it retained the risks. Has this DEEN AONE? ..........c.c.oviecucueeeieeeeceee ettt es et e s s ssasaesesensananeennas Yes [ ] No [ 1 NAT ]

If no, explain:

Does the reporting entity have outstanding assessments in the form of liens against policy benefits that have increased surplus? .......... Yes[ 1 No[ ]

If yes, what is the date(s) of the original lien and the total outstanding balance of liens that remain in surplus?

Outstanding
Date Lien Amount

Total s
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STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7 8 9 10
Effective
Certified Date of
NAIC Type of Type of Reinsurer Certified
Company ID Effective Domiciliary | Reinsurance | Business Rating Reinsurer
Code Number Date Name of Reinsurer Jurisdiction Ceded Ceded Type of Reinsurer (1 through 6) Rating




STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories
Direct Business Only

1 Life Contracts 4 5 6 7

2 3 Accident and

Health Insurance

Premiums,
Including Policy, Total
Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts

1. Alabama ..o AL [ b . 28,368 ... 261,203 | 67,937 1,932,900 |........... 2,290,498 |........... 3,569,830
2. AlASKA i AK o b 603,475 [ 78,222 . 10,303 e 776,066 |........... 1,468,066 |............ 2,194,557
3. Arizona..... ... AZ
4. Arkansas .. .. AR T , ..
5. California .. ... CA 24 805 550 .. .30,166,003 |..
6. Colorado ...... ... CO ...195,398 |.. ...1,690,437 |..
7. Connecticut .. . CT .. 4,987,686 |. ..5,808,888 |..
8. Delaware ............. ... DE ...621,093 |.. ..891,935 |..

9. District of Columbia .
10. Florida ..
11.  Georgia

12,571,801 |.
3223600 |

12.  Hawaii .. .. HI

13. Idaho .... SID b 200,007 | e 10,980 [l 00,474

14.  lllinois ... . IL

15. Indiana. . IN

16. lowa ..... . 1A

17. Kansas . ... KS .. ...440, .. . s ..
18, KENUCKY ...oveiiiceeieee e KY oo b i 35,996 ..l 310,623 el 21,814 . 1,252,540 |............ 1, 620 933
19, LOUISIANA ..veveieeeeeeieciieie e LA [l [, 159,469 ... 216,883 ... 28,443 ... 5,679,031 | 6,083,826
20. Maine .......

21.  Maryland

22. Massachusetts .............cccooiiiiiiis MA

23.  Michigan ........ccccooviiiiiiiiicceeeee Mi
24. Minnesota .
25. Mississippi .
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e
27. Montana
28. Nebraska ..

29. Nevada ........ .

30. New Hampshire ... NH

31. New Jersey .....ccccooverivieiiiiccciec e NJ

32.  New Mexico . ... NM , .. , ..

33. New York ..... .12,188,052 |.. .31,744,602 |.. ..5,061,149

34. North Carolina ..
35. North Dakota

.. 1,488,340 |..
...1,600,423 |..

.. 3,861,368 |..
...1,965,130 |..

. 2,698,095
. 3,656,758

36. OO cceeeenene ...3,349,797 |..
37. Oklahoma . .. 1,037,860 |..
38. Oregon......... .. 2,137,256 |..

11,502,121 |..
...289,704 |..............
.. 172,023 |.. )
...322,052 |...............

39. Pennsylvania ...
40. Rhode Island ....
41.  South Carolina .
42.  South Dakota ...
43. Tennessee ...

44. Texas .......

45, Utah oo UT | b o0 30,982 [ 12,145 0 18,663 .l 018,004 [

46. Vermont . .. 120, .. , ..
A7, Virginia coceeeeeeeeeeeeeseeeeeesesesssseesenenene. VA e Lo .. 459,925 |, 886,478 |...............350,818 |........... 784,519 |........... 2 481 740
48.  Washington .........cceceeeeeerieenecereeeseeereeeeee. WA e Lo [, 196,808 |.............2,592,610 |................ 93,463 |........... ,968,776 |.......... 10,851,652

49. West Virginia
50. Wisconsin ....

51, WYOMING ...oooiiiiiiiiiiiiiiece e
52.  American Samoa ..........ccceceeeiieeeiineenineeans AS
53. Guam ............. .. GU
54. Puerto Rico ...... ... PR
55. U.S.Virginlslands ..........cccocoviiiiniiniinnnn. \
56. Northern Mariana Islands ....................ccc... MP
57. Canada .......ccccceevveennens .. CAN
58. Aggregate other alien .. .. OT
59, SUDLOEL wveeorreveeeereeeseeeeresseeeseeeseseeeeseeeen 563,070,340
90. Reporting entity contributions for employee benefits

PIaNS. .| 0, O O e
91. Dividends or refunds applied to purchase paid-up

additions and annUIties.............c.ccceeeeereeereeereens foreene XXX feveiiins 1,767,224 ..o oo v [ 1,767,224 |
92. Dividends or refunds applied to shorten endowment|

or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O O e
93.  Premium or annuity considerations waived under

disability or other contract provisions....................
94.  Aggregate or other amounts not allocable by state..|....... XXX......o[oouviiiiiiiiiiiiiis fiii i i
95.  Totals (direct bUSINESS).......cceveeeveriereeeieeeieeiene ..45,241,068 |. ,065, .
96. Plus reinsurance assumed... eeeen. 104,849,132 | [ 63,358,581 |..
97  Totals (all business)..... . . ........ 150,090,200 |. ... 3,730,045 |........ 200,423,978 |........ 380,408, ... 963,070,
98.  Less reinsurance Ceded..........oerurierenereeeeeeeneenens L0488 57,640,951 |........... 3 730,045 |........ 183,766,871 |........ 245,074,819 163,070,340
99. Totals (all business) less reinsurance ceded 92,449,249 16,657, 107 135,333,545 400,000,000

DETAILS OF WRITE-INS

58001. ZZZ Other Alien .. 32 |. (158,974)|..

58002. ..oviiiiiiiienieenreeieeieee e XX | fe e
58003. ..ooiiiiirieriiereeeee e XK erien e fe e
58998. Summary of remaining write-ins for Line 58 from
OVErfloW PAGE ....eeeviiiiiiiiiieiiiiieeeee e e D, & GO U U AU AU OPPP O RRRROP RN
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX (159,006) 32 (158,974)
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
OVErflOW PAGE ...ovvvviiiiiiiiiiciiiiieeeee e e D, & GO U U AU AU OPPP O RRRROP RN
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX
(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 51 4. Q - Qualified - Qualified or accredited reiNSUrer...............cccoeerieerieerieens ereriens
2. R - Registered - Non-domiciled RRGS..........coiiiiiiiiiiiiceeeeeee et ene aeaineeas 5. N - None of the above - Not allowed to write business in the state............. ....... 6
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state......... .........

11
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STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

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

Mames of Parent, Subsidiaries or Affiliates Domiciliary Location| NAIC Company Code | ID Number Directly Controlled By Ownership Percentage
Alan Waxman (member of TAQ Insurance Holdings, LLC)'
Sixth Street Advisers, LLC DE 45-2553330 |Ultimate Indirect control by Alan Waxman
Sixth Street TAQO Management, LLC DE 90-1019036
Sixth Street Insurance GP Holdco, LLC DE
Sixth Street Insurance Solutions, L.P. DE 87-0910021
Cadence ALM GP Holdco, LLC DE 87-0910936 |Ultimate Indirect control by Alan Waxman
Sixth Street Insurance Solutions ALM, L.P. DE 86-2807598
Cadence Services US, LLC DE 86-2807499
Anthony Michael Muscolino (managing member of TAO Insurance Holdings, LLC)
TAO Insurance Holdings, LLC? DE 86-1594781
TAO Sutton Holdings, LLC?? CYM 98-1578722 |TAO Insurance Holdings, LLC 100%
Talcott Financial Group Investments, LLC® BMU 98-1578678 |TAO Sutton Holdings, LLC 100%
Talcott Financial Group, Lid. BMU 98-1578697 |Talcott Financial Group Investments, LLC. 100%
Talcott Re FinCo, Lid. BMU 98-1673007 |Talcott Financial Group, Ltd. 100%
Talcott Re Holdings, Ltd. BMU 98-1673064 |Talcott Re FinCo, Ltd. 100%
Talcott Life Re, Ltd. BMU 98-1625692 |Talcott Re Holdings, Ltd. 100%
Talcott Life & Annuity Re SPC, Lid. CYM 98-1652614 |Talcott Re Holdings, Ltd. 100%
Sutton Cayman Holdings, Lid. CYM Talcott Re Holdings, Lid. 100%
Talcott Financial Group GP, LLC DE 86-1856539 |Talcott Financial Group, Ltd. 100%
Talcott Holdings, L.P. DE 82-3930622 |Talcott Financial Group GP, LLC 100%
Talcott Resolution Distribution Company, Inc. CT 06-1408044 |Talcott Holdings, L.P. 100%
Talcott Acquisition, Inc. DE 82-3950446 |Talcott Holdings, LP. 100%
Talcott Resolution Life, Inc. DE 06-1470915 |Talcott Acquisition, Inc. 100%
American Maturity Life Insurance Company CT 81213 06-1422508 |Talcott Resolution Life, Inc. 100%
Talcott Resolution Life Insurance Company CT 88072 06-0974148 |Talcott Resolution Life, Inc. 100%
TR Re, Lid. BMU 98-1627971 |Talcott Resolution Life, Inc. 100%
Talcott Resolution Life and Annuity Insurance Company CT 71153 39-1052598 |TR Re, Ltd. 100%
Talcott Resolution International Life Reassurance Corporation CT 93505 06-1207332 |Talcott Resolution Life and Annuity Insurance Company 100%
Talcott Resolution Comprehensive Employee Benefit Service Company CT 06-1120503 |Talcott Resolution Life and Annuity Insurance Company 100%
Talcott Administration Services Company, LLC DE 45-4036343 |TR Re, Lid. 100%
LIAS Administration Fee Issuer LLC DE Talcott Administration Services Company, LLC 100%
Talcott US Holdings, Ltd. BMU 98-1849391 |Talcott Financial Group, Ltd. 100%

" Pursuant to the operating agreement of TAO Insurance Holdings, LLC, Alan Waxman, as a member of TAQ Insurance Holdings, LLC, has the authority to appoint the managing member of TAO Insurance Holdings, LLC and has appointed A. Michael Muscolino.

® TAO Insurance Holdings, LLC is the managing member of TAQ Sutton Parent, LLC, which in turn is a non-voting member of TAQ Sutton Holdings, LLC. Sixth Street TAO Partners, L.P., Sixth Street TAQ Partners (4), L.P., Sixth Street TAO Partners (B), L.P., Sixth
Street TAO Partners (C), LP., Sixth Street TAQ Partners (D), L.P,, Sixth Street TAQ Partners (E), L P., Sixth Street TAO Partners (F), L.P., Super TAO MA, L P., Super TAQ Contingent MA, L P., Knight TAO, L P, and PSERS TAQ Partners Parallel Fund, L_P. (collectively,
"Sixth Street TAQ') are non-voting members of TAQ Sutton Parent, LLC. Certain of the entities that comprise Sixth Street TAQ are indirect owners of Klaverblad Levensverzekering N.V., Lifetri Uitvaartverzekeringen N.V., and Lifetri Verzekeringen N.V.

? In addition to Sixth Street TAQ, certain investers ("Co-investors'} invested in the Domestic Insurers outside of Sixth Street TAQ. All Co-investors are passive investors and do not own any voting securities of the Domestic Insurers or of any of the other entities in this
organizational chart and do not have the ability to appoint directors of Talcott Financial Group Investments, LLC or the Domestic Insurers.

¢ Reporting entity transactions with and investments in entities that are part of the business of Sixth Street Partners LLC are accounted for and reported as appropriate in accordance with SSAP25, including within all schedules of investments and in Schedule Y Part

2A, as needed, unless a disclaimer of affiliation has been obtained with respect to any such entities.
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STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE Y

PART 1A - DETAILS OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 13 14 15 16
Type If
of Control Control
(Ownership, is Is an
Name of Securities Relation- Board, Owner- SCA
Exchange Domi- ship Management, ship Filing
NAIC if Publicly Traded Names of ciliary to Attorney-in-Fact, Provide Re-
Group Company ID Federal (U.S.or Parent, Subsidiaries Loca- | Reporting Directly Controlled by Influence, Percen- Ultimate Controlling quired?
Code Group Name Code Number RSSD CIK International) Or Affiliates tion Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) (Yes/No) *
. 4926 ...|Talcott Holdings Grp ....ccoeveeeeeeeeeeees | eees 00000 ....|86-1594781 .. TAO Insurance Holdings, LLC1, 2 ... A. Michael Muscolino/Alan Waxman .... Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman ....... ..No
4926 ...|Talcott Holdings Grp ..ccoovvvvevvvevcccces | e 00000 ....|98-1578722 .. TAO Sutton Holdings, LLC2,3 .. . .. | TAO Insurance Holdings, LLC . . | Ownership.. ..}.100.000 ...|A. Michael Muscolino/Alan Waxman ... ....N0..
. 4926 ...|Talcott Holdings Grp ....ccooveeeeeeeeeeees | eeees 00000 ....|98-1578678 .. Talcott Financial Group Investments, LLC4 .. .| TAO Sutton Holdings, LLC Ownership.. ..}.100.000 ...|A. Michael Muscolino/Alan Waxman ... ....N0..
4926 ...|Talcott Holdings Grp ..ccooevvvveveeececces | anee 00000 ....|98-1578697 .. Talcott Financial Group, Ltd. ... .. |Talcott Financial Group Investments, LLC . |Ownership.. ..}.100.000 ...|A. Michael Muscolino/Alan Waxman ... ....N0..
. 4926 ...|Talcott Holdings Grp ....ccoeveeeeeeeeeeees | eees 00000 ....|98-1673007 .. Talcott Re FinCo, Ltd. ... .. |Talcott Financial Group, Ltd. . | Ownership.. ..}.100.000 ...|A. Michael Muscolino/Alan Waxman ... ....N0..
4926 ...|Talcott Holdings Grp ..ccoovvvvevveevcecees | annee 00000 ....|98-1673064 .. Talcott Re Holdings, Ltd. .. |Talcott Re FinCo, Ltd. ..... . | Ownership.. ..}.100.000 ...|A. Michael Muscolino/Alan Waxman ... ....N0..
. 4926 ...|Talcott Holdings Grp .....ccoveeeeeeeeeeees | eeees 00000 ....|98-1625692 .. Talcott Life Re, Ltd. ....... ..|Talcott Re Holdings, Ltd. . [Ownership.. ..}.100.000 ...|A. Michael Muscolino/Alan Waxman ... ....N0..
4926 ...|Talcott Holdings Grp ..cccovvvvevveevcecces | anee 00000 ....|98-1652614 .. Talcott Life & Annuity Re SPC, Ltd ..|Talcott Re Holdings, Ltd. . . [Ownership.. ..}.100.000 ...|A. Michael Muscolino/Alan Waxman ... ....N0..
. 4926 ...|Talcott Holdings Grp ....ccoevveeeeeeeeeees | eees 00000 ....| werrrrrrrnnnnns Sutton Cayman Holdings, Ltd. .... .. |Talcott Re Holdings, Ltd. . .. [Ownership.. ..}.100.000 ...|A. Michael Muscolino/Alan Waxman ... ....N0..
4926 ...|Talcott Holdings Grp ..ccoovvvvevveevcecees | annee 00000 ....|98-1849391 .. Talcott US Holdings, Ltd. ..... .. |Talcott Financial Group, Ltd. . | Ownership.. ..}.100.000 ...|A. Michael Muscolino/Alan Waxman ... ....N0..
. 4926 ...|Talcott Holdings Grp ....ccoeveeeeeeeeeeees | eeees 00000 ....|86-1856539 .. Talcott Financial Group GP, LLC .. |Talcott Financial Group, Ltd. .. . | Ownership.. ..}.100.000 ...|A. Michael Muscolino/Alan Waxman ... ....N0..
4926 ...|Talcott Holdings Grp ..cccovvvvevveevcecces | anee 00000 ....|82-3930622 .. Talcott Holdings, LP ............ .. |Talcott Financial Group GP, LLC Ownership.. ..}.100.000 ...|A. Michael Muscolino/Alan Waxman ... ....N0..
. 4926 ...|Talcott Holdings Grp ....ccooveeeeeeeeeeees | eeees 00000 ....|82-3950446 .. Talcott Acquisition, Inc. .. .| Talcott Holdings, LP ........... . | Ownership.. ..}.100.000 ...|A. Michael Muscolino/Alan Waxman ... ....N0..
4926 ...|Talcott Holdings Grp ..ccoeevvvevveeeeccces | anee 00000 ....|06-1470915 .. Talcott Resolution Life, Inc. ............ . |Talcott Acquisition, Inc. .... . | Ownership.. ..}.100.000 ...|A. Michael Muscolino/Alan Waxman ... ....N0..
. 4926 ...|Talcott Holdings Grp ....ccoeveeeeeeeeeeees | eeees 81213 ....|95-1627971 .. American Maturity Life Insurance Company .... .| Talcott Resolution Life, Inc. .. | Ownership.. ..}.100.000 ...|A. Michael Muscolino/Alan Waxman ... ....N0..
4926 ...|Talcott Holdings Grp ..ccooevvvevveeececees | annee 00000 ....|95-1627971 .. TR Re, Ltd. wooeeeeeeiii . .|Talcott Resolution Life, Inc. ...cccceeeens Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman ....... N0 e
Talcott Administration Services Company, LLC
4926 ...|Talcott Holdings Grp ..ccoovvvvevveeeeccces | anee OO0 0 O N L LDE] e NIA....... TR Re, Ltd. oo OWNErship..coeeeeeeeeeeeeeee e .100.000 ...|A. Michael Muscolino/Alan Waxman ....... N0 e
Talcott Administration Services Company,
4926 ...|Talcott Holdings Grp ..ccoovvvvvevveecceces | anee 00000 ... | aeeemmmmmmiien | eeeeeeeeeiis | i | s LIAS Administration Fee Issuer LLC ............ CDE] e NIA....... LLC et OWNErship..cooeeeeeeeeeeeeeeeeeeeeeeeee | .100.000 ...|A. Michael Muscolino/Alan Waxman ....... N0 e
. 4926 ...|Talcott Holdings Grp ....ccooveeeeeeeeeeees | eeees 88072 ....|06-0974148 ..| .............. 0000045947 .. | wevvveeieieeeieieeeeeeeeeeeees Talcott Resolution Life Insurance Company ... |..CT.....|....... RE........ Talcott Resolution Life, Inc. ......eevvveeee ONNErSNIP.ceeeeeeeeieeeeieeeieeeeeeeeeee .100.000 ...|A. Michael Muscolino/Alan Waxman ....... N0
Talcott Resolution International Life Talcott Resolution Life and Annuity
. 4926 ...|Talcott Holdings Grp ....ccoeveeeeeeeeeeees | eeees 93505 ....|06-1207332 .. | .ieeeviiiiiiis | eereeeeeriiiiien | e Reassurance Corporation .........ccccceeeeeeeens L CTe] e IA........ Insurance Company ............eeeeeveveveeeeeeennns ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|A. Michael Muscolino/Alan Waxman ....... N0
Talcott Resolution Life and Annuity Insurance
. 4926 ...|Talcott Holdings Grp ....ccooveeeeeeeeeeees | eeees 71153 ....|39-1052598 .. Company . L CT..... .|TR Re, Ltd. .... . | Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman ....... N0
Talcott R Comp Talcott Resolut
. 4926 ...|Talcott Holdings Grp ....ccoeveeeeeeeeeeees | eeees 00000 ....|06-1120503 .. | ..ccevvvvveees | eeveeeeeriiiinee | v, Benefit Service Company L CTe] e NIA....... Insurance Company ............eeeeeveveveeeeeeennns ONNErSNIP.ceeeeeeeeiieeeieeeeeeeeeeeeeee .100.000 ...|A. Michael Muscolino/Alan Waxman ....... CYES ] e
Talcott Resolution Distribution Company, Inc.
. 4926 ...|Talcott Holdings Grp ....ccoeveeeeeeeeeeees | eeees 00000 ....|06-1408044 .. 0000940622 .. L CTe] e NIA....... Talcott Holdings, LP . | Qunership .100.000 ...|A. Michael Muscolino/Alan Waxman ....... N0
Asterisk | Explanation




STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response
Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? .............cccccoveveennn NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? ...... NO

Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and

€lECtTONICAIIY With The NAIC? .........ooeieieeeeeee ettt ettt e et e e e ens e e te s e s es s s saete s s ee s s seeteteses s s saesesesesansnsssetasssensssesesesasensnsnsetesesensnensesas NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

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

filed with the state of domicile and electronically With the NAIC? ..............cooueieiiiiiceeeiee e eeee e s et es s sae et s s s esae s s s eneeen NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

be filed with the state of domicile and electronically With the NAIC? .............cccceuiiiiiieeececeeeeeeeeceete e ee et es ettt es e eae et es s seaesesenns YES
Will the Life PBR Statement of Exemption be filed with the state of domicile by July 1st and electronically with the NAIC with the

second quarterly filing per the Valuation Manual (by August 15)? (2nd Quarter Only) The response for 1st and 3rd quarters should be

N/A. A NO response resulting with a bar code is only appropriate in the 2nd quarter. In the case of an ongoing statement of exemption,

enter "SEE EXPLANATION" and provide as an explanation that the company is utilizing an ongoing statement of exemption. .............. N/A

YES

AUGUST FILING

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

Explanation:

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

This supplement is not applicable for this company.

Bar Code:
8 8 0 7 2 2 0 2 6 4 9 0 0 0 0 0 1
8 8 0 7 2 2 0 2 6 3 6 5 0 0 0 0 1
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
8 8 0 7 2 2 0 2 6 4 4 5 00 1

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

0 7 2 2 0 2 6 4 4 7 0 0 0 0 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

8 & o0 7 2 2 0 2 6 4 4 8 0 0 0 0 A
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STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1
Current
Statement Date

2
December 31
Prior Year

2505.  Provision for future dividends ........cccccoveviiinirininnn.
2506. Miscellaneous 1iabilities ..o
2507.  Accrued interest on derivatives in a liability position ..

2504. Other liabilities - abandoned property Unpaid fUNAS ........cccccooiiiiiiiiiecee s

2508. Interest on policy or contract funds due OF CCTUEM ......cocooioioioeiiiiiieee e
2597. Summary of remaining write-ins for Line 25 from overflow page 59,159,601 58,439,768
Additional Write-ins for Summary of Operations Line 8.3
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
08.304. ICOLI change in cash SUFTENAEr VAIUE .......ccccooiiieiiiiiiceeececeeee ettt [ereneseieseieaeaeas 2,515,216 | 522,882 | 6,734,510
08.305. Separate Account loads ..1,600,734 |. , .. ..4,483,329
08.306. Reinsurance hedge program allOWANCE ............ccooeeeuciiieiieieteeeee et ferssesenenenas (48,604,075).....cve.... (41,665,639)]................. 68,831,290
08.307. Funds withheld interest assumed ..ot eee e sen oo (54,640 ,143) |- oo 2,782,989
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (99,128,268) (40, 156,789) 82,832,118
Additional Write-ins for Summary of Operations Line 27
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
2704. IMR adjustment on reinSUrance CEABA ...........cooioreiiiiiieiee et seenene |oeeteseieseee st eseseseeenes foesesssesesenenenens (149,542)|............... 209,710,833
2797. Summary of remaining write-ins for Line 27 from overflow page (149,542) 209,710,833
Additional Write-ins for Summary of Operations Line 53
1 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
5304.  Special SUrplus SSAP 108 ...........coiuieiiieieececetet ettt nenes [eseieaee s (4,522,071)|.ccocvre. (24,561,365)]......cc0ee.. 20,275,838
5305. Prior year end post filing surplus adjustment ............ccccocooiiiiioiiiiececcceeeeeeeeeeeeeee e foe (46,242 ,837) ... [
5397. Summary of remaining write-ins for Line 53 from overflow page (50,764,908) (24,561,365) 20,275,838

15




STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

-

SO 0N O W

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition
Current year change in encumbrances
Total gain (loss) on disposals
Deduct amounts received on disposals
Total foreign exchange change in book/adjusted
Deduct current year’s other than temporary impai
Deduct current year’s depreciation
Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

® N oA W

©

1.
12.
13.
14.
15.

Book value/recorded investment excluding accrued interest, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals
Deduct amounts received on disposals
Deduct amortization of premium and mortgage interest points
Total foreign exchange change in book value/recorded investment excluding accrued interest
Deduct current year’s other than temporary impairment recognized
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Total valuation allowance
Subtotal (Line 11 plus Line 12) .
Deduct total nonadmitted amounts
Statement value at end of current period (Line 13 minus Line 14)

................ 946,415,070

12,727,857

.. (1,187)]...

1,088,430,893

8,566,625
... 13,258,305

934,335,912
(6,021,428)
928,314,484

928,314,484

... (6,140,000)

940,275,070

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© N O

©

1.
12.
13.

Book/adjusted carrying value, December 31 of prior year
Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition ....
Capitalized deferred interest and other
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals ...
Deduct amounts received on disposals .
Deduct amortization of premium, depreciation and proportional amortization
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
Deduct total nonadmitted amounts
Statement value at end of current period (Line 11 minus Line 12)

883,175,283

23,663,052
12,446,259

(1,870,270)
(18,625,854)

55,048,685

843,637,805

.101,980 |...

718,974,289

282,763,034
154,170,963

3,231,939
..(67,035,927)
... 32,565,541

883,175,283

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

® N oA N =

[N
@ N =2Oo o

Book/adjusted carrying value of bonds and stocks, December 31 of prior year
Cost of bonds and stocks acquired
Accrual of discount
Unrealized valuation increase/(decrease)
Total gain (loss) on disposals
Deduct consideration for bonds and stocks disposed of
Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value
Deduct current year’s other than temporary impairment recognized
Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
Deduct total nonadmitted amounts

Statement value at end of current period (Line 11 minus Line

12)

746,334,292
11,009,795
(791,356)

..(11,406,263)|...

11,458,906,913
............ 2,289,533,770
17,871,908
....(630,458,683)

10,356,586, 260

10,688,088,236

SI101
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STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all Bond
1

s and Preferred Stock by NAIC Designation

Book/Adjusted ? ’ ¢ Book/A:r)djusted Booklﬁ?djusted Book/A7djusted Book/Aadjusted
Carrying Value Acquisitions Dispositions Non-Trading Activity Carrying Value Carrying Value Carrying Value Carrying Value
Beginning During During During End of End of End of December 31
NAIC Designation of Current Quarter Current Quarter Current Quarter Current Quarter First Quarter Second Quarter Third Quarter Prior Year
ISSUER CREDIT OBLIGATIONS (ICO)
To INAIC T (8) ottt sttt [ 6,011,391,334 |........... 1,817,742,941 |........... 1,974,050,124 |.......c........ 16,480,759 |........... 5,871,564,910 |oevoieeeieecceieeieecene [ [ 6,011,391,334
2. NAIC 2 () ettt h et h et h e b bR £ b et e ekt et b et h et be e bt b st aeetnae e enens [e e 2,818,482,520 |.....coovneeee. 55,661,273 |...cccvvennee 167,162,259 |.....covevee. (22,484 ,576)|............ 2,684,496,958 |.......oooiiieirienienienn [ [ 2,818,482,520
B NAIC B () ittt bbbt b et b et b ettt b [re e 29,880,550 |...eucveriiiieirereine [ 250,355,296 |.....ccoovcueurenne 894,110 |......c.e..... (219,580,636 |-...ceceevvereeneererinirirenens Joereeeieeneneenseseseneneeneens [reeerenenenaeens 29,880,550
L 7Y @2 - TP REUEPRRRSTTY SRR 13,702,881 oo 9,410 [ 317,904 [, 4,866 |..ccovennn 13,399,252 | oo oo 13,702,881
5. NAIC5 (a)... IO PR 14,432,009 |....ooovierine 765,695 |....cooooveeene 6,373,913 [ 3,300,859 |...cceunnee 12,124,650 |....oooeoececceenieics e [ 14,432,009
6. INAIC B (@) -ttt b etk e b bt b £ bbbkt b et b et b et bttt et e et e b
7. Total ICO 8,887,889,293 1,874,179,319 2,398,259,497 (1,803,982) 8,362,005, 134 8,887,889,293
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 1,590,042,762 273,479,430 258,115,565 (60,467,597)|............ 1,544,939,029 |....ooooieiiieeerreenne [ o 1,590,042,762
9. INAIC 2 et E R Rt A R R R Rt e e R R h Rt R ettt ettt s e sttt eeenenenenenens [renenenenns 1,030,988,952 |................ 64,639,348 |................. 93,580,539 58,469,134 |........... 1,060,516,896 |.......cocvveeeieeiriicinicnis oo o, 1,030,988,952
TO. NAIC 3 bbb bbbt bbbttt b et st [srre s 45,145,915 | 100,000 |....coovieine 16,049 .o (349,131) [ovrinne 44,880,735 | [ [ 45,145,915
R 72 (2 S PTTSOSUST ST EUEPRRRSTSRT SRR 122,349 |, 750,000 |..oovecececieiienes 17,357 | 1,502,661 [.ccoviiennne 2,357,854 ... e [ 122,349
T2, NAIC B bbbt bbbt b ettt [srre e 13,876,884 |....eciieiieiricinins [t [ 7,086 |...cooveeeenne 13,883,970 |oeeeereeecreerieeeees e o 13,876,884
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 1,906 (209) 1,697 1,906
14.  Total ABS 2,680,178,768 338,968,778 351,729,510 (838,055) 2,666,579,981 2,680,178,768
PREFERRED STOCK
15.
16.
17.
18.
19.
20.
21, Total Preferred STOCK ..o 17,853,136 279,373 (38,014) 18,094,496 17,853,136
22. Total ICO, ABS & Preferred Stock 11,585,921,198 2,213,427,471 2,749,989,007 (2,680,051) 11,046,679,611 11,585,921,198
(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of short-term and cash equivalent bonds by NAIC designation:
NAIC1T $ i 346,178,095 ; NAIC2 $ oooevereeeeeeeieeeeeiiae i NAIC3 $ NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
7709999999 Totals 395,673,303 XXX 395,579,778
SCHEDULE DA - VERIFICATION
Short-Term Investments
1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueuiiieeeieieeeeeeceee ettt essass s s s sesesessasnnas [ereseeeeeeeenens 649,187,067 |............... 462,000,000
2. Cost of Short-term iNVESIMENTS ACQUINET ..........c.coiiiiieieeeicecececcce ettt ettt s et es s s s st eseseseseas s sseseseseseanas [erenesasaseneeas 45,579,778 |............ 2,356,206,643
3. ACCTUAN OF GISCOUNL ...veeeaceceeteeeee e ceeeet et eseaeeeesee e eseseseeeeseseseseeeeee s caeseseeee e eseseeeeeeae e aeseeeeee s e sesesee e s s s snsesesesassnsnsesesesasanansens [oseessacacicaresnna 114,144 | 458,925
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas
5. Total gain (I0SS) ON QISPOSAIS ........c.c.eeeiieeeieeeeeeeeei et eteteee e et e st et eae s s st s et et eseaessa s s s s et esesessssssssassesesesesssssssssssesesesesnas |oeeeeseseseessenensennaes 4125 | 1,615
6. Deduct consideration reCeived ON ISPOSAIS ................ceueuiuiiiieieieiiteteteseeseestese et sesse s s ssesesesesessssesssssasesesesesssssssssasesesesesnanas |oeesesesennnens 299,211,812 |............ 2,169,480,116
7. Deduct amortization Of PrEMIUM ........o ittt ettt ettt he e bt e s bt e bt e bt eabeeabeeaeesaeesaeesheesbeenbeenbeenbeennesnnesnnes [onesnsessnsisssisesiaessnesaeans [oaesseseeseeseesaessaessaeenes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........cceceuiiievirereeereeeeeeeeieieeseeeeeenenens fereeeeeeeeens 395,673,303 |...ccvovnnen 649,187,067
11.  Deduct total NoNadmitted @MOUNLS ... e oo e e s e e e e s neees [srnmsmnaeneeseneeeenesnaeaennes [eteeee e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 395,673,303 649,187,067
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STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior year (LINE 10, PrOT YEAI) .........c.c.oveeiveriuiiiiieiteseietseesesesessssssssese s s sssse st sssssssebesessssnsssesesessnsns | ssssssssseesanns 16,287,273
Cost paid/(consideration receiVed) ON AAGItIONS ...........ccc.iiiiiuiuereiiiieeeeie ettt es ettt es bttt st sss st s et se e s bbb st eseseb s st enses b e bt st snsesebes s sssnsssebebessssnne | fatateesesisnenes 53,867,552
Unrealized ValUuAtion iNCTEASE/(UECTEASE) ..............cvovueueueuiiereeeeseseitssesesesessesssssese st s ssssesesessssssssesesesssssssseses s s s sssses et s sasssses et s s ssnsssesesesssnsesesesssne  sbesitasssiesenns 77,041,452

SSAP NO. 108 AUJUSEMENES ...ttt bbb bbb bbb E e E e E £ 4R E €4 E £ E £ S E £ E £ £ E e £ E e E e S E £ b e AR e b e E e e E e e b e b e e b e e bbbt e bttt ettt b b nre e

Total gain (I0SS) ON tErMINALION FECOGNIZEM ........c.cveveviiieieiteteieiitesetetetst ettt sttt te bt et e st ebe st ssssseseae b s s snsesebe b st seses et b s s s ses e bbbt snsesebesessssnsnsebebanns basntssssietana (46,402,024)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieieieiicetetete sttt st s s et s s s e s s ese s s s s s esese s s s s s esesessssssnseses et s ssssssesessssnsnsesenans | fatstiesesisnenes (1,128,221)
...................................................................................................................................................................................................................................... (124,421)
Adjustment to the book/adjusted carrying value of REAGEA M ...ttt et e e e eabesseasessearearearearesreare e
....................... 932,753
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6+7+849) .......coceuriiirivireriiiiiiiieteieiee ettt sse bbb be s ssssse s snnse | esteesesennees 102,730,807

Amortization

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

DedUCE NONAAMILIEA @SSELS ......ccueiiiiiitiiiicti bbbttt a et a et bt o bt oo b e e b e e bt et e e et e eab e e et e eh e oAb e e b e e bt e bt e et e e ab e eb b e sbeenbeenbeeabeeate eeabeeabeeateenreareaeeaeeares

Statement value at end of current period (LiNe 10 MINUS LINE T1) ....cvoiiuiueuiiiiiiiieteteiie ettt ettt sttt ss bbb ss st bbb s s snse bt sassnns ehebesaeneasees 102,730,807

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31 of Prior YEAr (LINE B, PHOT YEAT).............cccueveueveereeeereseseessesesesesesessssssesesesssssesesasessssssssssasassssssesesassssssssssas seesassssssesesasns 6,261,440
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COlUMN) ..........c.coovcueueueieeerececeeeeseeeeseaes ceeeseeeeeenens (27,416,031)
Add:

Change in variation margin on open contracts - highly effective hedges
3.11 Section 1, Column 15, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.12 Section 1, COIUMN 15, PIIOT YA .....ccuiiiiieiiiiee ittt rie s eesieese e se s s e a s sae e seabeeaesssessessaessreesreesreeas

Change in variation margin on open contracts - all other

3.13 Section 1, Column 18, current year to date MiNUS ..........ccccccveveveieieicies covrererieeeeeeeens 516,380

3.14 Section 1, ColumN 18, PriOr YEA .........cceveeeeeeeeeererercrereeeeeeseeseenenes eeeenenenennens (3,888, 192) tviiiiiin 4,399,531 Ll 4,399,531
Add:
Change in adjustment to basis of hedged item
3.21 Section 1, Column 17, current year to date MiNUS ..........cccceeiiriiiiiiis e,
3.22 Section 1, COIUMN 17, PIIOT YA .....ccuiiiiiiiiiiee ittt ettt ettt see s eesieesres s e s s e e b e e e s b s sae s saabeeaesssesssessaessreesbeesreeas
Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS ..........cccccoveveveieeiiies covverereereeeeeens 516,380
3.24 Section 1, Column 19, Prior YEAr PIUS ............ceveueveeeeeeeieieierereiseseeeies ererereseesenens (3,883,152)
3.25 SSAP NO. 108 @QJUSIMENLS ........cocvevivirieieiieieietetetceceee et teseseas s esass eseseeaesesseseseseses et aeseseane sesseseseseseenas 4,399,531 ..o 4,399,531
5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the YEar ................ccceueueuieeeieirieieiererceees e 12,405,362
Less:
4.21 Amount used to adjust basis of hedged item ...
4.22 AMOUNE FECOGNIZEA .......evvveeeeeeieieeeteteee ettt easnnes feseseneaeaesees 12,405,362
4.23 SSAP NO. 108 AQJUSIMENLS ........ocevviveretieieieeee et teteteteeeee et et sesesees seeeteseaeeaeseseeseseseseeanaene eaeassessesesess 12,405,362
510 o) o) =TI (g Lo oy o g UL I L= OO
Dispositions gains (losses) on contracts terminated in prior year:
5.1 Total gain (loss) recognized for tErMINALIONS IN PIIOT YEAI .........oiuiiiiiiitieie ettt ettt ettt ettt et e eaeesheeebeeehe e b e e bt eabeem bt em et eaeesheeeheeebeeabeebeen Seemeeeaeesaeesaesaesaeasaeeaeeas
5.2 Total gain (loss) adjusted into the hedged item(s) for terminationNs N PriIOT YEAI ..ottt e et e e st e s Seesaesaeesaeesaesaessaesaeeaae s
Book/adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ......cceceuereeerrrereeeeeeeeeceeteieseeesscaetetesesesssaesesesesesssassesesasessssesesssssassssnsas seesasnsasseseen (21,154,592)
[DLte[Vle (o) = T g ol EoTe [Ty t=To IR= T 1o U T TR

Statement value at end of current Period (LINE 6 MINUS LINE 7) ........c.cvvrueueieiieeeeceeeeteeeeeeeceetetesesesssaetesesesesssseaesesesenssssaesesesessssssesesasansssssesasssensssssesesasanas Sassssssesesana (21,154,592)
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STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 1

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

GoIs

Replication (Synthetic Asset) Transactions Components of the Replication (Synthetic Asset) Transactions
1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value

91278*BC7 ... Bond With Interest Rate Swap ...... ...8,715,207 |... 8,539,157 |............ 5,202,374 [01/25/2021 ..... 01/27/2041 ..... FSIP: OIS 1.486500 27-JAN-2041 .... |... .. 2,362 |.. ...(2,787,259)| 037833-AL-4 . | APPLE INC ... 1.B FE ... .. .... 8,536,795 ... 7,989,633
91278*BC7 . Bond With Interest Rate Swap ...... 7,351,503 6,770,608 .3,801,821 |01/25/2021 01/27/2041 ..... FSIP: OIS 1.486500 27-JAN-2041 .... 1,992 (2,351,126)| 037833-BA-7 . | APPLE INC .B Fi .6,768,616 |.. . 6,152,047
91278*BC7 . Bond With Interest Rate Swap .. 6,055,801 6,276,056 . 3,940,939 |01/25/2021 01/27/2041 ..... FSIP: OIS 1.486500 27-JAN-2041 .... 1,641 (1,936,740)| 037833-BH-2 . | APPLE INC ... .B Fi . 6,274,415 |.. .5,877,679
91278*BC7 . Bond With Interest Rate Swap .. 7,264,204 7,268,141 . 4,852,715 |01/25/2021 01/27/2041 ..... FSIP: OIS 1.486500 27-JAN-2041 .... 1,969 (2,323,206) [ 04351L-AA-8 . [ ASCENSION HEALTH ALLIANCE .CF . 7,266,172 |.. . 7,175,921
91278*BC7 . Bond With Interest Rate Swap .. .. 25,319,495 29,816,427 19,031,013 | 01/25/2021 01/27/2041 ..... FSIP: OIS 1.486500 27-JAN-2041 .... 6,861 (8,097,570)| 097023-CX-1 . [BOEING CO ......ceeennnnns .C Fi 29,809,566 |.. 27,128,583
91278*BC7 . Bond With Interest Rate Swap .. 6,898,467 6,886,859 . 4,821,496 |01/25/2021 01/27/2041 ..... FSIP: OIS 1.486500 27-JAN-2041 .... 1,869 (2,206,237)|202795-JY-7 . | COMMONWEALTH EDISON CO . .F .6,884,990 |.. 7,027,733
91278*BC7 . Bond With Interest Rate Swap .. 9,792,202 10,002, 162 . 4,563,349 |01/25/2021 01/27/2041 ..... FSIP: OIS 1.486500 27-JAN-2041 .... 2,654 (3,131,699) | 20826F-BD-7 . | CONOCOPHILLIPS €O .. .F .9,999,508 |.. . 7,695,048
91278*BC7 . Bond With Interest Rate Swap .. ..13,784,068 13,753,399 11,101,410 {01/25/2021 01/27/2041 ..... FSIP: OIS 1.486500 27-JAN-2041 .... 3,736 (4,408,360) | 46590X-AX-4 . | JBS USA HOLDING LUX . .C 13,749,664 |.. 15,509,770
91278*BC7 . Bond With Interest Rate Swap .. ..10,721,248 10,705,200 . 7,282,492 |01/25/2021 01/27/2041 ..... FSIP: OIS 1.486500 27-JAN-2041 .... 2,905 (3,428,823) [ 53079E-BN-3 . [LIBERTY MUTUAL GROUP INC . B 10,702,295 |.. 10,711,315
91278*BC7 . Bond With Interest Rate Swap .. 8,124,330 8,196,622 . 4,289,770 |01/25/2021 01/27/2041 ..... FSIP: OIS 1.486500 27-JAN-2041 .... 2,202 (2,598,288) [ 548661-EF-0 . | LOWE'S COMPANIES INC ... A .8,194,420 |.. .6,888,058
91278*BC7 . Bond With Interest Rate Swap .. ..29,794,079 22,763,182 .6,011,418 |01/25/2021 01/27/2041 ..... FSIP: OIS 1.486500 27-JAN-2041 .... 8,074 (9,528,612)|912810-SN-9 . | UNITED STATES TREASURY . A 22,755,108 |.. 15,540,030
91278*BC7 . Bond With Interest Rate Swap .. 5,973,096 5,030,994 .1,806,548 |01/25/2021 01/27/2041 ..... FSIP: OIS 1.486500 27-JAN-2041 .... 1,619 (1,910,290) 912810-SZ-2 . | UNITED STATES TREASURY ... .| 1AL .5,029,375 |.. .3,716,838
91278*BC7 . Bond With Interest Rate Swap .. 5,206,300 5,209,129 .3,789,809 |01/25/2021 ..... |01/27/2041 ..... FSIP: OIS 1.486500 27-JAN-2041 .... 1,411 (1,665,056) | BHM1XJ-J7-3 . | AMAZON SAN BERNARDINO AIR CARGO ... | 1.E . .5,207,718 |.. . 5,454,865
912834DNO . Bond With Interest Rate Swap ...... ...544,028 477,772 .420,162 |06/06/2019 ..... [06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... .(28,234)]912810-SA-7 . | UNITED STATES TREASURY ... . A 477,772 .. .
91283#DNO ... Bond With Interest Rate Swap ...... 1,780,454 |... 1,774,554 |............ 1,361,078 [06/06/2019 ..... 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... |... ....(92,401)| 912810-SF-6 . | UNITED STATES TREASURY ... 1.A .. ... 1,774,554
912834DNO ... Bond With Interest Rate Swap ...... 97,675,519 |... .. 74,572,815 |........... 46,993,791 [06/06/2019 ..... 06/10/2029 ..... FSIP: 01S 2.135000 10-JUN-2029 ... |... ...(5,069,003)| 912810-SN-9 . | UNITED STATES TREASURY . 1. ...74,572,815 .
91283#HD8 . Bond With Interest Rate Swap .. ..19,360,000 15,095,749 15,973,626 |06/04/2020 06/08/2050 ..... FSIiP: 01S 1.129000 08-JUN-2050 .... (9,814,048) | 760719-BH-6 . | HSBC USA INC ........... .G 15,095,749 |.. 25,787,674
91283#HD8 . Bond With Interest Rate Swap ...... ..90,640,000 71,379,008 . 4,593,817 |06/04/2020 ..... [06/08/2050 ..... FSIiP: 01S 1.129000 08-JUN-2050 .... ..(45,947,588)| 912810-SP-4 . | UNITED STATES TREASURY . A 71,379,008 |.. 50,541,405
91278*AY0 ... Bond With Interest Rate Swap ...... ...2,043,144 |... 2,113,906 |............ 1,701,164 [09/21/2018 ..... 09/25/2048 .185000 25-SEP-2048 .... |... (378,228) | 126408-H\-6 . | CSX CORP .GFE .. ....2,113,400 .... 2,079,392
91278*AY0 ... Bond With Interest Rate Swap ...... ...2,613,830 |... ...2,624,483 |............ 2,405,432 |09/21/2018 09/25/2048 .185000 25-SEP-2048 .... |... (483,874)|911312-Bi-5 . | UNITED PARCEL SERVICE INC .FFE .. .... 2,623,836 .... 2,889,306
91278*AY0 . Bond With Interest Rate Swap .. ..35,607,331 27,202,948 12,996,407 |09/21/2018 09/25/2048 .185000 25-SEP-2048 ... (6,591,653) | 912810-SN-9 . | UNITED STATES TREASURY . A 27,194,127 |.. 19,588,060
91278*AY0 . Bond With Interest Rate Swap ...... ..36,022,930 30,339,564 16,973,358 (09/21/2018 ..... [09/25/2048 .185000 25-SEP-2048 .... (6,668,589)| 912810-SZ-2 . [UNITED STATES TREASLRY . A 30,330,640 |.. 23,641,947
91278*AY0 ... Bond With Interest Rate Swap ...... ...8,712,766 |... ... 7,391,087 |............ 3,951,307 [09/21/2018 ..... 09/25/2048 .185000 25-SEP-2048 .... |... ...(1,612,913)| 912810-TB-4 . | UNITED STATES TREASURY ... 1A ... ....7,388,879 .... 5,564,310
91278*BC7 ... Bond With Interest Rate Swap ...... 18,975,430 |... ..21,420,345 |........... 16,440,867 |01/25/2021 ..... 01/27/2041 ..... FSIP: OIS 1.486500 27-JAN-2041 .... |[... . 20268J-AC-7 . | COMMONSPIRIT HEALTH 1.G FE .. ...21,110,380 ...16,113,636
91278*BC7 . Bond With Interest Rate Swap .. ..60,779,724 48,389,481 32,202,689 |01/25/2021 01/27/2041 ..... FSIP: OIS 1.486500 27-JAN-2041 .... .992,841 .1,048,146 |912810-SN-9 . | UNITED STATES TREASURY . 1.A 47,396,640 |.. 31,154,543
91278*BC7 . Bond With Interest Rate Swap .. 9,350,727 7,188,729 . 9,619,505 |01/25/2021 01/27/2041 ..... FSIP: OIS 1.486500 27-JAN-2041 .... 152,745 .161,253 | 126140-AK-1 . | CONOPCO INC ............ 1.E .7,035,984 |.. . 9,458,262
91278*BC7 . Bond With Interest Rate Swap .. 7,480,581 7,683,741 .7,994,681 | 01/25/2021 01/27/2041 ..... FSIP: OIS 1.486500 27-JAN-2041 .... 122,196 .129,003 |29364-BQ-0 . | ENTERGY LOUISIANA LLC 1.F . 7,561,545 |.. .7,865,678
91278*BC7 . Bond With Interest Rate Swap .. .. 13,322,915 13,753,906 13,565,516 |01/25/2021 01/27/2041 ..... FSIP: OIS 1.486500 27-JAN-2041 .... .217,631 .229,754 |458140-CK-4 . | INTEL CORP .. 2.8 13,536,275 |.. 13,335,762
91278*BC7 . Bond With Interest Rate Swap .. .. 12,623,481 13,035,892 12,837,605 | 01/25/2021 01/27/2041 ..... FSIP: OIS 1.486500 27-JAN-2041 .... .206,205 .217,692 |677704-A6-5 . | OHIO UNIV GEN 1.E 12,829,687 |.. 12,619,913
91278*BC7 . Bond With Interest Rate Swap .. .. 13,044,147 15,022, 366 16,576,473 | 01/25/2021 01/27/2041 ..... FSIP: OIS 1.486500 27-JAN-2041 .... .213,077 .224,946 | 717081-CY-7 . | PFIZER INC .. 1.F 14,809,289 |.. 16,351,527
91278*BC7 . Bond With Interest Rate Swap .. 8,883,190 9,236,860 .9,809,150 |01/25/2021 01/27/2041 ..... FSIP: OIS 1.486500 27-JAN-2041 .... . 145,108 .153,191 | 22537E-AE-5 . | CAALT 232 C 1.E 9,091,752 |.. . 9,655,959
91278*BC7 . Bond With Interest Rate Swap 5,539,805 5,664,047 .5,943,770 |01/25/2021 01/27/2041 FSIP: OIS 1.486500 27-JAN-2041 .... .. 90,493 .. 95,534 |682696-AA-7 . | OMFIT 2020-2 A 1.A . 5,573,554 . 5,848,236

515,585,139 312,855,642 XXX XXX XXX 2,510,611 (120,473,137) XXX XXX XXX 513,074,528 433,328,779
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STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

1

Number
of
Positions

2
Total Replication
(Synthetic Asset)
Transactions
Statement Value

3

Number
of
Positions

4
Total Replication
(Synthetic Asset)
Transactions
Statement Value

5

Number
of
Positions

6
Total Replication
(Synthetic Asset)
Transactions
Statement Value

7

Number
of
Positions

8
Total Replication
(Synthetic Asset)
Transactions
Statement Value

9

Number
of
Positions

10
Total Replication
(Synthetic Asset)
Transactions
Statement Value

Beginning inventory

Add: Opened or acquired transactions..............cccccceeuenee.

Add: Increases in replication (synthetic asset)

transactions statement value

Less: Closed or disposed of transactions.

Less: Positions disposed of for failing effectiveness

criteria.........cco....

Less: Decreases in replication (synthetic asset)
transactions statement value

417,349,927

............... 149,669,488

................. 51,434,278

................ 417,349,927

............... 149,669,488

................. 51,434,278

Ending inventory

515,585,137

515,585,137
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STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIMN 14......cuieiiieieeereeseieeee e e eesee e es s ees s e e e e e e e s8££ 8458282t n st nrens | eeseesenasnaiens 102,730,802

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance..............c.c.cvoccueueueveeecceeeeeieiees ereresesenenens (21,154,591)

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 81,576,211
Part D, SECHON 1, COIUMN B ......euiueeeereereereeceeeseeseeeseese s eesees e ees e e e ee e e e s e s es s s e s e e e e et e e e s e sse e e e nentnes eeseessssceaions 334,924,380

Part D, SECHON 1, COIUMN 7 ..o ee e ese s es s ees e ee e ee e ee e s s e s s e e e e e e e e e s ee e e s eeseaseesesnanes eesesisasinnis (253,348,169)

Total (Line 3 MIinus LiN€ 4 MINUS LINE 5) .....coiuiiiiiiiiie ettt ettt sbe e st sbe b snesnesnesnesiees

Fair Value Check

Part A, Section 1, Column 16 (30,741,626)

Part B, SECHON 1, COIUMN 13 ... . oottt ettt ettt ettt et et et e et e e et et et et et et e e et et et et et et et e e e e eeeeeeeeeeneeanee eaesseesessesaeereaaeas 516,379

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e (30,225,247)
Part D, SECHON 1, COIUMN G ...t eeees s es s ees e e s e s s e s s e et en e e e esnanas eeseesssscnarons 352,697,340

Part D, SECHON 1, COIUMN T0 .....eueueueueiseeaceceeeeeeeeseeseeseeseese e e eeseesee e eeseeeeeessees s ees e s e e eeseeseesee e e e e e e e s ensessessesseeseaseeseseanes | eeeseseuninnns (382,922,587)

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

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 .....uieuiiiiiieseireisetes et ee e sb e ss bbbt bbbttt eniee sosessnsinsneas 185,257,271
Part B, SECHON 1, COIIMN 20 ......cuuiiiurieeireceeesesetesesesesseseessesesessesese s e sssess st s e s s se s s esb ettt st sb et enians | snsissssnsinsens 58,991,350
Part D, SECHON 1, COIUMMN T2 ...ttt soinsinsinsines 244,248,621
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - VERIFICATION

(Cash Equivalents)

1 2
Prior Year Ended
Year To Date December 31
1. Book/adjusted carrying value, December 31 Of PriOF YEAT ..........c.c.cucueueiieieieieeeeeeeeee ettt eaeass s s s s sesesssnnas [ereseeeeeeneaens 777,955,501 |..cooveneeee 508,389,479
2. Cost Of Cash eqUIVAIENTS ACGUITET ..........c.ccoiiieeieeceeeceeeeeieee ettt ettt s e s e eas s s s s et eseseas s s s sesesesesessssnansanas [eoenensnenes 3,777,441,648 |........... 6,094,033,992
3. ACCTUAN OF GISCOUNL ...ttt ettt e eseseeee s e e eseseeees e e s eseseeee e s seseseeeeee e seseseseeee s anseseeeseeseansnseseses s s snsesesesssnsnsesesessnnnns [ortreesnacaceeenes 4,462,428 | 7,298,175
4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens
5. Total gain (I0SS) ON QISPOSAIS ........c.c.creiieieeeeeeeeeeeiiete et etese et e st et ese s s st s e s et eseaessas s st et esesessssssssssesesesessssssnsssesesesesnns |seseseseseeeseneneenaes 1,314 | 339
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 3,256,307,044 |............ 5,831,766,484
7. Deduct amortization Of PrEMIUM ........oiiiiiii ettt ettt eae e ae e s bt e she e bt e bt e a bt eabeemeesaeesheesheesbeenbeenbeenbeenneannesnnes [oeessiessesinssisesiaesinesaeans [oaessestesnesseesaeesae e eaes
8. Total foreign exchange change in book/adjusted Carrying VAIUE ............couiiiiiiiiiiiiiieie ettt sree b s [oeeesiie s ees eaesieesae e
9. Deduct current year’s other than temporary impairment r€COGNIZEA ..........c.coouiiiiiiiiiiiiie e ees [oee s ees [oaesieesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.cceururrrriieierereieeeeeeeeeeeeeeseenas [eeeeneenes 1,303,553,848 |................ 777,955,501
11.  Deduct total NONadmitted @MOUNLS ... oo e e e e e e e e e e s nenees [snnmemnaeeese s eee e s naeeennes [eeeees e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 1,303,553,848 777,955,501
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STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 4 5 6 7 8 9
Location
2 3 Additional
Book/Adjusted Investment
Date Actual Cost at Amount of Carrying Value Made After
Description of Property City State Acquired Name of Vendor Time of Acquisition Encumbrances Less Encumbrances Acquisition

0399999 - Totals

SCHEDULE A - PART 3

Showing All Real Estate DISPOSED During the Quarter, Including Payments During the Final Year on “Sales Under Contract”
1 Location 4 5 6 7 8 Change in Book/Adjusted Carrying Value Less Encumbrances 14 15 16 17 18 19 20
2 3 Expended 9 10 1 12 13
for Book/ Total Book/ Gross
Additions, | Adjusted Total Foreign Adjusted Income
Permanent | Carrying Current Change in | Exchange | Carrying Foreign Earned
Improve- | Value Less Year's Current Book/ Change in |Value Less Exchange | Realized Total Less Taxes,
ments and | Encum- Current |Other-Than-[ Year's Adjusted Book/ Encum- | Amounts Gain Gain Gain Interest Repairs
Changes brances Year's | Temporary | Changein | Carrying | Adjusted brances | Received (Loss) (Loss) (Loss) [Incurred on and
Disposal Actual in Encum- Prior Depre- [Impairment| Encum- Value Carrying on During on on on Encum- | Expenses
Description of Property City State Date Name of Purchaser st rances Year ciation __Recgani (11-9-10 Value Disposal Year Disposal Disposal Disposal brances Incurred

0399999 - Totals




STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE B - PART 2

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

1 Location 4 5 6 7 8 9
2 3 Additional

Loan Actual Cost at Investment Made Value of Land

Loan Number City State Type Date Acquired Rate of Interest Time of Acquisition After Acquisition and Buildings
BH\2G64U3 EAST HANOVER ... ... 04/20/2023 .... . ... 40,821,283
BH\2PS2P8 CHINA GROVE ... ... 03/05/2025 ... ... 475,701 ].... ... 89,560,000
0599999. Mortgages in good standing - commercial mortgages-all other 495,449 130,381,283
0899999. Total mortgages in good standing 495,449 130,381,283

1699999. Total - restructured mortgages

2499999. Total - mortgages with overdue interest over 90 days

3299999. Total - mortgages in the process of foreclosure

3399999 Totals 85,217 495,449 130,381,283

[AVE|

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
BHV27LD63 .....ovvvvvvviiininnnnnnns HERNDON .o foviiiiiiiiiianns VAo e e o, 01/14/2021 .....|...... 02/01/2026 ... |.......... 9,200,000 |.ovvvvrriiriiiiiieies fovviiiiiiiiiiies e e feeiiiiiiiiiiiiiieees fo e 9,200,000 |.......... 9,200,000 J.ovvvvrrrrerrrriiiees foviiiiiiiiiiiiiiiiies i
0199999. Mortgages closed by repayment 9,200,000 9,200,000 9,200,000
BHVONNBZ8 . |MULTI-CITY 05/10/2019 ...
BHUOM2643 .. WASHINGTON ... ....09/21/2017
BHW15X681 .. GLEN MILLS ... ....06/10/2019
BHW13T3U0 .. .. | CHARLESTON ....05/10/2019
BHM228G23 .. .. | SAN DIEGO . ....02/06/2020
BHW15T4C7 .. .. |LAUREL ..... ....05/10/2019
BHW21LBRS .. . |MULTI-CITY ....02/11/2020 e |
BHW2EG3BE .. TAWPA ... ....08/29/2022 . ..(1,376)|.
BHW1KFJV2 .. MULTI-CITY ... 11/01/2016
BHWTLYFS .. ARLINGTON ... ... 06/28/2018
BHU2BYKT2 .. MINNEAPOLIS .. ....12/17/72021
BHMOLC8T7 .. SAN BRUNO . ... 01/08/2020
BHW2EQ1A6 .. OGDEN ... ....06/18/2022 .
BHW195YY4 .. .. | FORT MILL ... ...04/03/2015 .
BHW27EGE6 . | SALT LAKE CITY .... 01/11/2021 ...
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STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE B - PART 3

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

1 Location 4 5 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 1" 12 13 Book Value/
Recorded Current Recorded
Investment Year’s Other- Total Investment Foreign
Excluding Unrealized Current Than- Capitalized Change Total Foreign| Excluding Exchange Realized Total
Accrued Valuation Year's Temporary Deferred in Exchange Accrued Gain Gain Gain
Loan Date Disposal Interest Increase/ [(Amortization)| Impairment | Interestand | Book Value | Change in Interest on Consid- (Loss) on (Loss) on (Loss) on
Loan Number City State Type Acquired Date Prior Year | (Decrease) | /Accretion | Recognized Other (8+9-10+11) | Book Value Disposal eration Disposal Disposal Disposal
BHU27EGKS .... . |NEWPORT BEACH ...ooevveeeeiiiiiieiieeeeeeees foeniin CA e e 06/01/2021 ....72,669 |.... ....72,669 |.
BHMOV2CSS ... 10/03/2013 ...38,892 [.... ...39,031 [.
BHW194724 .... 04/28/2015
BHW1R8X11 . . 08/31/2017 ..
BHWOSMD47 . .. |FALLS CHURCH .04/28/2015 ..
BH284RK4 . .. |NASHVILLE ... .04/01/2022 ..
BHW228ZB2 ... L FREDERICK e e D e e | 11/01/2019
BHW2605Y8 .... CVENICE e feee CA [ 09/16/2020
BHM02T4TS ... | SIME VALLEY wovvvivviiiiiiiisninnnnnnnnininns |eeeeeeeeeeeen CAe Lo e | 09/05/2007
BHW1K89HO ... CARROLLTON ..o e T s i e 02/16/2017
BHWTAKCXS ... Lo Y ) Y RN 08/27/2015 .
BHVOXQNMT ... G TIMONTUM o e D [ 01/15/2014 ....122,969 |...
BHW1U1PQ6 ... B I 1 S U RN 06/28/2018 .. 112,047 |...
BHWTKBXMS ... | ELKRIDGE e fe D [ 11/22/2016
BHWINIMJS . .. | SAN DIEGO .04/26/2017 ..
BHW1KTANO . .. |MULTI-CITY 12/22/2016 ..
BHW1ZBA51 . .. | WILMINGTON .05/10/2019 ..
BHW27SMZ4 ... L CHARLOTTE s e N L e | 12/29/2020
BHW20ZLX1 .... O | O o RN 09/30/2019
BHMOLS8BNS ... eI == U =R RN ) SRR AOPUPRR N 1173072011
BHVOJMISS ... S STAMFORD . e CT e e | 03/18/2011
BHU28B9H2 .......eevvvvieeiieeeennns [OBDEN oo e DT [ i [ 03/01/2021
BHWOUPQ6S ... B 1 P RN 09/13/2013
BHMOT2S05 ... .. | BOSTON ... J R /| R RN 04/28/2015
BHMOUOZF .....ovvvvvvvinininnnnnnns BOSTON vvvvvvvevnnnnnnnnnnnnnnnnnnnnnnnnnnnns fovvvvvvvennnnnene MAiiiiiiiiiiiiiins Joveeeees s o, 04/28/2015
0299999. Mortgages with partial repayments 3,408,522 6,950 6,950 3,529,044 3,527,857 (1,187) (1,187
0599999 - Totals 12,603,522 6,950 6,950 12,729,044 12,727,857 (1,187)] (1,187
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STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE BA - PART 2

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

1 2 Location 5 6 7 8 9 10 11 12 13
3 4 NAIC
Designation,
NAIC
Designation
Modifier
and
SVO Commitment
Admini- Date Type Actual Cost Additional for
CusIrP Name of Vendor strative Originally and at Time of Investment Made Amount of Additional Percentage of
Identification Name or Description City State or General Partner Symbol Acquired [ Strategy Acquisition After Acquisition Encumbrances Investment Ownership
BHW28L-F6-0 . ..| SOUTHFIELD CAPITAL 111 LP GREENIICH .| Southfield Capital ... ....02/24/2021 ... ... 435,730 |... ..2.218
BH298-JB-3 . ..| CAROUSEL CAPITAL PARTNERS VI LP . CHARLOTTE .. Carousel Capital ..04/21/2021 . 1,562,762 1.286
BHU2BV-56-5 .........| VMG PARTNERS V LP ........... SAN FRANCISCO VMG Partners .. ..10/14/2021 . ... 400,259
BHW2AU-AF-2 .. .| CIVC PARTNERS FUND VI LP .. CHICAGO .| CIVC Partners .... L|-.0772772021 ... ...384,118 |...
BHU2KY-32-1 BRYNIOOD PARTNERS IX LP GREENWICH .. ..|Brynwood Partners . |....07727/2028 ... 4,312,868 |...
BHW1JY-L4-0 BLACKSTONE CAPITAL PARTNERS VII LP NEW YORK ... .| The Blackstone Group ... o |--.02/17/72017 ... ... 745,161 |...
BHW1SZ-U2-1 ......... | UPFRONT GROWTH Il LP .. | SANTA MONICA . .|Upfront Ventures . |....08/29/2018 ... 4,430,041 |...
BHW1VF-GN-1 . ..| HEARTWOOD PARTNERS [I1 LP ... ... | NORWALK .|Heartwood Partners ... . |--..06/30/2018 ... ...884,5% |...
BHW1JX-C1-8 . ..|GAMUT INVESTMENT FUND | LP .. NEW YORK ... .|Ganut Capital Management, L.P. .. . |--..09/15/2017 ... ... 1,582,664 |...
BHW1HH-OD-3 ......... [CENTURY FOCUSED FUND IV LP .. BOSTON ..|Century Equity Partners . |--..02/08/2018 ... .. 1,149,588 |...
BHW1K1-G4-6 . ..| STRATEGIC PARTNERS FUND VII LP ... .. | NEW YORK .| The Blackstone Group ....00/22/2017 ...
BHW1UE-C8-2 .........[VMG PARTNERS IV LP ............ SAN FRANCISCO VMG Partners ........ ..06/05/2019 .
BHW1UK-77-0 . .| BRYNNOOD PARTNERS VIII LP GREENIICH Brynwood Partners . ..08/27/2018 .

BHM1TX-MA-6 . ..|LEEDS EQUITY PARTNERS VI LP .
BHM2GM-62-8 ......... WIND POINT PARTNERS AAV 11 LP .

NEW YORK
CHICAGO

Leeds Equity Partners
.[WindPoint Partner

..02/01/2018 .
...07/28/2022 ...

BHM1S8-E4-5 .........|KKR REAL ESTATE CREDIT OPPORTUNITY ... NEW YORK .|Kohlberg Kravis and Roberts ... +|---. 1072672017 ...
BHM1SY-W-2 .........| UPFRONT VI LP .. [SANTA MONICA ... -|Upfront Ventures o |--- 1271972017 ..
BHM14X-G2-8 . ..|FS EQUITY PARTNERS VII LP . |LOS ANGELES .. .|Freeman Spogli . |---.06/16/2016 ...
BHM1MS-PC-7 .........| SILVER OAK SERVICES PARTNERS 11 L ... .|Silver Oak Services Partners .. o |-.-.04/17/2017 ...
BHM1KJ-Y0-5 . ..[UPFRONT IV ANCILLARY LP SANTA CLARA .. .|Upfront Ventures ... o |---.03/1772017 ...
BHMOLK-HQ-5 .........| CAROUSEL CAPITAL PARTNERS IV LP . CHARLOTTE .|Carousel Capital ... o |--- 1271972017 ..
BHM1CS-2E-9 .. .| CORTEC GROUP FUND VI LP NEW YORK ... .| Cortec Group ...01/10/2018 ...

..|Tailwind Capital Partner Il LP
..| CAROUSEL CAPITAL PARTNERS V LP
.|HALYARD CAPITAL FUND 11 L.P.

BHI197-P7-9 ..
BHMINX-L3-9 ..

NEW YORK
.. | CHARLOTTE
. | NEW YORK ...

Tailwind Capital
Carousel Capital

BHM020-B6-3 ........ Halyard Capital . 04/15/2013

BHM19E-G1-7 . ..|UPFRONT GROWTH | LP .. SANTA MONICA . Upfront Ventures ..09/02/2015 ...

BHM197-VC-1 ..|UPFRONT V LP ......... SANTA MONICA . Upfront Ventures ..05/15/2017 ...

BHV2KJ-6R-5 .........|ALPINE INVESTORS IX LP .... SAN FRANCISCO ... ..[Alpine Investors ... L. 12/15/2023 ...

BENRVC-7L-1 ......... Metacomet Fund L.P WILMINGTON . ..[Metacomet Fund L.P .|-...01/02/2024 ...

BHMMZ-FR-7 ......... CIVC Partners Fund VII LP ..|CIVC Partners .|....01/02/2024 ...
BHM2TH-50-0 .........|Tailwind Arch Fund, L.P . ..|Tailwind Arch Fund, L.P .|-..-03/30/2016 ...
BHV2WO-P1-9 .........|FS EQUITY PARTNERS CV1 LP ... ... |LOS ANGELES .. ..|FS EQUITY PARTNERS CV1 LP ... ©eveeeeens [2..06/05/2025 .. .
BENXHV-WU-4 ......... TPG Real Estate Credit Opportunities, L.P. ...ocovveiiiiiiininaniannnes FORT WORTH ....eeeieeiieiiermnnianeeaennnnnns TPG Real Estate Credit Opportunities, L. ..occvvoiiiiiiinns Joovmnnnans coeeeees L 12/02/2025 L[ i s [ereerennaeeeeeees 1,782,574 | Jrnieeeeeninnans 70,158,032
1999999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - unaffiliated 6,706,657 124,571,979
BHI2EV-LSS ......... [SIXTH STREET GRONTH 11 FUND ..vuvreoereeesreseeseseseeseeseesnssenens [SAN FRANCISOO ..voereveeerereseeseenenes [oveee A [Sixth Street Partners ........ooooooeosresreseesreseeseeseesesee [ e, T I A P P RC N R 13,185,242
2099999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - affiliated 2,079,190 13,185,242
BENQGH-FD-8 ......... [Golden Road 1T 1, LLC wovooveosesoesesseseesseseesseessessesesnmesnes [VARIOUS oo oo T [Sixth Street Partners ..ocoooooocovosseooresscssessseseesseneens [ R A P REN ) R 2,130,438
2499999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - mortgage loans - affiliated 2,130,438 2,130,438
BHW2ES-KK-1 . ..|PCRED || RATED NOTE VEHICLE | LP ... NEWPORT BEACH ... ..|PIMCO ... ....01/01/2025 ...
BHW2ES-9X-6 .........|PIMCO PRIVATE INCOME FD ONSHORE LP NEWPORT BEACH ... ..|PIMCO ... ....01/01/2025 ...
89238R-AC-1 .........| TPG AG ABC STRUCTURED NOTE II, L.P. .......... ..|Tpg Ag Abc Structured Note Ii, L.P. ....... ....02/24/2025 ...
000000-00-0 .........[PIMCO Specialty Finance Income Fund CE, L.P .|PIMCO Specialty Finance Income Fund CE, .. ...02/16/2026 ... . 1,265,625

5599999. Residual tranches or interests with underlying assets having characteristics of bonds - unaffiliated 1,315,625
BHV20H-2D-8 ......... |S|XTH STREET PRIVATE ASSET BASED INVESTMENT FUND | ......cooveeeennnn |SAN FRANCISCO .vvvvivvinnnniiiiiinnininiins foeeees CA...oonne Sixth Street ..iiviiiiiiiiiiiiiiii s e [T 0170172025 ... foeeeeee e i i 214,348 |ovveiiiiiiiiiiniiiiiis |
5699999. Residual tranches or interests with underlying assets having characteristics of bonds - affiliated 214,348

7899999. Total - unaffiliated 23,663,052 8,022,282 124,571,979
7999999. Total - affiliated 4,423,976 15,315,680

8099999 - Totals 23,663,052 12,446,259 139,887,659
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STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 Change in Book/Adjusted Carrying Value 15 16 17 18 19 20
3 4 9 10 11 12 13 14
Book/ Current Book/
Adjusted Year's Total Total Adjusted
Carrying Current Other Change in| Foreign | Carrying
Value Year's Than Capital- Book/ [Exchange| Value Foreign
Less |Unrealized| (Depre- [Temporary| ized Adjusted [Changein| Less Exchange
Encum- | Valuation |ciation) or| Impair- | Deferred | Carrying Book/ Encum- Gain Realized Total
Date brances, | Increase/ | (Amorti- ment Interest Value Adjusted | brances (Loss) Gain Gain Invest-
cusip Name of Purchaser or Originally | Disposal Prior (De- zation)/ | Recog- and (9+10- | Carrying on Consid- on (Loss)on | (Loss)on |  ment
Identification Name or Description City State Nature of Disposal Acquired Date Year crease) [Accretion | nized Other 11+12) Value Disposal | eration | Disposal | Disposal | Disposal | Income
55281B-AN-9 ..... MCFCL 6 COM = CDO0 ...evvvvvvevvenennnnnnnnnnnnnnnns | eeverrrrrrrerrreeeereesseeeeeeeseeees foonannns DE......... MCFCL 6 COM = CDO ...oevvvvveviiiiiiiiinnees ....06/13/2017 ...|....01/20/2026 ...|..... 8,035,038 |....... 24,678 | oo Lo [, 424,678 |..ovvvveeiainann | 8,459,716 |.... 8,459,716 |.......ceeeeeees fovin fovviiiiiiiiiiins |, 179,401
0199999. Debt securities that do not qualify as bonds - debt securities that do not reflect a creditor relationship in substance - NAIC Designation
assigned by the SVO - unaffiliated 8,035,038 424,678 424,678 8,459,716 8,459,716 179,401
BDT & MSD REAL ESTATE CREDIT OPPORTUNITY
BENXGY-WZ-8 ..... FUND THT e WILMINGTON .vvvvvvvvvvnnnnnninnnns foeeeeennd US...ooen BDT & MSD R oo ....12/02/2025 ...|....03/12/2026 ...|........ 202,130 |ooeeeeiiiiiiiens fos e e e e e 202,130 |....... 202,130 |eeveeeviiieiiine feeeieiiiiiieens foviii e
TPG Real Estate Credit Opportunities, L.
BENXHV-WU-4 TPG Real Estate Credit Opportunities, L.P. . |FORT WORTH . ... 12/02/2025 ...|....03/16/2026 ...|........622,812 R R R . . ,812 |.......
BHM020-B6-3 ..... [HALYARD CAPITAL FUND II L.P. .. NEW YORK . .|Halyard Capital .02/12/2026 .. .3,666,643 |..
BHW197-P7-9 ..... [Tailwind Capital Partner Il LP .. NEW YORK . .| Tailwind Capital . .03/31/2026 .. ...32,031 |..
BHW1JY-L4-0 . BLACKSTONE CAPITAL PARTNERS VII LP NEW YORK . .| The Blackstone Group .03/26/2026 .. ..531,575 |..
BHW1K1-G4-6 . STRATEGIC PARTNERS FUND VII LP ..... NEW YORK . .| The Blackstone Group ..... .01/27/2026 .. ..377,584 |..
BHWIM5-PC-7 ..... [SILVER OAK SERVICES PARTNERS I11 L EVANSTON . .|Silver Oak Services Partners .01/29/2026 .. .2,786,931 |..
BHWINU-BT-9 ..... [LEXINGTON MIDDLE MARKET INV IV .. NEW YORK . .|Lexington Partners .. .03/30/2026 .. .. 139,534 |.. ,
BHW1UN-77-0 . BRYNIOOD PARTNERS VIII LP ... GREENWICH .| Brynwood Partners .02/25/2026 .. 1,279,590 |.. ... 1,279,590
BHW1VF-GN-1 HEARTHOOD PARTNERS |11 LP NORWALK . .| Hear twood Partners .03/27/2026 .. 1,791,680 |.. .... 1,791,680
BHW2AL-CS-2 COVENTURE - SPOTTER ..... NEW YORK .| CoVenture .. .03/18/2026 ...)..... 1,019,194 |.. ... 1,019,194
1999999. Interests in joint ventures, partnershlps or limited Ilablllty companies (including non-registered private funds) - common stocks - unaffiliated 12,449,703 12,449,703
BHW1CC-4R-3 .. MCBEE STATION .. |GREENVILLE . . ..07/30/2015 ...J.... 02/26/2026 ...|.......... 4,050
BHV1HO-6G-7 ..... MAPLE KNOLL (JV EQUITY) . .. |WESTFILED . 02/18/2016 ...|.... 03/16/2026 ...|......... 23,400 T e .. I ..
2199999. Interests in joint ventures partnershlps or limited I|ab|||ty companies (|nc|ud|ng non- reglstered private funds) - real estate - unaffiliated 27,450 27,450 27,450
000000-00-0 ..... [SB DFZ LMPBKT Holdings LLC - ABS ............. TWILMINGTON +.vovieeeveeeicesnens | DE......... [SB DFZ LMPBKT Holdings LLC - ABS ........ [....05/10/2019 ...]....03/01/2026 _..]....(4,568,368)]........cecnv.s ... (2,027,926 [, ... (2,027,926)].......cunn ... (2,027,926)|... (2,027,926) ....cuvuenennnne Joveiiiiiiiiiiins fooeeieiiiiiieies Lo
2399999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - mortgage loans - unaffiliated (4,568, 368) (2,027,926) (2,027,926) (2,027,926)] (2,027,926)
BENQGH-FD-8 ..... [Golden Road IT 1, LLC vovvvveveereririerieeenes TWILMINGTON +.vovieeveeeicesnens | DE......... [Sixth Street Partners ........ococoovenene J....08/16/2023 ...]....03/31/2026 ...|..... 3,735,797 |ouvveeveenennene Joveeeneneininnns foveiniiniiinns oo Joeiiiiiiiiiiins o o 3,735,797 |.... 3,735,797 [..evvuenniinnnnn Joveiiiiiiiiiiins |ooveiiiiiieeeens foiiiiiii
2499999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - mortgage loans - affiliated 3,735,797 3,735,797 3,735,797
127828-AE-7 ..... CLR 2023-1 LLC = ABS ...eevvvviiiiiiiiiiiiiiiiiies | eevvvvieeieeeeeeeeeeeee e CLR 2023-1 LLC - ABS ...cooeeeiiiiieieeens ....08/30/2023 ...|....03/25/2026 ...|........ 673,489 |.oooeeiiiiiiiins [ e e e [ e 673,489 |....... 673,489 |oeevviiiiiiiiies o f e

268948-AE-2 ELR 2025-2 CLASS E DELAY DRAW - ABS ..
ABSELR-9E-4 ..... |ELR 2025-1 CLASS E DELAY DRAW - ABS .
BHM2ES-9X-6 PINCO PRIVATE INCOME FD ONSHORE LP

BHM2ES-KK-1 PCRED || RATED NOTE VEHICLE I LP

....04/24/2025 ...|....02/01/2026 ...[.
....02/28/2025 . .03/01/2026 ..

..01/0172025 . .02/13/2026 ..
...01/01/2025 ...|....02/12/2026 ...|....

U R ....| Adjustment ...
..... N . .| Adjustment
.. | NEWPORT BEACH .| PINCO .
. | NEWPORT BEACH ... .| PINCO .
Golub Capltal Strategic Partners Fund 3
..... ....12/18/2024 ...|....02/18/2026 ...|. ..72,036

....4,816
21,373 |..
11,020,682 |..
15,293,941

4,816 |....
21,373 |
... 12,027,234 |... 12,027,234
.. 15,762,614 |... 15,762,614 |...

.. 4,816 |...
.21,373

BHM2SD-39-3 Golub Capital Strategic Partners Fund 3 LP .
BHM2VM-VP-2 ..... [Eirles Two EXC - Tranche B - ABS ..06/14/2023 . .02/02/2026 .. .3, 714 ..
BHM2UN-VS-6 ..... Eirles Two META - Tranche B - ABS . . |Eirles Two META - Tranche B - ABS ...... ....06/14/2023 ...|....02/17/2026 ...|.......... 2,816

.|Eirles Two EXC - Tranche B - ABS

5599999. Residual tranches or interests W|th underlylng assets having characterlstlcs of bonds - unaffiliated 27,092,866 28 568,092

983,188 |...

BHM2HE-FA-7 ... SIXTH ST CMS DYN CRD NT IS LLC CFO LP .| SIXTH ST CMS DYN CRD NT IS LLC CFO ...... |....01/01/2025 ...|.... 03/16/2026 ...|........983,188
BHM2LK-6H-3 ..... SSLP NOTE ISSUER LLC CFO ...vvvveeeeeiiinenne Sixth Street Partners .............c.c.....

....01/01/2025 ...|.... 03/16/2026 ...]..... 2,852,667 e e . . ,852,667 |...
5699999. Residual tranches or interests with underlying assets having characterlstlcs of bonds - affiliated 3,835,854 3,835,854 3,835,854
7899999. Total - unaffiliated 43,036,689 424,678 [ (2,027,926) (1,603,249) 47,477,034 | 47,477,034 179,401
7999999. Total - affiliated 7,571,652 7,571,652 [ 7,571,652

8099999 - Totals 50,608,341 424,678 |  (2,027,926) (1,603,249) 55,048,686 [ 55,048,685 179,401
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Show All Long-Term Bonds and Stocks Acquired During the Current Quarter
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1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends
200447-AR-1 COMISION FEDERAL DE ELECTRICIDAD ... 01/22/20%6 ..... BANC OF AMERICA/FIXED INCOME .. 2.8
25241M-AA-5 . .. | DHAFRAH PV2 ENERGY CO LLC ...... .. 01/08/2026 .....[HSBC Bank PLC .. 1.6 FE ..
30218V-AC-0 . ..|EXPORT IMPORT BANK OF INDIA 01/05/2026 .....[HSBC SINGAPORE 2.CFE ..
344593-AG-3 ......... | FONDO MIVIVIENDA SA ..... 03/24/2026 . SCOTIA CAPITAL USA INC . 2.BFE ..
455780-CT-1 . ..| INDONESIA, REPUBLIC OF ( 03/26/2026 . HSBC SINGAPORE ............ 2.BFE ..
69370R-AC-1 . ..| PERTAMINA (PERSERO) PT ............. 02/24/2026 . NOMURA  INTERNATIONAL PLC .. 2.BFE ..
715638-FC-1 . .|PERU, REPUBLIC OF (GOVERNMENT) .. 03/05/2026 . JANE STREET EXECUTION SERVICES LLC 2.BFE ..
71568P-AX-7 PERUSAHAAN LISTRIK NEGARA (PERSERQ) PT ...eevvviiiiiiiiiiiiiiiiiiiiiiiciicccceceeeee s csseeveeesnnnnnnes [oeeeed 01/27/2026 ..... HSBC Bank PLC 2BFE ..ot
71568P-AZ-2 PERUSAHAAN LISTRIK NEGARA (PERSERD) PT ...eeiiiiiiiiiiiiiiiiiiiiiiciiicecccc e eseeenennnees [oeeea 02/10/2026 ..... Various 2.B FE
718286-CA-3 . ..|PHILIPPINES, REPUBLIC OF THE (GOVERNMENT . 03/02/2026 . DEUTSCHE BANK SECURITIES, INC. 2.BFE ..
718286-CT-2 . .| PHILIPPINES, REPUBLIC OF THE (GOVERNMENT . 03/24/2026 . Deutsche Bank AG London ...... K K 2.BFE ..
718286-DG-9 PHILIPPINES, REPUBLIC OF THE (GOVERNMENT ........cciiiiiiiiiiiiiiiiiiiiiicceccecceeeeeeeeeeeeeeeeeeeneeneeneeeeens [ 03/18/2026 ..... DEUTSCHE BANK SECURITIES, INC. 1,642,750 |. 1,500,000 |... 2.B FE
718286-DL-8 PHILIPPINES, REPUBLIC OF THE (GOVERNMENT ......ccoviiiiiiiiiiiiiiiiiiiiiicccccecccccceeeneeceeceeececeeceeeeeeeens oo 01/20/2026 MIDLGB22 HSBC BK LONDON ... 1,500,000 |. 1,500,000 |... 2BFE ...,
760942-BD-3 . .. |URUGUAY, ORIENTAL REPUBLIC OF (GOVERNMEN . 03/26/2026 . BCO SANTANDER US . 1,138,397 2.BFE ..
760942-BH-4 . .. | URUGUAY, ORIENTAL REPUBLIC OF (GOVERNMEN . 03/02/2026 . JEFFERIES LLC .... 628,488 2.AFE ..
77586T-AE-6 . ..|ROMANIA (GOVERNMENT) .....covvvvrrrinnnnnnns 02/02/2026 . JANE STREET CAPITAL, LLC 2,729,664 2.CFE ..
91087B-BQ-2 . ..|MEXICO (UNITED MEXICAN STATES) (GOVERNME . 01/05/2026 .....[Barclays Bank . .896,814 2.BFE ..
M75242-BH-5 . ..| OMAN, SULTANATE OF (GOVERNMENT) .... 02/23/2026 . Various ......... 4,365,700 2.CFE ..
M75242-BM-4 . ..| OMAN, SULTANATE OF (GOVERNMENT) . 03/24/2026 . JPMORGAN SECURITIES INC, NEW YORK 2,344,650 2.CFE ..
X7360-DJ-8 . .| ROMANTA (GOVERNMENT) ........eeunnn. 02/25/2026 . UBS SECURITIES LLC .... 1,592,346 2.CFE ..
Y20721-AE-9 . ..| INDONESIA, REPUBLIC OF (GOVERNMENT) 02/10/2026 .....|Australia & NZ Bank 1,900,200 2.BFE ..
Y20721-AJ-8 . ..| INDONESIA, REPUBLIC OF (GOVERNMENT) 02/10/2026 .....|BNP SECS ................. 1,912,500 2.BFE ..
Y20721-BB-4 . ..| INDONESIA, REPUBLIC OF (GOVERNMENT) 02/24/2026 . Deutsche Bank AG London 2,205,060 2.BFE ..
Y2387V-AB-9 . ..|EXPORT IMPORT BANK OF INDIA ............ 03/19/2026 . FX - Standard Chartered Bank, London . 890,325 2.BFE ..
Y6972H-LP-9 . .. | PHILIPPINES, REPUBLIC OF THE (GOVERNMENT . 03/26/2026 . WELLS FARGO SECURITIES, LLC . 561,253 2.B FE
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities
05323*-AA-7 ......... AUTOMATION SMC HOLDINGS INC ...evvvvvirierninnnirnnsinssiisissnssssssssssssbssssssssassssssssssssssssssssssssasnnnanns [oeeees 01/05/2026 ..... Direct Placement .........oooooiiiiiiiiiii
05324#-AA-2 ......... AUTOMATION SMC HOLDINGS INC . 03/31/2026 ..... Direct Placement .
BHM28F-T6-8 . ..| AUTOMATION SOLUTIONS INC. .. 01/08/2026 Direct Placement .
M1586M-AZ-0 . ..|BANK HAPOALIM BM ... 01/30/2026 .....|Direct Placement .
M16157-AM-7 . ..|BANK MUSCAT SAOG 01/12/2026 .....|FX - Standard Chartered Bank, London .
X5920U-AA-1 . ..|ORLEN SA ..... 03/19/2026 . HSBC Bank PLC ..
Y585CG-AR-3 . ..| LG ENERGY SOL 03/19/2026 . Australia & NZ Ba .
Y7133M-AB-5 .........| PELABUHAN INDONESIA (PERSERQ) PT .....uuvussssusuuuusiiiiiiiiiiiiiiiiiiiiiiiiiiiine foanens 02/23/2026 ..... BARCLAYS BANK PLC .
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 9,344,306 9,334,339
123456-AC-9 . .| GAUGE CAPITAL 111 NB LLC = ABS ...vvvvvvrvrrrurrnssssusssssssssssssssssssssssssssssssssssssssssssssssssssssssnsssnns [orines 03/31/2026 ..... Direct Placement . .. 337,220 |. .. 303,338 |...
234567-AD-7 . ..|Orion Fund Il DD T/L 1L 10/24 - ABS .. 03/31/2026 . Direct Placement . ..612,989 |. 612,989 |.
345678-AE6 ......... PSEP Fund | SPV GP T/L 1L 3/25 = ABS .eeeieiiiieiieeeeeeeeeee [ 03/31/2026 ..... Direct Placement . ... 83,956 |[. ... 83,956 ...
456789-AF-3 ......... TCGL Finance DD T/L A 1L 3/25 = ABS ....eeeiiieiiiiinesiiiieiieesessssssesesesssssssesssssssssssssssssssnssssnnnnns [oeeed 03/31/2026 Direct Placement . 532,832 |. 532,832 |...
200241-10-7 . ..| TCGL Finance DD T/L B 1L 3/25 - ABS .. 03/31/2026 . Direct Placement . . 20,408,914 |. .20,408,914 |.
567891-AG-1 . ..|TCGL Finance DD T/L C 1L 3/25 - ABS ......08/31/2026 . Direct Placement . ... 26,916 |. ... 26,916 |.
31575K-AB-1 . .|FIDEICOMISO IRREVOCABLE NO F/1721 . .. 01/07/2026 BANC OF AMERICA/FIXED INCOME 1,192,872 |. 1,200,000 |.
BHM307-7T-6 .........|HV RANGER LLC .... P 01/16/2026 ..... Direct Placement . .. 23,071,153 |. .. 23,071,153 |...
0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating entities (unaffiliated) 46,266,852 46,330,098
WHLNTL-92-2 ......... THERALD TOMERS ... .veveevesessesessesessesessesessesessesessssesessesesesessesessesensesessssessssesessessssesesseseeas [ 01/15/2026 ..... [DITECT PIACEMENT .veveveseesessssssssesssesesssseseesessesessesesessesnsssessssessssessesesseseseesesensesensssenses |oessesessesessesensesnnssesssnses |osssssesssseessesesns 3,277,652 [..uunniiiiinnnnneees 3,245,200
0209999999. Subtotal - issuer credit obligations - bank loans - acquired (unaffiliated) 3,277,652 3,245,200
0489999999. Total - issuer credit obligations (unaffiliated) 94,004,626 93,309,637 482,783
0499999999. Total - issuer credit obligations (affiliated)
0509999997. Total - issuer credit obligations - Part 3 94,094,626 93,309,637 482,783
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX
0509999999. Total - issuer credit obligations 94,094,626 93,309,637 482,783
38378F-TP-5 ... GNR 2013-005 ZJ - CMO/RMBS .. 03/01/2026 ..... Direct ..... . 1A
38379F-YH-6 .........| GNR 2015-170 ZA - CMO/RMBS .. oo |......03/01/2026 ..... Direct ..... 1.A ... ..
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency residential mortgage-backed securities - guaranteed (exempt from RBC) XXX
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3136AP-V7-4 ......... FNR 2015-58 DZ ~ CMO/RMBS ........eeeiiiiiiiiiiiiiiiiiiiiiii i i e e e e e e e e e e e e e e eeeeceecsceeeeeseceeeneeees [oeeea 03/01/2026 ..... LIl O PP PP PP AP PP 3,080 | 3,039
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 3,039 3,039
05614J-AG-0 ......... BX 2024-VLT5 D = CMBS ..o [ 01/27/2026 ..... JP Morgan Securities LLC A N 1,570,840 [eevvveiviiiiiiiiienns 1,500,000 |...
05618U-AG-1 . ..|BX 2026-VLT9 D - CMBS .. 02/13/2026 . Bank of America Securities 6,500,000 |. 6,500,000 |.
59918A-AG-9 ......... MILE 2025-STNE D - CMBS ... .. |......08/25/2026 ..... T (TP PP PP AP PPN 1,504,688 |....covvveeiinniinnnnns 1,500,000 |...
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency commercial mortgage-backed securities (unaffiliated) 9,575,527 9,500,000
00900P-BJ-3 ......... | AIMCO 18RRR D1R = CDO .....eeriiiiiiiiiiiiiiiiiiii e [eaees 03/24/2026 ..... BNP PARIBAS SECURITIES BOND ....evvvueueeuesssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssssns foasssssssssssssssssssssssssnnsnnnns |ooreeeneeennnnennnnnnns 4,000,000 |oeeeiiiiiiiiiiiiinns 4,000,000 |...
00901J-AG-3 . .| AIMCO 23 D1 - CDO ......01/29/2026 . PERSHING LLC
04018F-AL-2 ARES BORR AR2 = CD0 .. [eeeea 02/06/2026 ..... SMBC NIKKO SEC ...vveieiiiiiiiiiiiiiiiiiii bbb bbb aasbass [asssssssssssssssssssssssssnnnnrnns [erereeneenenneeaaaanns 7,000,000 f...ovvvvveernnnnnnnnnns 7,000,000 |...
08179D-AU-3 BSP XXXITT DIR = CDO eeeeeeeeeeieeeeeeeeeeeeeeeeeeeeeceeeeceeeeeeeeeeeeeeeeeees [ 01/29/2026 ..... T O RO 4,500,000 |oooeeeeiiiieeee 4,500,000 |...
08182Y-AG-3 . .|BSP XXXV D - CDO 03/09/2026 . Bank of America Securities

08186B-AG-9 . .
081930-AG-4 .........
090971-AG-7

090971-AL-6 .
10970#-AA-9 .
12564D-AS-3
12572G-BE-6
12575V-AG-6 .
142925-AG-1
142925-AJ-5 ..
143144-BS-2 .
14320N-AJ-2 .
25255N-BJ-6
25255N-BL-1
25255R-AS-8
289917-AG-1 .
289917-AJ-5 .
20003N-AN-5 .
29003N-AQ-8 .
20004U-AG-3 .
33882C-AU-1 .
38138J-BL-6 .
38138li-AG-9
38139F-Al-0
3813%K-AJ-8 .
3B182N-AG-4 .
38182N-AJ-8
55952J-AJ-9 ..
55954N-AS-8 ..
55955L-AY-8 .
559922-AQ-2
50803D-All
640981-A
64130D-C
64131B-B
64134A-A
64755Y-A
67098118
67403C-AJ
67403K-A
676920-A
69703J-AN
69704J-AE-: .
78110A-AG-5 .........
78110X-AJ-9 .........

G-
A-
J-
N-
G-
-
G-
J-

6
1
6
1
2
3
9.
4
2
0
3
2

-|BsP 47 01 - o0 .

..|BGCLO 16 C - CDO ...
.| BRINLEY PD SPV | LLC - ABS

..|CIFC 257 C - CDO ...
..| CGMS 263 C - CDO
..| CGMS 263 D - CDO ...
..| CGMS 193RRR CR3 - CDO
..| CGMS 261 D1 - CDO ..
..|DCLO 4RR CR - CDO ..
..|DCLO 4RR D1R - CDO .
..|DCLO 5 C1R - CDO
..|ELM48 48 C - CDO
..|ELM48 48 D - CDO
.. | ELM28 28R CR - CDO .
.. | ELM28 28R DR - CDO .
..|ELM37 37 C - CDO ...
..|FLAT 24R D1R - CDO .
.| GLM 9RR DR2 - CDO

..|GLM 23 C - CDO ...
.| GCBSL 86B C - CDO

.. | MAGNE 54 D1 - CDO
.. | MAGNE 23RR AR2 - CDO .
..|MAGNE XXVITI CRR - CDO .
.. [ MAGNE XXXVI CR - CDO .
..|MIDO 13R CR - CDO ..
..[NEUB 63 D1 - CDO ...
..|NEUB XXI D1R - CDO .
..|NEUB 22RRR D1 - CDO
..|NEUB 43 CR - CDO
..|NMC 9 C - CDO ....
..| OAKC 7 D1R - CDO
.. | OAKCL 2024-26 D1 - CDO .
..| OAKCL 2533 C - CDO .
..| OAKC 17R C - CDO ...
.. | PLMRS 241R CR - CDO
.| PLMRS 2026-1 C - CDO .

BSP XXXIX C - CDO ..
BGCLO 16 D1 - CDO ..

CIFC 2021-111 D1R - CDO
CIFC 225RR CR2 - CDO ...

GLM 19 C - CDO
GLM 17 DR - CDO ..

GCBSL 86B D1 - CDO .

RRAM 43 B - CDO .
L VA e € PP PP PPPPPPPN

. 01/16/2026 ...
..... 01/08/2026 ...

o [ 03137200 oo

01/15/2026
03/19/2026 .
03/19/2026 .
01/29/2026 .
02/24/2026 .
01/20/2026
01/20/2026 ....
02/26/2026 .
03/17/2026
03/17/2026 ...
03/31/2026 .
03/31/2026 .
03/10/2026
01/30/2026 ...
......08/27/2026 .
...... 02/03/2026 .....
...... 03/12/2026 .....
03/05/2026 .
......01/30/202%6 ....
...... 01/30/2026 .....
...... 03/13/2026 .....
01/28/2026
03/06/2026
03/10/2026
01/30/2026 ...
02/09/2026 .
03/12/2026 .
......03/24/2026 .
.. 01/07/2026
02/17/2026 ...
03/12/2026 .
02/25/2026 .
01/23/2026 .
02/04/2026 .
03/27/2026 .
......03/03/2026 .
...... 03/03/2026 .....

.| PERSHING LLC ...

.. | PERSHING LLC ...
.| CORPORATE ACTION .

.. | GOLDMAN SACHS AND CO:
.| GOLDMAN ............

..|CITIGROUP GLOBAL MAR .
.| CITIGROUP GLOBAL MARKETS INC. .

..| Deutsche Bank AG .
|Various ............

.| SG AMERICAS SECURITIES, LLC .

..|NOMURA SECURITIES/FIXED INCOME
..|PERSHING LLC ............
..|BANK OF AMERICA, N.A.
.|Wells Fargo Securities, LLC .

..|BANC OF AMERICA/FIXED INCOME
- | WELLS FARGO ...ocevvvvvraeinnns

BTIG
PERSHING LLC ...

GOLDMAN
MORGAN STANLEY ...
MORGAN STANLEY ...
MUFG SECURITIES AMERICAS INC.
MUFG SECURITIES AMERICAS INC.
Citigroup (SSB) ..
GOLDMAN SACHS AND

Deutsche Bank AG ...

BARCLAYS CAPITAL INC FIXED INC
BARCLAYS CAPITAL INC FIXED INC

WELLS FARGO SECURITIES .
BANC OF AMERICA/FIXED INCOME ..
BAIRD (ROBERT W.) & CO. INC. ..
ROBERT W BAIRD AND COMPANY ..

SG AMERICAS SECURITIES, LLC .
Bank of America Securities

J P MORGAN SECURITIES
Various .....oooeeeeeenns
Bank of America Securities

BAIRD (ROBERT W.) & CO. INC.
PERSHING DIV OF DLJ SEC LNDING
CITICORP .....
CIBC VWORLD MAI
JP MORGAN ...
JP MORGAN .
JP MORGAN ...

...... 02/27/2026 .....

PERSHING LLC

2,936,250

..... 2,505,000 |.
..... 4,000,000 |.
..7,800,000 |

..... 7,500,000 |.
..2,006,000 |
.. 8,000,000 |
..6,000,000 |
.10,000,000 |.
.. 4,250,000 |.
..8,000,000 |
2,250,000 |.
.. 5,445,000 |.
..6,000,000 |

.. 4,965,000 |.
..6,000,000 |
5,000,000 |.
....11,000,000 |.
..... 1,987,800 |.
.. 9,950,000 |
.10,000,000 |
..... 4,000,000 |.
..... 4,500,000 |.

.. 8,000,000 |.
..6,000,000 |
1,978,500 |.
5,965,000 |.

....................... 3,000,000

..... 2,500,000 |...
..... 4,000,000 |...

....11,000,000 |...
..... 2,000,000 |...
.10,000,000 |.
.10,000,000 |
..... 4,000,000 |...
..... 4,500,000 |...

..... 6,000,000 |...
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STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE D - PART 3

Show All Long-Term Bonds and Stocks Acquired During the Current Quarter

1 2 3 4 5 6 7 8 9
NAIC
Designation,
NAIC
Designation
Modifier
and
SVO
Number of Paid for Accrued Admini-
CUSIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends
83012D-BY-8 SIXST 1BRR DIR = CDO ...eeeeeeniieeeeeeete e e e eeenn e e e e e enne e e e e e enna e e e e eenna s e e e ennnaneeeeennnnnneeeennnnns |eenund 01/26/2026 ..... Santander US Capital Markets .........ccooeoeeeeiiiiiiiiiii e e e e e ernne s e e eennneeeeees eeeennnnaaseeernnnaeeeeernnnaeeees Joernnniaeeeennnaaeees 1,000,000 |eevennneieeennnnns 1,000,000 |...
87169T-AS-9 . .| SYMP 39 D1R - CDO .. 03/17/2026 .....| JPMORGAN VPR FTP .
87170A-BG-2 . .| SYMP 34RR D1R - CDO 03/19/2026 .....| JPMORGAN VPR FTP .
88238C-AL-6 . .| TCIFC 2023-1 CR - CDO 03/10/2026 .....|BANK OF AMERICA, N.A.
1099999999. Subtotal asset-backed securities - financial asset-backed securities - self—llqwdatlng non-agency - CLOs/CBOs/CDOs (unaffiliated) 247,925,963 248,300,430
83012Y-AJ-6 ......... | SR T J...... 03/11/2026 ..... JCITIGROUP GLOBAL MARKETS INC. .viuviveseseoseeseoseeseesessssssesesseassesessessessesseesessessessessessessessees Jorueruersessersssueseessesuesuerees |ooveseersesuessesnenns 4,000,000 fo..oiiiiiiinnniiiinnns 4,000,000
1109999999. Subtotal - asset-backed securities - financial asset-backed securities - self- Ilqwdatlng non-agency - CLOs/CBOs/CDOs (affiliated) 4,000,000 4,000,000
678912-AH-9 .........[Ares Credit Secondaries Rated Notes Feed .... ...03/23/2026 ..... Direct Placement . .. 14,253,801 |. ... 14,253,801 |... 1.6 ...
678912-AJ-5 ......... Ares Credit Secondaries Rated Notes FEed ........cceeieieiniiuiiiiiiiiieieeieeieeeeeeeaeeeeeeeneeneennenneen |oern..03/23/2026 ..... Direct Placement . 6,479,000 [.eeeeerneeneineennannns 6,479,000 |... 2.0 ...
234567-AB-1 Blue Torch Structured RF Fund LP ... Direct Placement . 2,700,000 foeuiririinnnnninennns 2,700,000 |... 2.0 ...
987654-ZA-1 . ..|Blue Torch Structured RF Fund LP Direct Placement . ..6,000,000 |. 1.0
987456-AB-6 . .|Blue Torch Structured RF Fund LP ... . Direct Placement . 2,250,000 |. 4.0
987456-AC-4 PINMCO Specialty Finance Income - Class A . UV R 02/17/2026 ..... Direct Placement . 3,375,000 |.eevvuniieeinnnins 3,375,000 |... 1.6 ...
456789-AA-4 PIMCO Specialty Finance Income, L.P. - C .... R 02/17/2026 ..... Direct Placement . 1,687,500 |ovvuveeeniiiiiiinns 1,687,500 |... 3.0 ...
456789-AB-2 . ..|PIMCO Specialty Finance Income - Class B . Direct Placement . .. 2,109,375 |. .. 2,109,375 |. 2.C
08860G-AA-4 . .|BHG OWNER LOAN TRUST SERIES 2026-1S - AB . . Direct Placement . . 12,886,757 |. . 12,956,250 |. 1.A
08860G-AB-2 BHG OWNER LOAN TRUST SERIES 2026-1S - AB ... UV R 03/20/2026 ..... DireCt PlACEMENT ... ..ieeeeeee e e eeette e e e e et e e et e e e e e e e e e e enn e e e e e ennna e e eeennnn e e eeennnnaaeeee |reeennnnaeneeennnnaaeeeennnnnaenees Joernnniaeeeenn e 7,401,191 |. 7,443,750 |... 1.0 ...
08860G-AC-0 BHG OWNER LOAN TRUST SERIES 2026-1S - AB ... B - 03/20/2026 LD Yo B o Vo1 R RO~ (.72 £ T FO . 2,757,188 |... 1.6 ...
08860G-AD-8 . ..|BHG ONNER LOAN TRUST SERIES 2026-1S - AB . 03/20/2026 . Direct Placement . 2.C
08860G-AE-6 . ..|BHG OWNER LOAN TRUST SERIES 2026-1S - AB . 03/20/2026 . Direct Placement . 3.C.
268940-AA-0 . ..| ELR 2025-2 CLASS A DELAY DRAN - ABS .. 02/01/2026 Direct Placement . 1.A
89238R-AA-5 . ..|TPG AG ABC STRUCTURED NOTE II, L.P. 02/23/2026 . Direct Placement . 2.B
89238R-AB-3 . ..|TPG AG ABC STRUCTURED NOTE I, L.P. ......02/23/2026 . Direct Placement . 3.B
96043B-AE-2 . .| WLAKE 261 B - ABS .. ..... 01/08/2026 .....| JP MORGAN SECS INC., - FIXED INCOME 1.C
96043B-AF-9 WLAKE 261 C = ABS .....iieeirunuueeeennnuneseennnnsaaseeennnnnsseennnnnaseeennnnnseeennnnnnsseennnnnnsseeennnnnnns oeees 01/08/2026 ..... JP MORGAN SECS INC., = FIXED INCOME .......eeeeuuuuseeeemnnunaaeeennnusasannnnnnnsaaenennnnnsaeennnnnnsseennnnnnss [reeernnnnnsseeennnnnssseennnnnnaeee Joeennnnnereeenennneees 4,199,687 |ooiiiiiiiiiiiiinnis 4,200,000 |... 1.F
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - other financial asset-backed securities - self-liquidating (unaffiliated) 75,934,215 76,056,422
2394211-AB-0 . PROJECT WOLVERINE CLASS A SR SEC ... . |-.....03/31/2026 . Direct Placement . 1,141,773 ). 1,141,778 .. 1.6
239421-AC-8 .........[PROJECT WOLVERINE CLASS B SR SEC ... ......03/31/2026 . Direct Placement . 378,348 |. 378,348 |... 2.0
1319999999. Subtotal - asset-backed securities - financial asset-backed securities - not self-liquidating - equity backed securities (unaffiliated) 1,520, 121 1,520, 121
1889999999. Total - asset-backed securities (unaffiliated) 334,968,778 335,389,925 653,565
1899999999. Total - asset-backed securities (affiliated) 4,000,000 4,000,000
1909999997. Total - asset-backed securities - Part 3 338,968,778 339,389,925 653,565
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX
1909999999. Total - asset-backed securities 338,968,778 339,389,925 653,565
2009999999. Total - issuer credit obligations and asset-backed securities 433,063,404 432,699,561 1,136,348

476308-11-5 ...

.| JENSEN HUGHES HOLDINGS CORP .

. ]......03/31/2026

..... [HINCO ..

2,793.730 |....

279,378 |.

4019999999. Subtotal -

preferred stocks industrial and miscellaneous (unaffiliated) perpetual preferred

279,373

4509999997. Total -

preferred stocks - Part 3

279,373

4509999998. Total -

preferred stocks - Part 5

4509999999. Total -

preferred stocks

279,373

5989999997 Total -

common stocks - Part 3

5989999998. Total -

common stocks - Part 5

5989999999. Total -

common stocks

5999999999. Total -

preferred and common stocks

279,373

6009999999 - Totals

433,342,777

1,136,348
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SCHEDULE D - PART 4

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

1 2 3 4 5 6 7 8 9 Change In Book/Adjusted Carrying Value 15 16 17 18 19 20 21
10 1 12 13 14 NAIC
Desig-
nation,
NAIC
Total Total Desig-
Current |Change in| Foreign Bond nation
Year's Book/ | Exchange Book/ Interest/ Modifier
Prior Year Current |Other Than| Adjusted |Change in| Adjusted Foreign Stock Stated and
Book/ Unrealized| Year's |Temporary| Carrying Book Carrying | Exchange | Realized Dividends Con- SiYe}
CuUsIP Number of Adjusted | Valuation | (Amor- |Impairment| Value | /Adjusted | Value at Gain Gain  |Total Gain| Received | tractual | Admini-
Ident- Disposal Name Shares of Consid- Actual Carrying Increase/ | tization)/ | Recog- [ (10+11-| Carrying Disposal | (Loss)on | (Loss)on | (Loss)on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized 12) Value Date Disposal | Disposal [ Disposal Year Date Symbol
JANE STREET EXECUTION SERVICES
..455780-CH-7 | INDONESIA, REPUBLIC OF (GOVERNMENT) .. . |- 02/24/2026 . [LLC ..evvvvvvviiiiiiiiiiiiiiiiiiiis P PN 2,041,780 |........ 2,000,000 .1,996,683 |.... 193 145,904 |.... . 02/11/2029 . (2.B FE .
..731011-AV-4 | POLAND, REPUBLIC OF (GOVERNMENT) . . 02/25/2026 . |HSBC SECURITIES (USA), INC . 1,025,110 ..1,000,000 . . 660 | .65,834 |. . 10/04/2033 . [1.G FE .
..L15669-AA-9 | CHILE ELECTRICITY LUX MPC SARL . 01/20/2026 . | Paydoun ... 52,500 52,500 (1,460) . . 01/20/2033 . [1.F FE .
CITIGROWP Gl
..M6320U-CJ-6 | SAUDI ARABIA, KINGDOM OF (GOVERNMENT) ........ . 02/23/2026 . |LIMITED ooooeeiiiiiiiiiiiiiiiiiinins fevneveiiinnieeininns fonnens 1,398,110 |[........ 1,400,000 |........ 1,348,200 |........ 1,349,368 [..vvviiiins foeeeiiiins LU R A ST AT A 1,349,473 |ovvvniiiiiiiinn fonnnnns 48,637 |........ 48,637 |oeevvernnns 48,747 |. 01/16/2054 . |1.E FE ...
JPMORGAN SECURITIES INC, NEW
..MB489S-AN-7 | QATAR, STATE OF (GOVERNMENT) ................... . 02/10/2026 . | YORK oo fevevvnviinininiienns foniinnn, 964,161 |[........ 1,100,000 |........ 1,311,750 |........ 1,202,817 [ foeeeeiens [651:X) ) PO N [61:X) ) PO R 1,202,234 |oooeeeeeiiiiiien v (328,073) |...... (328,073) |- 15,461 |. 04/16/2050 . [1.C FE ....
..P42009-AE-3 | FONDO MIVIVIENDA SA . 01/30/2026 . | SEMINARIO Y CIA SAB S.A . . 1,507,665 |........1,500,000 ..1,460,100 |........ 1,482,542 |.... , ........ 1,483,705 |.. .........23,960 |.........23,960 .21, . 04/12/2027 . (2.B FE ....
..X585VD-BM-0 | MFB MAGYAR FEJLESZTES| BANK ZRT . .. |. 03/09/2026 . | Jane Street .. 934,344 .... 900,000 ... 887,850 |...........803,127 |.... . ....893,615 |.. .40,729 |.........40,729 1, . 06/29/2028 . [2.B FE ....
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 7,923,670 7,952,500 8,005,406 8,026,113 567 567 8,026,680 (103,010) (108,010) 169,107 XXX XXX
..64966H-TX-8 TNEW YORK CITY ..ovevererereseeeiiecinanennaeeeas . 02/01/2026 . [Paydonn .....oeovieriieiesiaienie Joonreresenesiaienes |reeeenesrenencenes  |oeeneseenesoenesrane |oeseanensanensanenes |oesenesanenanens |oesvenesoenesrae |oorsrenesrenare |oesearenearencse |ooesrenusrenenee |ooressenesnenene |ooesrsrenssrenearene |ooesenenanencs Jooresrsrenosnene |ooeneseenearenes fesrenessenesoeneanes . 12/01/2036 . [1.C FE .
0049999999. Subtotal - issuer credit obligations - municipal bonds - general obligations (direct and
guaranteed) XXX XXX
..01026C-AD-3 | ALABAMA ECONOMIC SETTLEMENT AUTH BP SETT .... [. 02/20/2026 . |Union Bank Switzerland . .5,99,456 |.... .. (5,165) |. .5,989,202 |.. . 09/15/2082 . [1.G FE .
..02765U-DV-3 | AMERICAN MUN PWR OHIO INC REV .. . 12/19/2025 . | Call @ 100.00 .... o) . 02/15/2050 . [1.F FE .
..027650-EQ-3 | AMERICAN MUN PWR OHIO INC REV .. . 12/22/2025 . |Call @ 100.00 . N . | . | . 02/15/2050 . 1.F FE .
..072024-NU-2 | BAY AREA TOLL AUTH CALIF TOLL BRDG REV . . 03/24/2026 . |Call @ 114.15 . ..320,000 ..475,322 |. ..443,980 (1,521) ). 442,459 . (77,175) |. . 04/01/2040 . (1.D FE .
..072024-NV-0 | BAY AREA TOLL AUTH CALIF TOLL BRDG REV . . 03/24/2026 . |Call @ 100.00 . ..557,268 ..966,949 |. . 917,606 |. (2,511) | .917,385 (360, 117) | . 04/01/2050 . (1.D FE .
..341271-AF-1 |FLORIDA ST BRD ADMIN FIN CORP REV .. . 02/20/2026 . | RAYJM ... ..3,200,000 ..2,786,272 |. . 2,963,167 . 2,960,569 ..8,263 |. . 07/01/2030 . [1.C FE .
..452227-UN-2 | ILLINOIS ST SALES TAX REV .... . 03/01/2026 . | Paydoun . . . . 06/15/2038 . 1.F FE .
..45750T-AS-2 | INLAND VY DEV AGY CALIF SUCCE . 01/06/2026 . |Call @ 100.00 . . 03/01/2033 . [1.C FE .
..48503T-AA-5 |NNSA NATIONAL SECURITY CAMPUS PROJ .... . 03/10/2026 . | Redemption @ 100.00 . K ) | . 12/10/2082 . [1.A ........
.. 544435-C3-2 | LOS ANGELES CALIF DEPT ARPTS ARPT REV . 03/19/2026 . |Call @ 100.00 .... . 185,616 |. (774) |. . (35,961) |. (35,961) |.. . 05/15/2039 . (1.D FE .
..626207-YF-5 |MUNICIPAL ELEC AUTH GA .. . 03/09/2026 . |Call @ 100.00 . 37,000 55,940 |. (7)) . (17,488) |. (17,488) |.. . 04/01/2057 . [1.G FE .
..626207-YM-0 | MUNICIPAL ELEC AUTH GA .. . 03/09/2026 . |Call @ 100.00 . 18,000 . (36) |- (8,901) |. . (8,901) .. . 04/01/2057 . [1.F FE .
..649002-2E-2 | NEW YORK STATE DORMITORY AUTHORITY . . 03/15/2026 . | Paydoun . .. (23,000) | K .. . 03/15/2033 . [1.B FE
..649902-T2-9 | NEW YORK ST DORM AUTH ST PERS INCOME TAX . 03/18/2026 . | Various . . 03/15/2030 . (1.B FE .
..640902-T3-7 |NEW YORK ST DORM AUTH ST PERS INCOME TAX .... [. 03/18/2026 . |Direct .. ..416,519 |.... ....415,235 |.. . 03/15/2040 . (1.B FE .
..64990F-MT-8 |NEW YORK STATE DORMITORY AUTHORITY ............ . 03/11/2026 . |Call @ 100.00 .... . ...78,668 |.... ..78,502 |.. . (13, (13,502) . 03/15/2039 . (1.B FE .
..64990F-Mv-3 | NEW YORK ST DORM AUTH ST PERS INCOME TAX . 02/04/2026 . |Call @ 100.00 . ..100,000 .. 119,437 |. 119,201 . (19,201) |. (19,201) |.. . 03/15/2039 . [1.B FE .
..650009-86-1 |NEW YORK ST TWY AUTH GEN REV ... . 01/05/2026 . |Call @ 89.70 .. 578,597 ..657,249 |. . . (78,492) |. (78,492) |.. . 01/01/2042 . (1.E FE .
..650035-TD-0 |NEW YORK ST URBAN DEV CORP REV . |- 02/17/2026 . |Call @ 100.00 . . 1,190,000 1,367,941 |.... (175,888) |...... (175,888) . 03/15/2039 . (1.B FE .
..665250-BIi-5 |NORTHERN ILL MUN PUR AGY PUR PROJ REV ........ . 01/01/2026 . |Call @ 100.00 .... < (38) ] . . 01/01/2039 . (1.G FE .
..677632-V-0 | OHIO ST UNIV GEN RCPTS ......cceeeennnnns . 02/06/2026 . |Call @ 100.00 . .. 455,000 ..455,000 ..614,832 |. ..586,056 |. .585,306 (130, 306) | . 06/01/2040 . (1.B FE .
..786050-AJ-6 | SACRAMENTO CALIF PUB FING AUTH LEASE REV . 03/04/2026 . |Call @ 100.00 . 10,000 10,000 13,871 13,354 13,332 .(3,332) |. . 04/01/2050 . (1.D FE .
..79467B-CN-5 | SALES TAX SECURITIZATION CORP ILL ............. . 12/03/2025 . |Call @ 100.00 .... .. K . 01/01/2040 . (1.A FE .
..796253-U9-1 | SAN ANTONIO TEX ELEC & GAS REV . |- 01/14/2026 . |Call @ 100.15 .... .. 165,251 .... 165,000 227,211 |...........215,464 |.... ....216,372 |.. ) (50,121) . 02/01/2041 . (1.D FE .
..913366-EQ-9 | UNIV CALIF REGTS MED CTR POOLED REV ... |. 03/11/2026 . [Call @ 100.00 .... . 1,088,880 .. 1,045,000 ..1,332,427 |........ 1,170,849 |.... .1,170,515 |.. . , (125,515) . 05/15/2031 . [1.D FE ....
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 17,784,396 18,098,964 20,407,914 19,483,961 19,378,364 (1,637,848)| (1,637,848) XXX XXX
..05585%-AA-0 [BFC HONEYWELL FEDERAL RECEIVABLES ............. [. 03/02/2026 . [Direct cuovvovevierisieiiieiineans Jooeesnesesnsninens froeeenas 178,336 |........... 178,336 |........... 178,336 |........... 178,336 |ovvvvvveviiinns fovvvvevenenennne fovviiiiiiiiiiins foveiiiiiiis o e 178,336 | o foveiiiiiiiiiins fooiiinnnnn, 2,269 |. 12/01/2041 . |1.D ........
0069999999. Subtotal - issuer credit obligations - project finance bonds issued by operating entities
(unaffiliated) 178,336 178,336 178,336 178,336 178,336 2,269 XXX XXX
JANE STREET EXECUTION SERVICE
..00130H-CG-8 | AES CORP . 02/19/2026 . [LLC .... 400,000 5,853 |. 01/15/2031 . |2.C FE ..
..00910G-A*-4 | AMAZON SAN BERNARDINO AIR CARGO . 03/10/2026 . | Paydoun . 46,020 . 03/10/2041 . [1.E .
..01185%-AA-3 | ALASKA VENTURES LLC ......... . 03/31/2026 . | Adjustment .. 98,296 K . 06/30/2033 . |2.C PL ...
..02666T-AA-5 | AMERICAN HOMES 4 RENT LP . 02/19/2026 . | STIFEL NICOLAUS & CO. .. 3,485,000 ..3,668,980 |. .3,547,208 |. . 3,542,812 . 02/15/2028 . [2.B FE ...
..03027X-AJ-9 | AMERICAN TOWER CORP ...... . 02/15/2026 . |Maturity @ 100.00 .. . 2,136,000 ..2,136,000 ..2,330,077 |. 22,136,000 |oooevviiiiiiiins ferneiiniiiiinnns K .2,136,000 . 02/15/2026 . [2.A FE ...
..05348E-BF-5 | AVALONBAY COMMUNITIES INC . . 02/19/2026 . | BBVA SECURITIES INC .. 8,861,477 ..9,056,000 ..9,758,685 |. .9,379,685 |.. .. (13,598) |. .9,366,057 . 06/01/2029 . [1.G FE ...
JANE STREET EXECUTION SERVICES
..054561-AJ-4 | EQUITABLE HOLDINGS INC . 02/19/2026 . [LLC ..2,448,653 |........ 2,434,000 |........ 2,724,790 |.... ... (6,741) ). (6,7 | e 2,530,081 |.. (81,429) . 04/20/2028 . [2.A FE ..
..05890P-ZA-7 | BANCO DE CREDITO E INVERSIONES . 02/02/2026 . | SEMINARIO Y CIA SAB S.A . 1,027,848 |........ 1,038,000 |........ 1,108,075 |.... ... (1,126)]. C(1126) | e, 1,059,380 |.. (31,531) . 10/12/2027 . [1.G FE ..
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..05971U-2E-6 | BANCO DE CREDITO DEL PERU . . |- 03/18/2026 . [BOFA SECURITIES, INC ..eeevvvens |oeeemmnnieeeeenis Jeeneen 1,239,600 |........ 1,200,000 |........ 1,198,824 |........ 1,199,248 [..oooiiiiiiies o9 [ o9 [ [ 1,199,297 |.. .40,308 |.........40,303 . 01/11/2029 .
..06738E-AN-5 |BARCLAYS PLC .....eevvvnnens . 01/12/2026 . |Maturity @ 100.00 . 1,760,000 ..1,760,000 1,761,251 . 21,760,000 [oneiiiiiiiinns foreiiiiiiiiinnns . T . 01/12/2026 .
..075887-BG-3 |BECTON DICKINSON AND CO . . 02/19/2026 . |Call @ 90.32 ... .. 215,855 ..239,000 ..289,631 |. .289,311 . (73,456) |. (73,456) |.. . 12/15/2044 .
..075887-BX-6 | BECTON DICKINSON AND CO . . 02/27/2026 . |Call @ 88.43 . 6,000,656 ..6,786,000 .6,768,122 |. .6,768,180 (767,524) |. (767,524) |.. . 06/06/2047 .
..075887-CK-3 | BECTON DICKINSON AND CO ... . 02/19/2026 . |Call @ 75.94 ... .. 633,373 834,000 ..870,593 |.... ..870,438 [ [t (237,065) |...... (237,065) . 05/20/2050 .
Susquehanna Financial Group,
..101137-BA-4 | BOSTON SCIENTIFIC CORP . |- 02/19/2026 . [LLLP .... 13,931,980 |....... 14,800,000 14,706,793 |.... 14,709,532 |.. . 06/01/2030 .
..10240*-AA-7 | BOWIE ACQUISITIONS LLC . 12/31/2025 . |Direct .. O R N N N .. . 09/30/2038 .
..11271L-AC-6 |BROOKF IELD FINANCE INC . 02/19/2026 . | US BANCORP INVESTMENTS INC. ... ..3,900,241 |........ 3,907,000 |........ 4,280,470 |.... ... (9,008) |. e (9,008) [oeeeeeiiiieee foeeeees 4,019,528 |.. (119,287) (119,287) . 01/25/2028 .
..11271L-AD-4 | BROOKF IELD FINANCE INC .. . 02/19/2026 . | JP Morgan Securities LLC .. . 6,483,691 ..6,376,000 .. 7,340,434 |. .. (19,243) |. (19,243) .6,789,344 (305,653) |. (305,653) |.. . 03/29/2029 .
..11271L-AE-2 |BROOKF IELD FINANCE INC . 02/19/2026 . | JP Morgan Securities LLC 13,574,916 .13,560,000 15,255,136 |. 14,455,227 |. .. (28,917) |. (28,917) 14,426,309 (851,393) | (851,393) |.. . 04/15/2030 .
..125276-AA-3 | CFE FIBRA E . 03/23/2026 . | Paydoun R 2,935 | 2,935 [iiiiiiinnns 2,922 |...oooeennnnn 2,922 |l Y O £ T R AN 2,93 |.. . . 09/23/2040 .
..126659-AA-9 | CVSPAS 2009-6 CTF - CMBS .....eeveeeeerniaeeees . 03/10/2026 . |Paydomn .eeevveneeeeenniieeeeeennn e eeeenneees feeeeeeens 23,126 |oeeeeennnnns 28,126 |.oeeeennnnnn 23,126 |.oeeeenennnn 28,126 |oeeeieiiiiieeen Jeeeemnnieeeeees e e e s 28,126 [ooeeeeeiiiiieee oo e . 07/10/2031 .
JANE STREET EXECUTION SERVICES
..161175-BJ-2 | CHARTER COMMUNICATIONS OPERATING LLC ......... . 02/19/2026 . |LLC ..eeeeeeeiiee e e e 1,935,430 |........ 1,955,000 |........ 2,092,397 |........ 2,000,995 |.oeeeviniiiieen foeeeennnn (3,258) |evvnneeeeennn Jvnenns (3,258) |+eevvnnereeeenn Joeennnnn 1,997,736 |oveeeeeeeeennnes eennns (62,306) |....... (62,306) [+nueeeenee 37,674 |. 02/15/2028 . |2.C FE
JANE STREET EXECUTION SERVICES
..161175-BK-9 | CHARTER COMMUNICATIONS OPERATING LLC ......... . 02/19/2026 . |LLC ... .. 780,671 .... 182,000 854,163 |...........806,844 |.... . (1,712) . . (1,712) |... .805, 131 . (24,461)|....... (24,461) . 03/15/2028 . |2.C FE
Susquehanna Financial Group,
..161175-BX-1 | CHARTER COMMUNICATIONS OPERATING LLC ......... . 02/19/2026 . |LLLP oo eeeeeee e [ 6,493,728 |........ 7,476,000 |........ 6,652,199 |........ 6,934,542 [...coovvnnniiees [ 10,800 [oeevvvenieeeenn oeeennnn 10,800 [oeevevenieeeenn oeeennnn 6,945,342 |...ooeiiiniies feennnn (451,614) |...... (451,614) |..ceeeenneen 95,049 |. 02/01/2032 . [2.C FE
..224044-AN-7 [ COX COMMUNICATIONS INC .. . |- 0272072026 . o e et 13,247,251 |....... 12,594,000 |....... 15,511,400 |....... 13,805,569 |.eevvveuieeeeenn oeeennn (65,579) |ovvenniiiiiiin Joeeennn (65,579) |oveniiiiieiiin Jeeenen 13,739,990 |.. ...480,531 . 08/01/2028 . |2.B FE
..22822V-AB-7 | CROWN CASTLE INC . 02/15/2026 . |Maturity @ 100.00 .. (R R NN 12,961,000 |....... 12,961,000 [....... 14,173,242 |....... 250 000 Y AR AU R AR AR 12,961,000 |.. ...288,382 |. 02/15/2026 . |2.B FE
JANE STREET EXECUTION SERVICES
.. 22822V-AK-7 [ CROWN CASTLE INC ...cevvvvviniiiiiiiiieeeeeenannns . 02/19/2026 . . ..1,044,365 |........ 1,965,000 |........ 2,119,083 |........2,009,711 |.... ... (3,884) . L (3,884) [ceveiiiiiiiis s 2,005,826 |. . (61,462) (61,462) .38,177 |. 02/15/2028 . |2.B FE ..
..254687-DM-5 | WALT DISNEY CO . . 02/19/2026 . . 1,096,384 .. 1,030,000 .. 1,325,528 |. .1,141,456 |. .(6,593) | ..(6,593) . 1,134,863 . (38,480) |. (38,480) |.. .26,909 |. 04/08/2028 . [1.F FE .
..254687-DR-4 [ WALT DISNEY CO . . 02/19/2026 . | THE BANK OF NY/DBAG .. ..1,810,000 ..2,384,186 |. .2,039,243 |. .. (12,367) |. (12,367) . .2,026,875 .(80,908) |. (80,908) |.. . 06/30/2028 . |1.F FE .
..26884A-BJ-1 [ERP OPERATING LP . . 02/19/2026 . | WELLS FARGO ADVISORS LLC ....coo |oueueeeemmnnnnnneee foreenn 1,441,095 |l 1,452,000 |........ 1,574,505 |........ 1,493,172 |.... . (2,911) . e (2,91 [ e 1,490,262 |.. . (49,166) |....... (49,166) . 03/01/2028 . |1.G FE .
Susquehanna Financial Group,
..26884A-BL-6 [ERP OPERATING LP ...cevvveeeeeeeeiieeeeeennns . 02/19/2026 . |LLLP .o eeeeeee e [ 4,204,538 |........ 4,346,000 |........ 4,592,983 |........ 4,461,434 .oooooeeiniiins et (4,759) |eeveeeeeeennns Jenens (4,759) |oeeeeneeeeeeenn Joeennnnn 4,456,675 |...ccovvneeeeees foeens (252,137) |...... (252,137) |- eeeeeennnn 82,936 |. 07/01/2029 . |1.G FE .
JANE STREET EXECUTION SERVICES
..26884A-BM-4 [ERP OPERATING LP ...cevvveeeeeeeeniiieeeeeenins . 02/19/2026 . |LLC ..eveeeeeeieeeeeeeeeeeeeen e eeenneeee fereeeeens 183,155 |........... 194,000 [oeeeennnnns 198,621 |oeeennnnee 196,374 |veveeiiiiieeen oeeenins [G:[0) ) AR RN ([0 PR 196,294 |.oovvvniieieeen e (13,139) |....... (13,139) . 02/15/2030 . |1.G FE .
..29278G-AF-5 |ENEL FINANCE INTERNATIONAL NV ....ooeviieeennnn L 02/19/2026 . | .evunniiiiiiiineieiiri s e [ereeeees 502,341 |.coeennns 508,000 |....ceeennn 542,209 |........... 520,922 |oeeieiieeiinas e [:5:) ) O [:5:) ) O 520,157 |eeernniieeeenn [oeeene (17,816) |....... (17,816) . 04/06/2028 . |2.A FE
..29717P-AY-3 | ESSEX PORTFOLIO LP . . |- 02/19/2026 . [LLC ..3,149,987 |........ 3,295,000 |........ 3,204,849 |........3,262,072 |.... .. 2,051 [ s 3,264,128 [.oooeeeiiiieees et (114,135) |...... (114,135) . 03/01/2028 . |2.A FE ...
..302508-AQ-9 |FMR LLC .... . 02/19/2026 . | BARCLAYS CAPITAL INC .... ..1,008,892 |[........ 1,810,000 |........ 2,487,664 |........2,136,906 |....oovriiiinnn oevnnnn (12,591) | L (12,591) [ e 2,124,315 [ s (125,424) |...... (125,424) . 06/15/2029 . |1.E FE ..
JANE STREET EXECUTION SE
..31620R-AJ-4 [FIDELITY NATIONAL FINANCIAL INC .. . |- 02/19/2026 . . 1,860,952 .2,000,207 |.... . (1,744) | . (1,744) (... (137,510) |..... . 06/15/2030 .
..33972P-AA-7 | FLNG LIQUEFACTION 2 LLC ......... . 03/31/2026 . |Paydoun . .. 204,958 ..215,8% |. .. (10,936) |. . . 03/31/2038 .
..35471R-A*-7 | FRANKLIN STREET PROPERTIES CORP . 02/26/2026 . |HINCO ... 3,098,463 N .3,073,054 |. | . 04/01/2026 .
..36120P-AC-7 |GTL TRADE FINANCE INC ............... . 02/09/2026 . | BARCLAYS . 1,138,000 ..1,000,000 1,134,299 |. 01,129,702 |. 01,129,240 . 04/16/2044 .
..37045X-BG-0 | GENERAL MOTORS FINANCIAL COMPANY INC . . 03/01/2026 . |Maturity @ 100.00 .. 24,196,000 .24,196,000 .27,049,192 |. 24,196,000 |ovevveniiiiiinnn Jovnnneieiinnnns N 24,196,000 . 03/01/2026 .
..373298-BP-2 | GEORGIA-PACIFIC LLC ... . 02/19/2026 . | STIFEL NICOLAUS & CO. . 2,881,907 ..2,694,000 .. 3,480,271 . 3,003,471 .. (17,184) |. .2,986,287 . 06/01/2028 .
..373298-BR-8 | GEORGIA-PACIFIC LLC . 02/19/2026 . | JP Morgan Securities LLC . 7,706,764 ..6,828,000 ..9,528,201 .8,214,019 |. .. (47,494) |. .8,166,525 . 11/15/2029 .
..38119#-AC-8 | GOLDEN SPREAD ELECTRIC . 02/10/2026 . |Direct ............. .. 203,370 ..203,370 ..203,370 ..203,370 |. N 203,370 |oeeeeeeeeniiies s . . 08/10/2031 .
..38239J-AA-9 | GOODMAN US FINANCE THREE LLC . 02/19/2026 . |BANK OF AMERICA .. . 1,890,562 .1,957,512 |.... . (63,461) ... . 03/15/2028 .
JANE STREET EXECUTION SERVICES
..391380-AA-3 | GREAT-IEST LIFECO FINANCE 2018 LP ............. . 02/19/2026 . |LLC ..ovvvviiiiiieeiiii e 1,250,387 |........ 1,251,000 |........ 1,412,029 |........ 1,308,870 [oovvvvevennenes forreees [ETCI)T) P TN (3,696) |.eevvvnnnriniinn ovvnnnnn 1,305,175 |oveeiiiiiiiiis Jovennns (54,788) . 05/17/2028 . |1.F FE ..
..392709-A#-8 | GREEN BRICK PARTNERS INC . |- 02/26/2026 . |Direct .. . 2,060,000 ..2,060,000 ..2,060,000 |........2,060,000 |.... .2,060,000 |.. o | . 02/25/2028 . |[1.EPL ..
..39813#-AA-9 [GRIDFLEX GENERATION LLC. ..... . 03/31/2026 . |Direct .. .. 102,066 . 102,066 . 101,615 |. ..102,052 102,066 . 12/31/2030 . |3.A PL .
..400648-AB-3 | GUADALUPE VALLEY ELECTRIC COOPERAT . . 02/01/2026 . | Adjustment .......ccoeveiiiiiimiiis Joeeeeeeenieeeee o s e [ [ e e e [ . 12/01/2045 . |1.F ........
..404280-BK-4 [HSBC HOLDINGS PLC . |- 02/19/2026 . [ GOLDMAN SACHS & CO. LLC 4,504,261 . 4,589,433 |.... .4,579,601 |.. . 03/13/2028 . |1.G FE .
..404658-AG-7 |HSRE CORE HOLDINGS | LLC .. . |- 02/27/2026 . [Maturity @ 100.00 .. . 6,000,000 . .6,000,000 |.... .6,000,000 |.. .. 137,100 |. 02/27/2026 .|2.B ........
..41652P-AC-3 |HARTFORD HEALTHCARE CORP .. . 03/25/2026 . |Call @ 69.41 .. 493,332 .... 663,000 ..649,645 |.... ....649,733 |[.. (189,551) .... 15,355 |. 07/01/2054 . [1.F FE .
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..438516-AR-7 |HONEYWELL INTERNATIONAL INC .eovvvnneeeiinannnns . 03/24/2026 . |Call @ 102.48 ......ccovvvmieeeeenn Jorneeeeeenneeeee feees 1,620,753 |........ 1,508,000 |........ 2,048,814 |........ 1,916,206 [..ooevevennaes foeeeeee (7,887) [ o (7,887) [ e 1,908,318 |oeeeeeeeeeiies feenens (362,965) |...... (362,965) |........... 120,527 |. 03/15/2036 . |1.F FE .
JANE STREET EXECUTION SERVICES
..452327-AM-1 [ ILLUMINA INC . 02/19/2026 . |LLC ..eveeeeeeie e . 1,881,972 ..2,063,000 ..1,853,956 |........ 1,933,032 |.... 01,936,131 |.. . (54,159) |....... (54,159) . 03/23/2031 . |2.B FE ..
..465077-AL-9 | ISRAEL ELECTRIC CORP LTD . 03/05/2026 . | JANE STREET CAPITAL, LLC . .. 792,096 . 800,000 . 718,800 |. ..752,118 |. .755,050 37,046 |. . 37,046 |.. . 08/14/2028 . |2.A FE ..
..478045-AA-5 [ JOHN SEVIER COMBINED CYCLE GEl . 01/15/2026 . | Paydoun . ..5,802 ....5,802 e 1,024 . .6,801 | . 5,802 . 01/15/2042 . |1.C FE ..
..502175-D@-8 |LTC PROPERTIES INC. ... . 02/17/2026 . |Direct .. .. 100,000 . 100,000 . 100,000 |. . 100,000 |. 100,000 o . 02/16/2032 . |2.C YE ..
..521070-AJ-4 [LAZARD GROWP LLC . . 02/19/2026 . |Morgan Stanley .. 1,745,000 1,992,668 |. 1,843,312 |. N . 1,837,947 . (84,798) |. . 09/19/2028 . |2.A FE ..
..540424-AS-7 | LOEWS CORP . 03/19/2026 . |Call @ 100.00 .... coe e | 1,147,000 .. 1,147,000 |........ 1,239,093 |........ 1,147,000 |..covvveiiiiiinn Joovvrniiiiniiins fovvrnviininiies foevvriiininiiis v Jovvinnns 1,147,000 |.. . . 04/01/2026 . |1.G FE ..
Susquehanna Financial Group,
..540424-AT-5 | LOEWS CORP o[- 02/23/2026 . [LLLP oeeveniiiiiiiiiiieiieienees e .. 18,159,911 Ll 18,880,000 19,491,001 19,470,387 |.. .. (1,310,476) |... (1,310,476) . 05/15/2030 . |1.G FE .
..54336#-AA-6 | LONGHOOD ENERGY PARTNERS LLC . 01/01/2026 . |Direct .. o | . 06/30/2051 . |2.C PL ..
..56501R-AC-0 | MANULIFE FINANCIAL CORP . |- 03/04/2026 . |Maturity @ 100.00 .. ...... 4,503,000 |....... s .eee... 4,520,932 |.... ........4,503,000 |.. . 03/04/2026 . |1.F FE .
..57629-CH-1 | MASSMUTUAL GLOBAL FUNDING |1 . 03/08/2026 . |Maturity @ 100.00 ......ovvevennn Joummmneeeeenniineee foeeens 1,016,000 |........ 1 016,000 |........ 1 084,773 |........ 1,019,087 [oeeeeeeeeiniiies foeeeee (3,087) [ [ (3,087) [ e 1,016,000 |.. . 03/08/2026 . |1.B FE .
..606822-AD-6 [MITSUBISHI UFJ FINANCIAL GROUP INC . . 03/01/2026 . |Maturity @ 100.00 14,111,000 .14,111,000 15,259,635 |. 14,157,385 |. . 14,111,000 . 03/01/2026 . |1.G FE .
..61746B-DZ-6 | MORGAN STANLEY ..........ccemnnnn . 01/27/2026 . |Maturity @ 100.00 14,728,000 .14,728,000 .15,916,550 |. 14,749,267 |. .. (21,267) |. 14,728,000 . 01/27/2026 . |1.G FE .
..64079*-AB-8 |NEPTUNE SNR SECURED NOTES .... . 03/31/2026 . |Direct .......... .. 100,800 . 100,800 . 110,97 |. . 101,014 |. .. (214)). 100,800 . 06/30/2027 . |1.F PL .
..681936-BK-5 |OMEGA HEALTHCARE INVESTORS INC . 02/19/2026 . |Morgan Stanley .. 729,847 .. 747,031 |. (1,807) |. 745,224 . 01/15/2028 . |2.C FE .
..698525-AA-0 [ PANOCHE ENERGY CENTER LLC .... . 02/28/2026 . |Paydown ...... .. 317,904 ..312,302 |. .317,904 . 07/31/2029 . |4.A FE .
..701885-AJ-4 |PIONEER PE HOLDING LLC . 01/27/2026 . |Call @ 100.00 ... ..585,000 |.... .585,000 |.. . 02/15/2028 . |1.D FE .
JANE STREET EXECUTION SEHVICES
..72650R-BN-1 | PLAINS ALL AMERICAN PIPELINE LP . 02/19/2026 . |LLC ... ..3,814,000 ..3,974,646 |. .3,904,022 |.. (2,591) ..(2,591) .3,901,431 . 09/15/2030 . |2.B FE ..
..72650T-AA-6 | PLAINS END FINANCING LLC . 01/15/2026 . | Paydoun . 178,230 .. 180,866 |.... (592) |. . (592) [ ...178,230 |.. . 04/15/2028 . |3.A FE .
SMBC NIKKO SECURITIES AMERICA,
..74368C-BG-8 |PROTECTIVE LIFE GLOBAL FUNDING ... |- 0271972026 . [ INC. eveiiviieieceiieeeeeeeiens [ |l 4,594,679 |l 4,823,000 |........ 4,702,521 |........ P R AR 4,777,007 .. (182,327) |...... (182,327) . 07/06/2028 . |1.D FE ..
..75102X-AC-0 |RAIZEN FUELS FINANCE SA ... . 03/05/2026 . |Various . .. 1,500,000 1,445,205 |. 01,445,752 |. . 1,445,854 (770,854) |. (770,854) |.. . 03/05/2054 . |5.B FE ..
..75102X-AF-3 | RAIZEN FUELS FINANCE SA ... . 02/20/2026 . | MORGAN STANI .. 700,000 689,226 |...........689,755 |.... ...689,943 |.. (354,643) |...... (354,643) . 07/08/2032 . |5.B FE .
JANE STREET EXECUTION SERVICES
..756109-AU-8 |REALTY INCOME CORP .......evvviiiiinnnniiniinnnnns . 02/19/2026 . |LLC ..evviviiiiiiiieiiiiineeeceinen e [ 781,154 |.......... 784,000 |........... 852,631 |.......... 806,066 |....oevvvvrrennn fernunnnn (1,670) founnnninnnnniis foeeens (G CT0) O 804,396 |..ccovniiiiiiinn foeeenns (23,242) |....... (23,242) |............ 17,090 |. 01/15/2028 . [1.G FE .
JANE STREET EXECUTION SERVICES
..756109-CC-6 |REALTY INCOME CORP ......eevvnviiiiinnnniiniinnnnns . 02/19/2026 . |LLC ..evviviiiiiiiieiiiiineeeceinen e [ 700,694 |.......... 719,000 |....eevenns 754,713 |..ooovnnens VR VI R RN [(SC) TN F R [(C) TN A R, 736,676 |oveeveeeveiinnns fovnnnns (35,982) |....... (35,982) |...ccvvnnnns 14,600 |. 01/15/2030 . [1.G FE .
JANE STREET EXECUTION SERVICES
..78200J-AA-0 |RUSH SYSTEM FOR HEALTH .......cevvviiviinnnnnnnns . 02/19/2026 . |LLC ..ovviiiiiiiiiieiiiiieeeeeinnn feneeeeniiiees [ 2,160,570 |........ 2,173,000 |........ 2,420,331 |........ 2,295,804 [.ooiiviiininns forrenns (4,506) |.eevvvnnniiniinn ovvnnnnn (4,506) |.eevvennnniiiinn ovennnnn 2,201,208 |[.oooeiviieeeen [ (130,728) |...... (130,728) |eevvennnnne 22,490 |. 11/15/2029 . [1.E FE .
FX - Standard Chartered Bank,
..78392B-AH-0 [ SK HYNIX INC . 03/26/2026 . | London .... 800,000 796,262 |.... 797,776 |.. 22,584 . 01/16/2029 . |2.A FE .
..785592-AV-8 | SABINE PASS LIQUEFACTION LLC . 02/25/2026 . |Call @ 100.00 . ..391,000 .. 447,652 |. .391,000 . 06/30/2026 . |2.A FE .
..79588T-AF-7 | SAMMONS FINANCIAL GROUP INC . . 02/19/2026 . | CITADEL SECURITIES LLC . .. 3,750,000 ..3,763,604 |. . .3,761,827 355,261 . 04/15/2034 . |2.A FE .
..803014-AA-7 [ SANTOS FINANCE LTD . |- 02/19/2026 . [Bank of New York Mellon ... ..2 701 943 |........ 2,850,000 |........ 2,764,263 |........2,795,935 |oeeeiiriinnnns e 1,242 s e 1,242 | s 2,797,177 |.. . (95,234) |....... (95,234) . 04/29/2031 . |2.C FE .
..830867-AB-3 [SKYMILES IP LTD . 01/20/2026 . | Paydoun 199,946 . 10/20/2028 . |2.A FE .
..842400-GU-1 | SOUTHERN CALIFORNIA EDISON CO .. . 02/19/2026 . | GOLDMAN SACHS & CO. LLC . .. 100,000 (5,245) . 06/01/2030 . |1.G FE .
JANE STREET EXECUTION SEHVICES
.. 842434-CU-4 | SOUTHERN CALIFORNIA GAS CO ... . 02/19/2026 . |LLC . .. 361,000 . (23,529) |....... (23,529) . 02/01/2030 . |1.D FE ..
..84519#-AD-6 | SOUTHWEST POWER POOL INC . 03/30/2026 . Dlrect 32,196 A . . 12/30/2042 . |1.F .
..84929#-AA-6 | SPOWER FINANCE | LLC .. . 01/01/2026 . |Direct .oeoeeeeeeiiieeeeeeiieeeeee fereeeeeeenieeeee o e s P TR R PR FO PR FERTRUPPRPR ISP o | . 12/31/2036 . |3.A PL ...
..853254-BS-8 | STANDARD CHARTERED PLC . 02/19/2026 . |HSBC SECURITIES (USA), INC ..9,510,000 .10,741,165 |. 10,179,831 .. (20,381) |. 10, 159,450 (548,454) . . 04/01/2031 . |1.G FE ...
..862121-AA-8 [STORE CAPITAL LLC ........ . 02/19/2026 . | BARCLAYS CAPITAL INC . ..909,000 1,002,991 ..941,414 |. .(2,282) | .939, 182 . (26,964) |. . 03/15/2028 . |2.B FE ...
..86562\1-AC-4 | SUMITOMO MITSUI FINANCIAL GROUP, INC . . 03/09/2026 . |Maturity @ 100.00 .. 5,939,000 ..6,402,301 .5,960,147 |. .. (21,147) . .5,939,000 A . 03/09/2026 . |1.G FE ...
..87268L-AE-7 |TR FINANCE LLC . . 02/04/2026 . |Market Axess .. . 270,000 277,799 .277,331 ... (56) | 217,275 77) |- . 08/15/2035 . |1.G FE ...
..89366L-AE-4 [ TRANSELEC SA ... . 02/25/2026 . | JEFFERIES LLC .... . 400,000 ..414,000 |. ..403,779 (200) |. .403,579 .(9,919) |. . 01/12/2029 . |2.B FE ...
..89787E-AA-9 | TRUSTAGE FINANCIAL GROUP INC . 02/19/2026 . | US BANCORP INVESTMENTS INC ..4,300,000 . 4 268,868 |. 4 279,162 |. . 393 |. . 4,279,554 . (78,540) |. . 04/15/2032 . |2.B FE ...
..89834J-AA-1 |FIDEICOMISO IRREVOCABLE NO F/1401 . 02/09/2026 . | MORGAN STANLEY & C0. LLC .. .. 1,122,000 1,143,879 |. 1,141,030 |. (198) |. A . 1,140,832 87,758 |. . 02/13/2034 . |2.C FE ...
..89834M-AC-0 [FIDEICOMISO IRREVOCABLE NO 2401 . 02/20/2026 . |Barclays Bank ............ccceeeen foveeeeeeeenninnnees oo 1,401,827 [l 1,278,000 |........ 1,283,421 .1,282,700 |.... G0 FUURRRRRTUPRPR IVUPRRRRUURIN €70  FEUPRPRRRURP INUPRR 1,282,613 |.. 118,714 ... . 02/13/2034 . |2.C FE ...
JANE STREET EXECUTION SERVICES
..90265E-AN-0 [UDR INC ....eeveruueiermmnnnararrnnnnneaeenennnaaas . 02/19/2026 . JLLC ....oeeeivninieiriinninneerennnns foeeneeeecennninneeee foeeeeen.. 590,088 [oiiiiiiils 595,000 |.......... 636,876 |.......... 608,508 |..ovvuiiiiienne Jeeennns (1,021) fneeieeinnnene oo (1,020) [ [ 607,487 |oeeeeeeeennnns oeennns (17,450) . 01/15/2028 . |2.A FE
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JANE STREET EXECUTION SERVICES
..91150H-HS-2 | US BANCORP . |- 02/19/2026 . | LLC ..2,364,967 |........ 2,357,000 |........ 2,635,126 |........2,460,112 |.... ...(6,235) . 2 (6,235) [ceveiiiiiiiis s 2,453,877 [.ooevvveieneees [ (88,910) ... (88,910) . 04/26/2028 . |1.G FE ....
..91803*-AP-3 | CORIX REGULATED UTILITIES US INC . . 03/31/2026 . |HINCO . 8,966,496 ..8,250,000 ..8,250,000 |. .8,250,000 |. N .8,250,000 . 07/21/2036 . |1.G PL ....
..91911T-AQ-6 | VALE OVERSEAS LTD .. . 02/09/2026 . | Goldman Sachs & Co. . 1,927,500 ..2,000,000 ..1,769,000 |. 1,823,751 |. . 1,827,636 . 07/08/2030 . |2.B FE ....
..925650-AC-7 |VICI PROPERTIES LP . . 02/20/2026 . | CITADEL SECURITIES LLC . 11 175,750 11,000,000 10,975,422 |. 10,985,816 |. 10,986,249 . 02/15/2030 . |2.C FE ....
..949746-TD-3 |WELLS FARGO & CO ... . 03/16/2026 . |Call @ 100.00 .... ..500,000 . 500,000 . 12/29/2049 . |2.B FE .
..94978#-AT-4 |LEGG MASON MTGE CAPITAL (WALGREEN) . 03/02/2026 . |Direct ....... .. 323,598 s N .. . 08/01/2027 . |1.D ........
..950400-AR-5 | WELLTOWER OP LLC . |- 02/19/2026 . [Morgan Stanley ... . 1 747,548 |....... I 1 799 517 |.... N .. voeenn (51,978) . 06/15/2032 . |1.G FE ..
..976656-BP-2 | WISCONSIN ELECTRIC POWER CO . . |- 02/19/2026 . |MILLENNIUM ADVISORS, LLC ....... ..1,302,314 |........ 1 234,000 |........ 1,537,626 |........ 1,353,552 |.... .. (6,637) |. L (6,637) [oeeeeieeeeiis s 1 346,915 [..ooeevenneeees [oeeeee (44,601) ... (44,601) 17, . 06/01/2028 . |1.G FE ..
..980236-A0-6 |WOODSIDE FINANCE LTD .......... . 02/19/2026 . | BARCLAYS CAPITAL INC . . 4,895,780 ..4,866,000 ..5,308,549 |. .5,063,765 |. (8,951) ). . (8,951) .5,054,814 (159,034) |.. 100,970 |. 03/04/2029 . [2.A FE .
..G4588#-BR-1 | INTERMEDIATE CAPITAL GROUP PLC . 03/26/2026 . |Maturity @ 100.00 .. . 3,200,000 ..3,200,000 ..3,200,000 |. .3,200,000 | .3,200,000 .79,790 |. 03/26/2026 . [2.A ........
..G5814#-AA-2 | MARI JONE LTD SERIES A . 12/31/2025 . | Direct . 06/30/2031 . |2.C PL .
..G5814#-AB-0 |MARI BOYLE LTD SERIES B ... . |- 03/31/2026 . |Direct s s .31, s .. . 06/30/2031 . |2.C PL ..
..L7909C-AG-2 [RAIZEN FUELS FINANCE SA . . 02/26/2026 . |MORGAN STANLEY & C0. LLC .. 1,200,000 ..1,163,400 |. 1 164 751 |. . 1,165,062 . 02/25/2037 . |5.A FE .
..M59878-AF-1 | ISRAEL DISCOUNT BANK LTD . 03/26/2026 . |Various ........cccceeeeeene. .. 3,400,000 ..3,323,690 |. .3,357,538 |. . 3,361,442 . 01/26/2028 . |2.A FE .
..N7676V-AC-8 |SABIC CAPITAL I1 BV ........ . 02/02/2026 . | JANE STREET CAPITAL, LLC . .. 1,500,000 .. 1,471,800 |. 1,482,416 |. . 1,482,954 . 10/10/2028 . |1.E FE .
..P4001#-AA-8 |EOLICA MESA LA PAZ S DE RL DE CV . 03/20/2026 . |Direct 40,048 40,048 |. 40,048 |. . 12/20/2044 . |2.C PL ..
..P7077@-AK-0 | NASSAU AIRPORT DEVELOPMENT CO . 03/30/2026 . |Direct . ...75,000 ...75,000 |............75,000 |.... . 06/30/2035 . |3.A PL .
BANCO BILBAO VIZCAYA ARGENTARIA
..P8B03L-AA-6 | SURA ASSET MANAGEMENT SA ......ccevvivvreviinnnnns . 01/30/2026 . |S.A weeiiiiiii e eeeeenn.. 311,000 ... 334,238 |...........316,930 |.... reeeennnn. 316,527 .. .(6,397) |.... . 04/11/2027 .|2.B FE ..
..P93077-AC-2 | TRANSPORTADORA DE GAS INTERNACIONAL SA E .... |. 03/26/2026 . |HSBC SECURITIES (USA), INC. ... |oeeeeeeeemmeiinieeen [orennn1,502,250 |........ 1,500,000 |........ 1,465,650 |........1,478,601 [.ccoovevernins foeeeeeeenn 1,626 [oeieiiiies e 1,626 [ [ 1,480,227 |. 22,028 |.... . 11/01/2028 . |2.C FE .
FX - Standard Chartered Bank,
..Y6080G-AB-3 [MISC CAPITAL TWO (LABUAN) LTD . . |- 03/19/2026 . | London ,981,310 |........ 3,000,000 |........ 2,820,762 |........2,926,912 |oceeeierieennns o 9,070 e 9,070 [ s 2,935,982 |.. ...45,328 |.... . 04/06/2027 . |2.B FE
..Y7749X-BA-8 [ SHINHAN FINANCIAL GROUP CO LTD . 03/03/2026 . | EUROCLEAR . ,532,400 |........ 1,500,000 |........ 1,491,830 |........ 1,495,050 [.......ooeeens fooorrrnennnn 310 fooiiiiiiiiiiinns [ 310 [ [l 1,495,360 |.. teeeen. 37,040 .. . 07/24/2028 . |1.
0089999999. Subtotal - issuer credit obllgatlons - corporate bonds (unaffiliated) 332 031,504 334,899,045 359,377,182 (440 647) (440 647) 341,918,162 (9 995,208) (9 995 208) XXX
..04522U-AB-0 | ASL AIRCRAFT A-2 2.0 TERM LOAN . . 03/31/2026 . |Direct .. . 01/29/2032 . |1.
..12665%-AA-9 | CVS CAREMARK CTL 9-2009 . |- 03/10/2026 . |Direct .. N . 10/10/2031 . |2.
..126650-BY-5 | CVSPAS 2011 CTF - CMBS . 03/10/2026 . | Paydown ... .. (2,897) |. . (2,897) |... . 01/10/2034 . |2.
..126659-AA-9 | CVSPAS 2009-6 CTF - CMBS .. . 02/10/2026 . | Paydoun . s s s N s N | s . 07/10/2031 . |2.
..82340%-AB-3 | SHEPHERDS FLAT FUND TRUST | A-1-G . 02/02/2026 . |Direct .. .. 189,023 ..189,023 ..189,023 |. ..189,023 |. | .189,023 . 04/30/2032 . |1.
..90931C-AA-6 [UAL AA = ABS ...iieeiieeieieeeenneeees . 02/25/2026 . |Paydoun . .. 299,627 ..299,627 ..302,527 |. ..301,491 (1,864) |. . (1,864) .299,627 . 02/25/2033 . |1.
..90931G-AA-7 [UNITED AIRLINES PASS THROUGH TRUST 2020- . 01/15/2026 . | Paydoun . 57,808 59,615 |. (1,025) |. . (1,025) . 04/15/2029 . |1.
..91845#-AA-2 | VERIZON CORPORATE SERVICES GROUP | . . 03/16/2026 . |Direct 47,076 47,076 |. | . 05/15/2035 . |2.
..93145#-AA-5 [ WALGREEN LEASE PASS THRU TR 2011 . . 03/25/2026 . |Direct . ... 60,429 . ...60,429 |.... . . 12/25/2036 . |1.
0129999999. Subtotal - issuer credit obllgatlons - single entity backed obligations (unafflllated) 853,685 853,685 862,561 859 470 (5,785) (5,785) 853,685 XXX
. 000000-00-0 |GAUGE CAPITAL 111 NB LLC - ABS . 02/26/2026 . |Direct . everreeeeeeenen 0000..3,861,922 Ll 3,861,922 |........ 3,795,744 |........3,817,930 |.....covvivvrnns oereennnnn 3,856 |ooiiiiiiiiiiiis e 3,856 i e 3,821,586 |.. . 09/17/2029 . |1.
. 000000-00-0 |Orion Fund Il DD T/L 1L 10/24 - ABS . 01/16/2026 . |Direct ..4,238,663 ..4,237,058 |. 4,238,639 |. N . 4,238,663 . 12/31/2027 . |1.
. 000000-00-0 |PSEP Fund | SPV GP T/L 1L 3/25 - ABS ......... . 03/19/2026 . |Direct ....oovevviiiiiiiiiiiiiniens feeeeeeeeeiiieeees [ 7,258,369 [l 7,258,369 |........ 7,134,205 |l 7,078,944 s 3312 s 3312 e e 7,182,257 |.. . 03/28/2030 . |2.
. 000000-00-0 |TCGL Finance DD T/L A 1L 3/25 - ABS .......... . 01/23/2026 . | Adjustment 2,179,067 |........ 2,179,067 |........ 2,084,286 |........2,096,932 |oeeeiiereiennnn e 2,361 | o 2,361 [ s 2,099,293 |.. . 03/22/2030 . |2.
..40485*-AA-8 [ HARBOURVEST STRUCTURED SOLUTIO TERM_LOAN . 03/09/2026 . |Redemption @ 100.00 . 4,076,177 ..4,076,177 ..4,076,177 |. .4,076,177 . 09/19/2030 . |1.
..69436#-AA-3 |PESOF IV TERM LOAN ................ . 01/13/2026 . |Direct .....ccvvnennnns . 06/23/2026 . |1.
..71641*-AA-4 | PROJECT RINGS (ONSHORE) TSFR3M . . 03/10/2026 . |Redemption @ 100.00 . 12/19/2028 . |1.
..74986@-AV-3 | RREEF AMERICA REIT 11 INC .... . 01/05/2026 . |Maturity @ 100.00 . 01/05/2026 . |1.
..86203#-AA-8 | STONEHENGE CAPITAL FUND CONNECTICU . . 02/09/2026 . |Maturity @ 100.00 ......ccovvvvvnnn founnnerrrennnnnnnns foovvriiiiis s e N . 12/15/2025 . |1.
..86277%-AA-3 | STRATEGIC PARTNERS FUND V111 T TERM_LOAN . 01/09/2026 . |Redemption @ 100.00 2,685,039 ..2,685,039 ..2,682,826 |. . 03/10/2028 . |1.
..92581%-AA-2 | VICOF |1 TRUST - ABS . 03/20/2026 . |Paydoun ............... ..289,935 ..289,210 |. N . 02/10/2030 . |1.
..96222#-AA-4 [WHLP IV RP LP SECURED TERM_LOAN Due 3/23 . 03/20/2026 . |Redemption @ 100.00 .. ..6,098,281 ..6,092,182 |. .6 097 932 |. .6, 098 170 . 03/23/2026 . |1.
..65235@-AA-5 [PROJECT RINGS (OFFSHORE) . 03/10/2026 . |Redemption @ 100.00 .. ... 18,556 ...78,438 |. ...79,530 |. .. 79,535 . 12/19/2028 . |1.
..G8868K-AD-4 [NAV FACILITY OCULUS 2 . 03/25/2026 . | Redemption @ 100.00 .. 500,000 .. 500,000 |.......... 500,000 |.... 500,000 |.. . 03/14/2028 . |2.
0169999999. Subtotal - issuer credit obllgatlons bonds issued by funds representlng operatlng
entities (unaffiliated) 35,702,247 35,699, 868 35,402, 302 35,493,554 9,832 9,832 35,503, 386 198,861 198,861 221,768 XXX
0489999999. Total - issuer credit obligations (unaffiliated) 394,473,838 397,682,397 424,233,701 406,400,244 (543,920) (543,920) 405,858,613 (11,537,205) | (11,537,205) 7,639,442 XXX
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0499999999. Total - issuer credit obligations (affiliated) XXX XXX
0509999997. Total - issuer credit obligations - Part 4 394,473,838 397,682,397 424,233,701 406,400,244 (543,920) (543,920) 405,858,613 (11,537,205) | (11,537,205) 7,639,442 XXX XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 394,473,838 397,682,397 424,233,701 406,400,244 (543,920) (543,920) 405,858,613 (11,537,205) | (11,537,205) 7,639,442 XXX XXX
..36179U-CA-8 | G2 MA5465 - RWBS .... . |- 03/01/2026 . | Paydoun ... . U .12 . 09/20/2048 . [1.A ........
..36200Q-J0-7 |GN 569160 - RWBS . . 03/01/2026 . | Paydoun . . 03/15/2032 . 1.A .
..362000-WP-5 |GN 569554 - RMBS . . 03/01/2026 . | Paydoun . . 01/15/2082 . [1.A .
..36200W-TB-7 |GN 574846 - RWBS . . 03/01/2026 . | Paydoun . . 11/15/2031 . [1.A .
..36201C-PY-4 | GN 579239 - RMBS . . 03/01/2026 . | Paydoun . . 01/15/2082 . [1.A .
..36201F-PK-7 |GN 581926 - RWBS . . 03/01/2026 . | Paydoun . . 05/15/2032 . [1.A .
..36201F-06-7 |GN 581977 - RUBS .... . |- 03/01/2026 . |Paydown ... . 05/15/2082 . [1.A ........
..36201U-AH-7 | GN 593208 - RMBS .... . |- 03/01/2026 . | Paydoun ... . 08/15/2032 . [1.A ........
..36202E-3E-7 | G2 004397 - RWBS . . 03/01/2026 . | Paydoun . . 03/20/2039 . 1.A .
..36202F-CN-4 | G2 004577 - RWBS . . 03/01/2026 . | Paydoun . . 11/20/2039 . [1.A .
..36202F-DB-9 | G2 004598 - RWBS .... . |- 03/01/2026 . | Paydoun ... . 12/20/2039 . [1.A ........
..36202F-EH-5 |G2 004636 - RWBS .... . |- 03/01/2026 . |Paydown ... . 02/20/2040 . (1.A ........
..36202F-Gli-0 | G2 004713 - RWBS . . 03/01/2026 . | Paydoun . . 06/20/2040 . [1.A .
..36202F-HY-5 | G2 004747 - RUBS . . 03/01/2026 . | Paydoun . . 07/20/2040 . [1.A .
..36202F-LP-9 | G2 004834 - RWBS .... . |- 03/01/2026 . | Paydoun ... . 10/20/2040 . [1.A ........
..36209A-6R-6 | GN 466280 - RWBS .... . |- 03/01/2026 . |Paydown ... . 07/15/2030 . [1.A ........
..36209E-VR-0 | GN 469624 - RMBS . . 03/01/2026 . | Paydoun . . 10/15/2028 . [1.A .
..3620A1-X7-8 |GN 716302 - RVBS . . 03/01/2026 . | Paydoun . . 06/15/2039 . [1.A .
..3620A8-LU-5 |GN 722239 - RMBS . . 03/01/2026 . | Paydoun . . 08/15/2039 . [1.A .
..3620A9-SH-5 |GN 723320 - RMBS . . 03/01/2026 . | Paydoun . . 09/15/2039 . [1.A .
..3620AC-32-5 |GN 726316 - RVBS . . 03/01/2026 . | Paydoun . . 09/15/2039 . [1.A .
..3620AC-4G-6 |GN 726323 - RMBS . . 03/01/2026 . | Paydoun . . 09/15/2039 . [1.A .
..3620AR-JT-9 | G2 737474 - RWBS . . 03/01/2026 . | Paydoun . . 10/20/2040 . [1.A .
..36213D-3C-0 |GN 551695 - RMBS . . 03/01/2026 . | Paydoun . . 02/15/20382 . [1.A .
..36213E-YA-8 | GN 552505 - RMBS . . 03/01/2026 . | Paydoun . . 04/15/2082 . [1.A .
..36213T-6Y-4 | GN 564387 - RWBS . . 03/01/2026 . | Paydoun . . 10/15/2031 . [1.A .
..36213V-R2-6 | GN 565805 - RWBS . . 03/01/2026 . | Paydoun . . 11/15/2031 . [1.A .
..36213X-T5-3 | GN 567672 - RWBS . . 03/01/2026 . | Paydoun . . 05/15/2032 . [1.A .
..36225B-G7-7 |GN 781122 - RUBS . . 03/01/2026 . | Paydoun . . 12/15/2029 . [1.A .
..36225B-LL-0 |GN 781231 - RWBS . . 03/01/2026 . | Paydoun . . 12/15/2030 . [1.A .
..36225B-NC-8 | GN 781287 - RMBS . . 03/01/2026 . | Paydoun . . 05/15/2031 . [1.A .
..36225B-PN-4 | GN 781328 - RWBS .... . |- 03/01/2026 . |Paydown ... . 09/15/2031 . [1.A ........
..36225B-TE-8 | GN 781449 - RWBS . |- 03/01/2026 . | Paydoun ... . 05/15/2082 . [1.A ........
..38378U-FY-8 |GNR 2013-150 ZQ - CMO/RMBS . 03/01/2026 . | Paydoun . . 10/16/2043 . [1.A .
..38379F-NB-1 |GNR 2015-176 AL - CMO/RWBS . 03/01/2026 . | Paydoun . . 09/20/2045 . [1.A .
..38379T-F7-9 | GNR 2016-009 YD - CMO/RMBS .. .. |- 03/01/2026 . | Paydoun ... . 01/20/2046 . [1.A ........
..38379X-M6-4 | GNR 2016-099 CY - CMO/RMBS ...................... . 03/01/2026 . | Paydown . 07/20/2046 . [1.A ........
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - guaranteed (exempt from RBC) 79,071 79,071 81,839 82,176 (3,105) (3,105) 79,071 489 XXX
..31283H-0X-6 |FH GO1370 - RMBS ... .. |- 03/01/2026 . |Paydown ... . . 03/01/2032 . (1.
..31283H-X8-3 |FH GO1603 - RMBS . . 03/01/2026 . | Paydoun . . 08/01/2033 . (1.
..31292G-TN-6 | FH C00557 - RWBS .... . |- 03/01/2026 . | Paydoun ... . 1070172027 . (1.
..31202G-Y5-9 | FH C00732 - RWBS .... . |- 03/01/2026 . | Paydoun ... . 03/01/2029 . (1.
.. 31202H-4H-4 |FH C01724 - RWBS . . 03/01/2026 . | Paydoun . . 12/01/2033 . (1.
..31296P-TL-6 |FH A15055 - RWBS . . 03/01/2026 . | Paydoun . . 10/01/2033 . (1.
..31298F-JL-7 |FH C46567 - RWBS .... . |- 03/01/2026 . | Paydoun ... . 01/01/2031 . (1.
..3131XH-M5-2 |FH ZL2180 - RMBS .... . |- 03/01/2026 . |Paydown ... . 10/01/2041 . (1.
..3132VQ-N5-1 |FH Q64011 - RUBS .... . 03/01/2026 . | Paydoun . . 06/01/2049 . (1.
..313595-J7-8 | FNR 2001-5 QG - CMO/RMBS .. . 03/01/2026 . | Paydoun ... . 03/25/2031 . [1.
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ification Description Date of Purchaser Stock eration Par Value Cost Value (Decrease)| Accretion nized Value Date Disposal | Disposal [ Disposal Year Date Symbol
..31362J-UN-3 | FN 062689 - RVBS . |- 03/01/2026 . |Paydown ... ... 128 ....128 S P I S ...128 |.. . 06/01/2028 . [1.A ........
..3136AP-V7-4 |FNR 2015-58 DZ - CMO/RMBS . . 03/02/2026 . | Paydoun . 15 967 15,967 ,624 | . 08/25/2045 . [1.A .
..3136AT-CN-2 | FNR 2016-50 PC - CMO/RMBS . . 03/01/2026 . | Paydoun . . 08/25/2046 . [1.A .
..31371H-VJ-4 |FN 252717 - RWBS .. . 03/01/2026 . | Paydoun . . 09/01/2029 . 1.A .
..31371L-CD-9 |FN 254868 - RWBS . . 03/01/2026 . | Paydoun . . 09/01/2033 . [1.A .
..31371L-DH-9 | FN 254904 - RMBS . . 03/01/2026 . | Paydoun . . 10/01/2033 . [1.A .
..31383J-IIE-6 | FN 504745 - RMBS . . 03/25/2026 . | Paydoun . . 07/01/2029 . [1.A .
..31386M-2B-9 |FN 567838 - RWBS .... . |- 03/01/2026 . |Paydown ... . 10/01/2030 . (1.
..3138Y5-IIF-9 | FN AX4245 - RMBS .... . |- 03/01/2026 . | Paydoun ... 6 |. 12/01/2044 . |1.
..31390B-IE-4 |FN 641545 - RMBS . . 03/01/2026 . | Paydoun . . 04/01/2032 . (1.
..31390P-GK-7 |FN 651902 - RWBS . . 03/01/2026 . | Paydoun . 3 |. 08/01/2032 . |1.
..31391W-5H-0 |FN 679548 - RWBS .. . |- 03/01/2026 . | Paydoun ... 1| 04/01/2033 . [1.
..313921-A5-7 |FNR 2001-65 F - CMO/RMBS . |- 03/25/2026 . | Paydoun ... 4 . 11/25/2031 . |1.
..31392D-1Q-1 |FNR 2002-51 FZ - CMO/RMBS . . 03/25/2026 . | Paydoun . 2 |. 08/25/2032 . |1.
..31397L-TB-5 |FNR 2008-49 PA - CMO/RMBS . . 03/01/2026 . | Paydoun . . 04/25/2038 . (1.
..31400J-SJ-9 |FN 689121 - RUBS . . 03/01/2026 . | Paydoun . . 02/01/2033 . (1.
..31401B-4L-6 |FN 703827 - RUBS . . 03/01/2026 . | Paydoun . . 05/01/2033 . (1.
..31401B-NS-0 |FN 703401 - RWBS . . 03/01/2026 . | Paydoun . . 04/01/2033 . (1.
..31402C-U6-7 |FN 725205 - RMBS . . 03/01/2026 . | Paydoun . . 03/01/2034 . (1.
..31402E-AQ-1 |FN 726415 - RWBS . . 03/01/2026 . | Paydoun . . 07/01/2033 . (1.
..31402R-UN-7 | FN 735989 - RMBS . . 03/01/2026 . | Paydoun . . 02/01/2035 . (1.
..31403F-JW-5 |FN 747377 - RUBS . . 03/01/2026 . | Paydoun . . 10/01/2033 . (1.
..31404B-S0-6 |FN 763827 - RUBS . . 03/01/2026 . | Paydoun . . 02/01/2034 . (1.
..31405A-U9-2 |FN 783708 - RMBS . . 03/01/2026 . | Paydoun . . 06/01/2034 . (1.
..31406A-6Y-3 |FN 804687 - RMBS . . 03/01/2026 . | Paydoun . . 12/01/2034 . (1.
..31406D-EL-6 |FN 806639 - RUBS . . 03/01/2026 . | Paydoun . . 12/01/2034 . (1.
..31410G-RA-3 | FN 888881 - RMBS . . 03/01/2026 . | Paydoun . . 12/01/2087 . (1.
..314150-P9-1 |FN 986148 - RUBS . . 03/01/2026 . | Paydoun . . 01/01/2038 . (1.
..31416B-VH-8 |FN 995316 - RMBS .... . |- 03/01/2026 . | Paydoun ... . 12/01/2034 . (1.
..31418)1-A2-8 | FN AD0024 - RWBS .... . |- 03/01/2026 . | Paydoun ... . 08/01/2037 . (1.
..31418M-PU-0 | FN AD0434 - RMBS . . 03/01/2026 . | Paydoun . . 03/01/2037 . (1.
..31419A-VB-0 |FN AE0609 - RMBS . . 03/01/2026 . | Paydoun .. . 04/01/2037 . [1.
1039999999. Subtotal - asset backed securities - financial asset-| backed securities - seIf I|qU|dat|ng -
agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 97,472 97,472 99,914 100, 136 (2,664) (2,664) XXX
..3137BM-TZ-9_JFHIS K-052 X3 - ClBS . . 01/26/2026 . ] Paydown ... . 117,338 |............62,846 |..ooovvvvnennnns foennne (62,846) |. .. (62,846) |... . 01/25/2044 . [1.
1049999999. Subtotal - asset backed securities - financial asset-backed securities - self- I|qU|dat|ng -
agency commercial mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 117,338 62,846 (62,846) (62,846) XXX
..00842A-AD-1 | ABMT 2015-4 A4 - CMO/RWBS .... . 03/01/2026 . | Paydoun ... . ...20,841 ...20,79% |.... AT . 06/26/2045 . (1.
.. 12647M-BY-0 | CSMC 2013-6 2A1 - CMO/RMBS . 03/01/2026 . | Paydoun . 1,411 ). 1,410 | .28 . 08/25/2043 . (1.
L A7321L-AA-7 | CMLTI 2013-J1 A1 - CMO/RMBS . . 03/01/2026 . | Paydoun . .6,108 |. .6,102 |. .. 133 . 10/26/2043 . (1.
..33851T-BS-5 |FSMT 2111IN B3 - CMO/RUBS . . 03/01/2026 . | Paydoun . 31,557 |. 31,373 | . (302) . 11/27/2051 . (1.
..33852A-AC-1 | FSMT 2019-1INV A3 - CMO/RMB . 03/01/2026 . | Paydoun . 41,022 |. 42,085 |. . (1,706) . 10/25/2049 . (1.
..36258K-BB-3 | GSMBS 2020-INV1 B1 - CMO/RMBS . . 03/01/2026 . | Paydoun . 59,609 |. 58,940 |. . 10/25/2050 . (1.
..36258K-BE-7 | GSMBS 2020-INV1 B2 - CMO/RMBS . . 03/01/2026 . | Paydoun . ..135,539 |. ..135,248 |. . 10/25/2050 . (1.
..61913P-AS-1 |MHL 2005-1 1M1 - CMO/RMBS . . 03/25/2026 . | Paydoun . .858 |. . 02/25/2035 . (1.
..64820X-AT-9 |NRZT 185 B1B - CMO/RMBS ... . 03/01/2026 . | Paydoun . ,499 |, . 12/25/2057 . (1.
..64830G-AB-2 |NRZT 2018-1 A1A - CMO/RVBS . 03/01/2026 . | Paydoun . .6,412 |. . 12/26/2057 . (1.
.. 78432Y-AC-3 | SGR 2021-2 A3 - CMO/RMBS .. . 03/01/2026 . | Paydoun . 41,635 . 11/25/2061 . (1.
..81745D-AE-1 | SEMT 2013-9 A1 - CMO/RVBS .... . 03/01/2026 . | Paydoun ... .. 6,052 . 07/27/2043 . (1.
..87267T-AC-5 | TRK 2021-INV2 A3 - CMO/RMBS .... . |- 03/01/2026 . | Paydoun ... .. 327, , 326,324 |...........327,169 |.... . 11/27/2056 . (1.
.. 92250H-AA-5 | VCC 2023-4 A - CMBS/CMO/RVBS . 03/01/2026 . | Paydoun . .. 186,545 ..186,545 ..186,529 |. ..186,349 |. . 11/25/2053 . (1.
.. 92250H-AD-9 | VCC 234 M1 - CMBS/RMBS .. . 03/01/2026 . | Paydoun . 30,488 30,488 30,488 |. 30,486 |. . 11/25/2063 . (1.
.. 92250H-AG-2 | VCC 234 M2 - CMO/RMBS ... . 03/01/2026 . | Paydoun ... .. 58,267 ...58,257 ...58,256 |............58,198 |.... . 11/25/2053 . [1.
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.. 92250H-AK-3 | VCC 234 M3 - CMO/RMBS . |- 03/01/2026 . | Paydoun ... .14 14 . 11/25/2053 . (2.B FE ....
.. 92922F-48-4 | WIAMU 2005-AR13 1B3 - CMO/RMBS . . 03/25/2026 . | Paydoun . 1441 . 10/25/2045 . [1.A FM ...
.. 92925C-BD-3 | WAMU 2005-AR19 1B2 - CMO/RMBS .. . 03/25/2026 . |Paydown ........oooeeeeeeeeiiniinnnns foceeeiiieiiiiieinine foeeeennnn6,915 6,916 [l 6,301 [ 4056 s 2,859 |. . 12/25/2045 . [1.A FM ....
1059999999. Subtotal - asset-| backed securmes - financial asset-backed securities - self I|qU|dat|ng -
non-agency residential mortgage-backed securities (unaffiliated) 1,288,630 1,288,630 1,290,035 1,287,251 1,379 1,288,630 XXX
..00179V-AF-3 | AMSR 2021-SFR2 E2 - CMBS . 03/19/2026 . | Paydoun . 2,208,000 ..2,208,000 ..2,207,920 |. 2,206,918 |. .2,208,000 . 08/19/2038 .
..05594L-AG-9 |BX 25JDI D - CMBS ...... . 02/17/2026 . | Paydoun . . 332,392 ..332,392 ..332,392 |. ..332,392 |. .332,392 . 11/17/2042 .
..05609K-AN-9 | BX 2021-XL2 G - CMBS . . 03/16/2026 . | Paydoun . .9 100,000 ..9,100,000 ..9,054,466 |. .9,108,261 |. .9,100,000 . 10/15/2038 .
..12592P-BL-6 | COMM 2014-UBS6 C - CMBS . . 02/12/2026 . | Paydoun . .. 376,638 ..354,599 ..376,638 |. .376,638 . 12/12/2047 .
..12593J-BK-1 | COMM 2015-CCRE24 C - CMBS . . 03/01/2026 . | Paydoun . .. 362,594 ..339,863 |. ..361,868 |. .352,594 . 08/12/2048 .
..12504C-BJ-8 | COMM 2016-DC2 B - CMBS .. . 03/01/2026 . | Paydoun . .. 19,793 ..221,823 |. ..196,927 |. .196,793 . 02/12/2049 .
.. 12635F-AV-6 | CSAIL 2015-C3 XA - CMBS . . 0170172026 . |Paydoun ..........ooeveeeiiiinniinins fonnnniiniiniiiiiins foiiiiii, 46,001 |. BB s [ (48) [ [ B4 | . 08/17/2048 .
..126650-AY-6 | CVSPAS 05 CTF - CMBS .. . 03/10/2026 . | Paydoun . 26,629 , 26,629 |. 26,629 |. 26,629 | . 10/10/2027 .
..17291C-BV-6 | CGCMT 16C2 C - CMBS . 03/27/2026 . | BARCLAYS CAPITAL INC . 1,958,125 ..2,000,000 ..2,059,865 |. .2,029,693 |. .2,034,608 . (76,483) |. . 08/12/2049 .
..20425A-AG-8 | CGCMT 2015-GC33 B - CM . 03/01/2026 . | Paydoun .. .. 25,416 ...25,416 ...26,159 |. ...25,387 |. ..25,416 | . 09/12/2058 .
..36270G-AA-9 | GSMS 2023-SHIP A - CMBS . . 03/12/2026 . | Paydoun . ..2,672,608 ..2,669,163 |. .2,669,317 |. .2,672,608 . 09/13/2038 .
..61765L-AY-6 | MSBAM 2015-C24 C - CMBS . . 01/16/2026 . | Paydoun . ..216,575 . 05/15/2048 .
..90353D-AV-7 | UBSCM 2018-C12 A2 - CMBS .. . |- 03/17/2026 . | Paydoun ... ...19,011 . 08/17/2061 .
..9203K-AJ-7 | WFRBS 2014-C24 XB - CMBS .. . |- 08/17/2026 . | Paydoun ... ...83, . (83 010) . 11/18/2047 .
..95000L-BC-6 | WFCM 2016-C33 XA - CMBS . . 03/17/2026 . | Paydoun . . . 8,457 |. . (8,457) . . 03/17/2089 .
..95000L-BF-9 | WiFCM 2016-C33 C - CMBS .. . 03/17/2026 . | Paydoun .. . 1,400,000 .1,390,677 |.... ...9,323 .1,400,000 |.. . 03/17/2059 .
1079999999. Subtotal - asset-backed securities - financial asset- backed securities - self I|qU|dat|ng -
non-agency commercial mortgage-backed securities (unaffiliated) 18,926,630 18,968,505 19,527,897 19,072,640 (69,527) 19,003, 113 (76,483) (76,483) 263,478 XXX
..00119B-AD-5 |AGL 29 C - CDO .... ... |- 03/19/2026 . |Call @ 100.00 .... 10,000,000 |...... 10,000,000 |...... 10,000,000 10,000,000 |..evvvvvvrrnnnns forvvvvnnnnnnnnnn foriiiins fo e e 10,000,000 |. ...256,336 |. 04/21/2037 .
..00121J-AA-0 | AGL 34 A1 - CDO .. . 03/18/2026 . | Adjustment .. . 5,002,100 ..5,000,000 ..5,000,000 |. .5,000,000 |. .5,000,000 106,067 |. 01/22/2038 .
..03664T-AQ-0 | ANTR 2019-1 CR - CDO . 02/06/2026 . |Call @ 100.00 . 12,000,000 .12,000,000 .12,000,000 |. 12,000,000 |. 12,000,000 . 01/22/2036 .
..03665L-AU-7 | ANTR 2018-3 DR - CDO . 02/20/2026 . |Wel s Fargo Securities, LLC 11,041,250 11,000,000 .10,996,875 |. 10,997,308 |. K 10,997, 344 . 07/21/2036 .
..04009A-BC-3 | ARES LI1 CRR - CDO .... . |- 02/25/2026 . Call @ 100.00 ........evvvvrvnnnnnn forvniiiiiiiiiiiiiins oo 3,400,000 |........ 3,400,000 |........ 3,400,000 |........3,400,000 |...ccoveiriinins Joovrriniiiiiinns fovrniiiiiieinns foiiiiiiiiiinn Lo o 3,400,000 |.. . 04/22/2031 .
..04018F-AG-3 | ARES 60 D - CDO . 02/13/2026 . |Call @ 100.00 . 6,695,000 |........ 6,695,000 |........ 6,653,005 |.... s e (564) [ fo i (5B4) | | 6,659,427 |.. . 07/18/2034 .
..04019F-AU-1 | ARES LXV DR - CDO . 01/06/2026 . | PERSHING LLC . 3,516,800 ..3,500,000 ..3,500,000 |. 3 500,000 |. .3,500,000 . 07/25/2034 .
..06763V-AE-5 |BABSN 2024-1 C - CDO . 03/17/2026 . |Call @ 100.00 . . 8,000,000 ..8,000,000 ..8,000,000 |. .8,000,000 |. K .8,000,000 . 01/21/2087 .
.. 12572G-AS-6 | CIFC 225R CR - CDO .... . |- 0373072026 . |Call @ 100.00 ...ccceeeieeeeieeeass e s 7,500,000 |........ 7,500,000 |........ 7,500,000 |........7,500,000 |..ccooeiiiiiiins Joeriniiiiiiiis foveriiieiiiiens feviiiiiiiiiin Lo o 7,500,000 |.. ...212,960 |. 01/16/2037 .
..12598Y-AG-3 | CIFC 233 C - CDO . 02/04/2026 . |Call @ 100.00 .........cevvvvvvvnns fervvvnnennnnnnnnnnns fernee 9,000,000 |........ 9,000,000 |........ 9,000,000 |.... Y (SR R R R, 9,000,000 |.. 173,983 |. 01/21/2037 .
..13877J-AG-6 | CANYC 2022-1 D - CDO . 01/21/2026 . | Adjustment ..... ,919, ..2,925,000 ..2,764,125 |. 2 808,529 |. . 852 . 852 . 2,809,236 . 109,914 |. .57,491 |. 04/16/2035 .
..17181U-AG-3 |CIFC 242 C - CDO ... . 01/22/2026 . | BANK OF AMERICA, N.A. . 5,020,000 ..5,000,000 ..5,087,500 |. .5,031,545 |. (161) (161) .5,081,384 . (11,384) |. .80,798 |. 04/22/2037 .
.. 18914K-AA-0 | FTGPK 2021-1 AR - CDO . 03/17/2026 . | PERSHING LLC ... . 4,987,500 ..5,000,000 ..4,908,750 |. .4,998,816 |. .(610) (610) . 4,998,206 . (10,708) |. .96,713 |. 04/24/2034 .
..20004N-AA-2 |ELM35 35 A - CDO . . 03/17/2026 . | Adjustment . 6,003,000 ..6,000,000 ..6,004,758 |. .6,001,710 |. (2,035) (2,035) .5,099,705 ..3,29% |. 126,846 |. 10/19/2037 .
.. 33835N-AA-9 | MORGN 2018-3 AR - CDO . 01/20/2026 . | Paydoun ... .. 179,464 .. 179,464 . 179,7% | . 179,686 |. (222) (222) 179,464 2,378 |. 10/20/2031 .
..33882C-AE-7 |FLAT 24 C - CDO .. . 02/12/2026 . |Call @ 100.00 . . 8,400,000 ..8,400,000 ..8,400,000 |. .8,400,000 |. . .8,400,000 190,409 |. 01/15/2037 .
..362943-AE-2 | GALXY 32 C - CDO . . 02/27/2026 . |Call @ 100.00 . . 2,500,000 ..2,500,000 ..2,500,000 |. .2,500,000 |. .2,500,000 59,774 |. 10/20/2036 .
..38138W-AG-9 |GLM 19 C - CDO . . 02/23/2026 . |Call @ 100.00 . 11,000,000 11,000,000 11,000,000 |. 11,000,000 |. .. 11,000,000 237,774 |. 04/20/2037 .
..38179N-AD-6 | GOCAP 71 B - CDO . . 03/20/2026 . |Call @ 100.00 . 11,000,000 11,000,000 11,000,000 |. 11,000,000 |. 11,000,000 | 254,359 |. 02/09/2037 .
..38180W-AJ-0 | GOCAP 80M D - CDO ... . 02/20/2026 . | Various ... . 6,883,754 ..7,000,000 ..6,971,216 |. .6,972,679 |. .. 204 .6,972,953 . (89,199) |. 135,473 |. 05/09/2039 .
..44328J-BD-2 | HPSPR 2023-1 D1R - CDO . 02/20/2026 . | Adjustment 3,932,000 ..4,000,000 ..4,000,000 |. .4,000,000 |. .4,000,000 . (68,000) |. 146,299 |. 10/15/2037 .
..558190-BN-6 | MOPK 19RRRR CR3 - CDO . . 02/06/2026 . |Call @ 100.00 . . 7,400,000 .. 7,400,000 ..7,400,000 |. .7,400,000 |. .7,400,000 | 142,545 . 01/22/2037 .
..55822N-AG-4 | MDPK 61 C - CDO .. . 01/12/2026 . |Call @ 100.00 . . 8,500,000 ..8,500,000 ..8,500,000 |. .8,500,000 |. .8,500,000 134,558 |. 01/21/2037 .
..55822N-AJ-8 | MDPK 61 D - CDO .. . 01/12/2026 . |Call @ 100.00 . .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 |. ) .5,000,000 97,818 |. 01/21/2087 .
..55052F-AG-3 | MAGNE XXXI D - CDO . . 01/15/2026 . | Paydoun ... . 2,000,000 ..2,000,000 ..2,005,122 |. .2,004,839 |. (4,846) |. . (4,846) . .2,000,000 [ .36,627 |. 07/17/2034 .
..55954P-AN-4 | MAGNE 21R AR - CDO .... . 03/18/2026 . | Adjustment ... feiiiiiiiiiiiiiies [ 6,000,000 |........ 6,000,000 |........ 6,015,000 |.... .. (5,109) |. L (5,100) | e 6,004,661 |.. (4,661) |........ (4,661) .. 127,880 |. 04/20/2034 .
..50803D-AG-1 |MIDO X111 C - CDO ... . |- 02/13/2026 . |Call @ 100.00 ...cceeeeeeeeeeeeeass e s 7,500,000 |........ 7,500,000 |........ 7,500,000 |.... ,500, o) F N S 7,500,000 |.. o e ...169,623 |. 01/21/2037 .
..67109S-AG-2 | 0AKC 17 C - CDO .. . 03/02/2026 . |Call @ 100.00 . . 8,000,000 ..8,000,000 ..8,000,000 |. 8 000,000 |. .8,000,000 180,809 |. 04/20/2037 .
..67109S-AJ-6 | OAKC 17 D1 - CDO . . 03/02/2026 . |Call @ 100.00 . . 6,000,000 ..6,000,000 ..6,000,000 |. .6,000,000 |. X .6,000,000 157,774 |. 04/20/2037 .
..696926-AG-9 | PLMRS 2023-3 C - (DO .. . 01/20/2026 . |Paydown .......oooeeieiiiiiiiiiiiinns feeiiiiiiiiiiiiiiies foeees 6,000,000 |........ 6,000,000 |........ 6,000,000 |........6,000,000 |......ccewwwenne foooiiiiiiiiiiins fooviiiiiiiiiiins v e foeenes 6,000,000 |.. ...104,028 |. 01/21/2037 .
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..73052V-AJ-4 |PARPK 1D - CDO . 02/13/2026 . |PERSHING LLC ...evvvvvvvnnevnnnninns feveeenniiiniiiiiiins feueene 2,160,000 |........ 2,160,000 |........ 1,989,360 |........2,039,705 |.... 1,972 ). 772 R R 2,039,751 |.. 120,250 . 07/20/2034 . [2.C FE ....
..758971-AE-5 |REG29 XXIX D1 - CDO . 01/22/2026 . | Deutsche Bank Securities Inc . 4,030,000 ..4,000,000 ..4,000,000 |. .4,000,000 |. o) X .4,000,000 . 09/06/2037 . [2.C FE ....
..87190G-AC-5 | SYMP XXVl AR - CDO ... .. |.01/16/2026 . |Call @ 100.00 ..........cceennnnn .. . 4,081,380 |........ 4,081,380 |........ 4,088,726 |........4,072,969 |.... L e B4 i 4,073,023 |.. . 04/20/2033 . [1.A FE ....
1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency - CLOs/CBOs/CDOs (unaffiliated) 205,651,398 205,740,844 205,404,233 205,477,530 (10,338) (10,338) 205,465, 154 186,244 4,522,511 XXX XXX
..83012D-AN-3 [SIXST XVI CR - CDO ... .._|. 02/03/2026 . [Call @ 100.00 .... J.... .. .9,000,000 |........ 9,000,000 |........ 9,000,000 |........9,000,000 |.... P PP RTINS 9,000,000 |.. ...179,029 ). 01/21/2037 . [1.F FE ....
1109999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency - CLOs/CBOs/CDOs (affiliated) 9,000,000 9,000,000 9,000,000 9,000,000 9,000,000 179,029 XXX XXX
..00198@-AA-8 | PROJECT SCOUT TSFR3M - ABS .. |- 03/30/2026 . |Direct with Issuer ... 15,000,000 |....... 15,000,000 |....... 15,000,000 |....... 15,000,000 |..eevvvviviinnns fevvvvvvnininnnne forvniiiiiiis foii e e 15,000,000 |.. ...405,714 |. 03/31/2033 . [1.G PL ..
..00198@-AB-6 | PROJECT SCOUT (UPSIZE) TSFR3M - ABS . 03/30/2026 . |Direct with Issuer 13,700,000 .13,700,000 .13,700,000 |. 13,700,000 |. . 13,700,000 163,331 |. 03/31/2033 . |1.G PL ...
..00252F-CV-1 | AMIT 2005-4 M3 - RMBS . 03/25/2026 . | Paydown ... 20,455 ...20,520 |.... . . 10/25/2035 . [1.A FM ...
..00840C-AA-5 | AG ABC STRUCTURED NOTE LP .... . |- 03/31/2026 . [Unknown ... B Lo O U (S R RO R 1,667,861 |.. . 12/15/2031 . |2.CPL ...
..03065W-AE-5 | AMCAR 2022-2 B - ABS ... . 03/18/2026 . | Paydoun . .1,633,307 |. K . 1,633,554 . 04/18/2028 . [1.A FE ..
..030728-RX-5 | AMSI 2004-R5 M1 - RMBS . 03/25/2026 . | Paydoun . ...30,2% |. ..30,248 . 07/25/2034 . [1.A FM ..
.. 126335-AA-6 | CPS 25A A - ABS .. . 03/15/2026 . | Paydoun . .. 262,557 ..262,590 |. .262,557 . 10/16/2028 . [1.A FE ..
..12634S-AA-5 | CPS 25C A - ABS .. . 03/15/2026 . | Paydoun . .. 148,824 ..148,824 |. .148,824 . 03/15/2029 . [1.A FE ..
.. 14320A-AB-7 | CARMX 2025-2 A2A - . 03/15/2026 . | Paydoun . .. 350,440 ..350,685 |. .350,440 . 07/17/2028 . [1.A FE ..
..223936-AA-3 | CPS 25D A - ABS .. . 03/15/2026 . | Paydoun . .. 537,988 ..537,987 |. .537,988 . 07/16/2029 . [1.A FE ..
..224936-AA-2 | CAALT 233 A - ABS . 03/15/2026 . | Paydoun . . ..304,314 |. .303,204 . 08/15/2033 . [1.A FE ..
..26207A-AD-5 |DRIVE 2024-2 A3 - ABS . 03/15/2026 . | Paydoun . 1,371,389 |. . 1,371,599 . 09/15/2028 . [1.A FE ...
..26857L-AB-8 |ELFI 2020-A B - ABS ... . 03/25/2026 . | Paydoun . . 105,701 105,728 . 08/25/2045 . [1.B FE ...
..26894@-AA-0 |ELR 2025-2 CLASS A DELAY DRAW - ABS . 03/30/2026 . |Direct .. .1,061,159 .1,061,046 . 03/25/2034 . [1.A PL ...
..26894@-AB-8 |ELR 2025-2 CLASS B DELAY DRAW - ABS .. . 02/01/2026 . | Adjustment . 03/25/2034 . [1.CPL ...
..26894@-AC-6 |ELR 2025-2 CLASS C DELAY DRAW - ABS . 02/01/2026 . | Adjustment .. . 03/25/2034 . [1.F PL ..
..26894@-AD-4 |ELR 2025-2 CLASS D DELAY DRAW - ABS . 02/01/2026 . | Adjustment . 03/25/2034 . (2.B PL ..
..269330-AA-4 |E3 2019-1 A - ABS ..... . 03/20/2026 . | Paydoun . . 09/20/2085 . [1.A FE ..
..30165B-AE-3 | EART 2024-5 B - ABS . 03/15/2026 . | Paydoun . . . 04/16/2029 . [1.C FE ...
..30166T-AE-3 |EART 2023-4 C - ABS ... . 03/15/2026 . | Paydoun ... 1,165,777 |.... . 08/15/2028 . [1.C FE ...
..30166V-AC-2 |EART 2025-5 A2 - ABS .. . |- 03/15/2026 . | Paydoun ... Y N Y . 06/15/2028 . [1.A FE ..
..30166X-AB-0 | EART 2025-3 A2 - ABS . 03/15/2026 . | Paydoun ... ..2,212,147 ..2,212,465 |. 2,212,288 |. . 01/18/2028 . [1.A FE ..
..30167K-AD-3 |EART 2025-4 B - ABS . 01/14/2026 . | CIBC WORLD MARKETS CORP. . 1,608,750 ..1,600,000 1,599,954 |. 1,599,958 |. K . 1,599,959 . 05/15/2030 . [1.C FE ..
..30167M-AC-1 |EART 2025-1 A3 - ABS .. . |- 03/16/2026 . |Paydoun ........oooeeiiiiiiiiiininins feiiniiiiiiiiiiiinns [ 1,384,757 |........ 1,384,757 |........ 1,386,923 |........ 1,385,649 |...ccceeeiiiiiss |oeeeeeeenn (892) |vveiiiiiiiiiins [ (892) fenniiiiiiiiiiis s 1,384,757 |.. . 08/15/2028 . [1.A FE ..
..30167P-AD-2 |EART 2024-1 B - ABS ... . |- 03/15/2026 . | Paydoun ... .. 444,418 ....444. 418 |.. . 08/15/2028 . [1.A FE ..
..30168D-AE-6 | EART 2023-5 C - ABS ... . 03/15/2026 . | Paydoun . . 1,172,131 1,172,131 ..1,197,400 |. K 1,172,131 . 01/16/2029 . [1.F FE ..
..31659T-DV-4 |FMIC 2005-2 M2 - RMBS . 03/25/2026 . | Paydoun . 24,985 24,985 18,934 |. 24,980 |. 24,985 . 12/25/2035 . [1.A FM ..
..38082J-AA-7 |GLDN 162 A - ABS .... . 03/20/2026 . | Paydoun . 10,898 10,898 10,898 |. 10,899 |. 10,898 . 09/20/2047 . (1.A FE ..
..38218G-AA-0 | GOODG 2018-1 A - ABS . . 03/15/2026 . | Paydoun . 14,763 14,763 14,761 14,993 |. 14,763 . 10/15/2053 . [1.A FE ..
..42770R-AA-8 |HERO 141 A - ABS .... . 03/20/2026 . | Paydoun . 23,421 3,421 3,567 .3,427 | .3.421 . 09/20/2038 . [1.A FE ..
..42770U-AA-1 |HERO 152 A - ABS . . 03/20/2026 . | Paydoun . ..2,547 . 2,547 . 2,601 . 2,550 |. . 2,547 . 09/20/2040 . [1.A FE ..
..525946-AA-7 | LENDR 26SP2 A - ABS . 03/15/2026 . | Paydoun . .. 390,883 ..390,883 ..402,023 |. ..401,911 |. .390,883 . 01/15/2037 . [1.A FE ..
..525946-AB-5 |LENDR 25SP2 B - ABS . 03/15/2026 . | Paydoun . 59,203 59,203 60,330 |. 60,319 |. 59,203 . 01/15/2087 . [1.C FE ...
..525946-AC-3 | LENDR 26SP2 C - ABS . 03/15/2026 . | Paydoun . .55,993 55,903 53,932 |. 53,962 |. 55,993 . 01/15/2037 . [1.F FE ..
..525946-AD-1 |LENDR 25SP2 D - ABS . 03/15/2026 . | Paydoun . 39,825 39,825 37,260 |. 37,281 39,825 . 01/15/2087 . [2.B FE ...
..525946-AE-9 | LENDR 26SP2 E - ABS . 03/15/2026 . | Paydoun . 16,049 16,049 14,531 14,543 |. 16,049 . 01/15/2037 . [3.B FE ...
..525946-AF-6 | LENDR 25SP2 F - ABS . 03/15/2026 . | Paydoun . 17,357 17,357 14,91 |. 14,980 |. 17,357 . 01/15/2087 . [4.B FE ...
..68267E-AB-0 | ODART 2019-1 B - ABS .. . 03/14/2026 . | Paydoun . .. 766,726 . 766,726 ..762,203 |. ..764,612 |. 2,14 ). 66,726 ,990 |. 11/14/2028 . |1.A FE ..
..682696-AA-7 |OMFIT 2020-2 A - ABS . . 03/14/2026 . | Paydoun . . 8,267,689 ..8,267,689 ..8,121,859 |. .8,147,718 |. .. 119,972 | .8,267,689 .23,746 |. 09/14/2035 . [1.A FE ..
..69349N-B#-0 |PIMCO PRIVATE INCOME FUND ONSHORE . 01/01/2026 . | Adjustment 22,500,000 .22,500,000 .22,500,000 |. 22,500,000 |. . X 22,500,000 753,929 |. 04/01/2032 . [2.A PL ...
..69356F-A*-2 | PCRED || RATED NOTE VEHICLE | LP ... . 0170172026 . | Adjustment .........oooooiiiiiiiiins foniiiiiiiiiiiiiiins [ 12,193,568 |....... 12,193,568 |....... 12,193,568 |....... 12,193,568 [..evvvvvveiinnnn o e e e e 12,193,568 |.. ...276,743 |. 03/31/2082 . [2.A PL ...
..69376B-AA-4 | PACEF 2020-1 A = ABS ....oooeiiiiiiiiiiiiiiieins . 03/20/2026 . | Paydown 43,008 |... 43,008 43,244 |.... 43,018 |.... ...283 |. 09/20/2085 . [1.A FE ..
..71680@-DL-7 |PETROS PACE FINANCE A Certificate- S1 - . 01/01/2026 . | Adjustment . (76) |. 12/20/2058 . |1.C PL ...
..71680@-DM-5 |PETROS PACE FINANCE B Certificate- S1 - . 01/01/2026 . | Adjustment . K . (9)]. 12/20/2058 . (2.B PL ...
..76112B-20-1 | RAMP 2006-RS2 A3A - RMBS ..........ccceeeeeennnns . 03/25/2026 . | Paydown 12,332 12,332 11,026 |.... 11,977 |.... ...105 |. 03/25/2036 . [1.A FM ..
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..784498-AA-1 |SLR 2022-2 LLC - ABS .. . |- 03/25/2026 . |Paydown ... .. 312,148 312, , ..312,148 |.... 312,148 |.. . 12/30/2052 . [1.F PL .
..80281H-AC-8 | SCART 2021-C C - ABS . 03/15/2026 . | Paydoun . 15,478 15,478 15,918 15,478 |. o) 15,478 . 10/16/2028 . [1.A PL ....
..80285X-AD-7 | SDART 2023-3 B - ABS . 03/15/2026 . | Paydoun . .. 371,539 ..371,539 ..373,606 |. ..372,576 |. (1,087) |. . (1,087) .371,539 . 07/17/2028 . [1.A FE ....
..80286F-AE-3 | SDART 2022-4 C - ABS . 03/15/2026 . | Paydoun . . 747,732 . 751,067 |. ..749,757 |. 47,732 . 11/15/2029 . [1.A FE ....
..80286M-AE-8 | SDART 2022-2 C - ABS . 03/15/2026 . | Paydoun . .. 264,091 ..261,739 K ..262,615 |. .264,001 . 07/16/2029 . [1.A FE ....
..80286Y-AD-4 | SDART 2024-2 B - ABS .. . 01/14/2026 . | WELLS FARGO ADVISORS LLC . . 6,903,064 ..6,921,435 |. .6,893,613 |. .6,890,672 . 07/16/2029 . [1.A FE ....
..802920-AD-0 | SDART 2024-5 A3 - ABS . 03/15/2026 . | Paydoun .. 1,002,875 |. . 1,002,957 . 11/15/2028 . [1.A FE ....
..802923-AB-8 | SDART 2025-4 A2 - ABS ... . |- 03/15/2026 . | Paydoun ... ...254,330 |.. . 01/16/2029 . [1.A FE ....
..83611M-DH-8 | SVHE 2005-OPT1 M2 - RMBS .. . |- 01/726/2026 . | Paydoun ... , ... 3,527 |.. . 06/25/2035 . (1.
..86358E-MR-4 | SAIL 2004-9 M1 - RMBS ... . 03/25/2026 . | Paydoun . 36,152 |. 36,210 . 10/25/2034 . (1.
..80231H-AB-2 | TAQT 2025-B A2A - ABS . 03/15/2026 . | Paydoun . .361,104 . 03/15/2028 . (1.
..960420-AG-2 | WLAKE 2022-1 D - ABS .... . |- 02/17/2026 . | Paydoun ... .341,105 |.. . 03/15/2027 . (1.
..96042X-AF-2 | WLAKE 2023-1 C - ABS . . |- 03/15/2026 . | Paydoun ... ..2,743,382 |........ 2,743,382 2,751, e (8,523) | [ (8,528) [ e 2,743,382 |.. . 08/15/2028 . (1.
..96043P-AL-5 |WLAKE 223 C - ABS ... . 03/15/2026 . | Paydoun . . 1,648,649 .. 1,648,649 1,652,114 |. .(3,465) |. . 1,648,649 . 12/16/2027 . |1.
..96043R-AE-7 |WLAKE 241 B - ABS .. . 03/15/2026 . | Paydoun . . 1,149,780 ..1,149,780 ,157, K . 1,154,480 |. (4,701) |. .1,149,780 . 11/15/2027 . (1.
..ABSELR-9A-2 |ELR 2025-1 CLASS A DELAY DRAW - ABS . 03/30/2026 . |Direct .. . 1,879,737 ..1,879,737 ..1,880,835 |. .1,879,813 L (79)]. .1,879,737 . 02/28/2035 . |1.
..ABSELR-9B-0 |ELR 2025-1 CLASS B DELAY DRAW - ABS .. . 02/01/2026 . | Adjustment .. K . 02/28/2035 . (1.
..ABSELR-9C-8 |ELR 2025-1 CLASS C DELAY DRAW - ABS .. . 02/01/2026 . | Adjustment . . 02/28/2035 . (1.
..ABSELR-9D-6 |ELR 2025-1 CLASS D DELAY DRAN - ABS . . 02/01/2026 . | Adjustment ..... . 02/28/2035 . [2.
1119999999. Subtotal - asset-backed securmes financial asset-backed securities - self I|qU|dat|ng -
other financial asset-backed securities - self-liquidating (unaffiliated) 106,951,856 106,856,042 106,882,677 106,857,356 73,316 73,316 106,930,673 XXX XXX
..830138-AA-7_SIXTH STREET CMS DYNAMIC CREDIT NOTE ISS .... [. 03/16/2026 . [Adjustment ......ccooeererererins | DT A 3,688,209 |........ 3,688,209 |........ 3,688,209 |........ 3,688,209 [o.evvvvvvvnnnnns fooviiiiiiiiiiins o e e foeinn, 3,688,209 . 12/31/2045 . [1.G PL .
1129999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
other financial asset-backed securities - self-| I|qU|dat|ng (aﬁlllated) 3,688,209 3,688,209 3,688,209 3,688,209 3,688,209 XXX
..2304201-AB-0 | PROJECT WOLVERINE CLASS A SR SEC . ... |- 01/31/2026 . [Direct . ..252,166 ..252,166 |...........252,166 |.... . 05/15/2035 .
..2394201-AC-8 | PROJECT WOLVERINE CLASS B SR SEC . . 01/31/2026 . |Direct ...83,560 ...83,560 |. 83,560 |. , . 05/15/2035 .
..96451W-AA-9 | WHIROS 2023 A - CDO ..........cc..... . 02/15/2026 . | Paydoun . .. 750,000 .. 750,000 |.......... 750,000 |.... 750,000 |.. . 05/17/2038 .
1319999999. Subtotal - asset-backed securmes - financial asset-backed securities - not self—
liquidating - equity backed securities (unaffiliated) 1,085,727 1,085,727 1,085,727 1,085,727 1,085,727 XXX
..24703U-AC-7 | DEFT 2025-1 A2 - ABS .. . 03/22/2026 . | Paydoun . ..898,286 ..898,286 ..899,746 |. ..898,986 |.. . (701) .898,286 . 07/22/2027 .
..57631T-AA-1 | MAST 2022-1 LTD. - ABS . 03/15/2026 . |Direct .. .. 400,307 ..400,307 ..400,303 |. ..400,201 |. .16 .400,307 . 12/15/2047 .
..8B035K-AA-7 | TENET 241 A1 - ABS ....... . 03/20/2026 . | Paydoun . ..3,640 . 3,640 . 3,638 .3,638 |. .2 . 3,640 . 10/20/2054 .
..G1889#-AA-1 | CANOPUS AVIATION NUMBER 2 DESIGNATED ACT . 03/16/2026 . |Direct .. 21,042 21,042 20,989 |. 21,040 |. .1 21,042 . 06/28/2029 .
.. WHLN91-9F-2 | ACS Warehouse IV Pass Through Trust - AB . 03/25/2026 . | Paydoun . . .. 281,094 ..281,094 ..280,532 |. ..280,527 |.. .. 567 .281,094 . 11/17/2029 .
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - lease-backed securities - practical expedient (unaffiliated) 1,604,368 1,604,368 1,605,208 1,604,483 (115) (115) 1,604,368 15,443 XXX XXX
..127820-AA-5 JCLR 2023-1 LLC - ABS ... ] 03/30/2026 . [Direct .oveirieiiieiiieieininns | TR 3,487,094 |........ 3,487,094 |........ 2,472,855 |........ 3,241,674 [.ovvvvvennnnnnn foennns 245,420 |.....ovvnnnnnnnn foonnns 245,420 [.....oovnnnnnnnn [ 3,487,094 |.oovvvvviiiinnn fovniniiiiiiiis i e 110,476 |. 04/30/2036 . [1.B PL .
1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 3,487,094 3,487,004 2,472,855 3,241,674 245,420 245,420 3,487,004 110,476 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 339,172,245 339,207,752 338,567,723 338,871,819 171,521 171,521 339,041,301 130,944 130,944 6,867,681 XXX XXX
1899999999. Total - asset-backed securities (affiliated) 12,688,209 12,688,209 12,688,209 12,688,209 12,688,209 259,524 XXX XXX
1909999997. Total - asset-backed securities - Part 4 351,860,454 351,895,961 351,255,932 351,560,028 171,521 171,521 351,729,510 130,944 130,944 7,127,205 XXX XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
1909999999. Total - asset-backed securities 351,860,454 351,895,961 351,255,932 351,560,028 171,521 171,521 351,729,510 130,944 130,944 7,127,205 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 746,334,292 749,578,359 775,489,633 757,960,271 (372,399) (372,399) 757,588,123 (11,406,261) | (11,406,261) 14,766,647 XXX XXX
_.BHIZ6Y-Y2-2_[VES PARTNERS INC = € vovvovvevereisisicnenes [. 02/01/2026 . [ Adjustment w.ooovvvvvirerien, [ 0000 [ovoivoieiieiciiee foocercoiieiioiiiiies Joovessessessesreses Jooesseonosuessosions Jooseoseesonsons |oressossososses |oorosmesmeonosss Joesressosnesons |oresesoneoses |ooeossenoneososses |ooeosoesossosses |oeseessnesesne |orsseesesosies |oeeeeseseens 17,813
4029999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) redeemable
preferred XXX 17,813 XXX XXX
4509999997. Total - preferred stocks - Part 4 XXX 17,813 XXX XXX
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4509999998. Total - preferred stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - preferred stocks XXX 17,813 XXX XXX
.. BHMOUB-H4-1 |REVEL ENTERTAINVENT LLC ..ooooeieiiiiiiiiin | 03/26/2026 . |HIMCO ................................ | ....... 81,727.380 |.ooeeeiiiiiiiiines i o 2 |, 8 [iinnnnes [ AP [STTTPTTPPN ({22 R R P T R (3] R (2) oo fooeeines i
5029999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) other XXX 2 8 (6) (6) 2 (2) (2) XXX XXX
5989999997. Total - common stocks - Part 4 XXX 2 8 (6) (6) 2 (2) (2) XXX XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - common stocks XXX 2 8 (6) (6) 2 (2) (2) XXX XXX
5999999999. Total - preferred and common stocks XXX 2 8 (6) (6) 2 (2) (2) 17,813 XXX XXX
6009999999 - Totals 746,334,292 XXX 775,489,635 757,960,279 (6) (372,399) (372,406) 757,588, 125 (11,406,263) | (11,406,263) 14,784,460 XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date  |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Item Exposure | Entity (b)
0079999999. Subtotal - purchased options - hedging effective excluding variable annuity guarantees under SSAP No.108 XXX XXX XXX
0149999999. Subtotal - purchased options - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX
BHV2J3EF9 - CALL
OPTION 10Y RTR Interest
3.400000 11/03/2032 | VA Macro Hedge ........ | weeoverrrrennns Rate........... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 11/03/2022 |. 11/03/2032 |..200,000,000 |..... 200,000,000 |-evvveeeeeeeennnn 1f.... 10,950,000 [-eeevvneneeeeenn formmeeeeeeneaes foeeees 4,615,680 [.........e. [onneen 4,615,680 |......... 738,520 [.eeeeeeemnnneees Jeemmmneeeeeemnis foreeeeemnneeeeees foeeeeeeene | e 0001 .oeeneneees
BHV2J7B48 - 10Y RTR Interest
3.000000 15-NOV-2032 | VA Macro Hedge ........ | weeovrrrreennnn Rate........... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 11/15/2022 |.11/15/2032 |..200,000,000 |..... 200,000,000 |-evvveeeeeeeennn 1f..... 8,720,000 [-eeeemmnneeeeenn [oemneeeeeeneies foeeees 3,344,120 | .ooevvennns fennnnn 3,344,120 |......... 626,920 [..eneeeeenninees Jeeemneeeeeeenis foeeeeeenneeeeee feeee | 0001 .oeeneneees
BHV2JA480 - 10Y RTR Interest
3.000000 22-NOV-2032 | VA Macro Hedge ........ | weoverrrennnnn Rate........... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 11/21/2022 |. 11/22/2032 |..200,000,000 |..... 200,000,000 |-evvveeeeeeeennnn 1f..... 9,516,000 [-eeeevnnneeeeeen [oemneeeeeeneiees foeees 3,347,980 | ..covvunnns fennnnn 3,347,980 |......... 628,920 [..eeeeemnnieeee Jeemmneeeeeenni fereeeeeeneeeeee feeeee | 0001 .oeeneneees
BHM2JDMY7 - 10Y RTR Interest
3.000000 29-NOV-2032 | VA Macro Hedge ........ | weeevererennnnn Rate........... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 11/28/2022 |. 11/29/2032 |..200,000,000 |..... 200,000,000 |-evvveeeeeeeennn 1f.... 10,975,000 [-eeevvneeeeeeenn formmeeeeeeneiees foeees 3,349,640 | ...covvunns fennnnn 3,349,640 |......... 630,380 ...eeeeeennnneee Jemmnnneeeeennin fereeeeeneeeeees feeee | 0001 .oeeneneees
BHM2JENC2 - 10Y RTR Interest SMBC CAPITAL
2.750000 01-DEC-2032 | VA Macro Hedge ........ | .eovrrrrrnnnns Rate........... MARKETS, INC. ..... TVJBSHLIZLORGWGDTNO3  |. 12/01/2022 |. 12/01/2032 |..200,000,000 |..... 200,000,000 |-evvveeeeeeeennnn 1f..... 9,390,000 [+..eeeeeemnnneee foeeemnneeeeennen feeees 2,726,220 | ..ccvvnnnns feunnnn 2,726,220 |......... 561,420 [..eeeeeeennieees Jemmnieeeeeemnis o feeeeee | e 0001 .oeeneneees
BHM2JG693 - 10Y RTR Interest
2.750000 06-DEC-2032 | VA Macro Hedge ........ | woevrrrrrennnn Rate........... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 12/06/2022 |. 12/06/2032 |..200,000,000 |..... 200,000,000 |-evvveeeeeeeennn 1f.... 10,385,000 [-eeevvneneeeeeenn formmeeeeeeneaes foeees 2,721,740 [ .eveneeees fonnees 2,727,740 |......... 562,480 |...eeeeeeenneeee Jemmnnneeeeennin fereeeeereeeeees feeeeee | 0001 .oeeneneees
BHW2JG7F8 - 10Y RTR Interest
2.750000 07-DEC-2032 | VA Macro Hedge ........ | weevrrrrrnnnns Rate........... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 12/07/2022 |. 12/07/2032 |..200,000,000 |..... 200,000,000 |-+vvveeeeeeennnn 1f.... 11,190,000 |-eeeeeeeeeniiees foeeemeneeeeeenen feeens 2,728,860 [....coeeee fonnnen 2,728,860 |......... 562,900 [...eeeeeennneeee Jeemmnneeeeeennnn foreeeeenneeeees feeeeee | e 0001 .oeeneneees
BHM2JJCM1 - 10Y RTR Interest SMBC CAPITAL
2.750000 13-DEC-2032 |VA Macro Hedge ........ | woovrrrrernnns Rate........... MARKETS, INC. ..... TVJBSHLIZLORGWGDTNO3  |. 12/12/2022 |. 12/13/2032 |..200,000,000 |..... 200,000,000 |-evvveeeeeeeennn 1. 10,100,000 |-.eeeeeeeenniees foevemenneeeeeenen feeees 2,731,540 | .ooovvnnnns fennnnn 2,731,540 |......... 564,380 |...oeeeeennnneee Jemmnneeeeeennin fereeeeerneeeees feeeeee | e 0001 .oeeneneees
BHM2JL205 - 10Y RTR Interest
2.750000 15-DEC-2032 |VA Macro Hedge ........ | weeovrrerennnnn Rate........... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 12/15/2022 |. 12/15/2032 |..200,000,000 |..... 200,000,000 |-evvveeeeeeeennn 1f.... 10,356,000 [-eevvvneneeeeenn formmeeeeeeneaes foeeees 2,733,800 [.eeuuneeens fornnes 2,733,800 |......... 565,240 |.eevveeeeeeeninn [ e e 0001 .oeeneneees
BHVM2JNWP3 - 10Y RTR Interest SMBC CAPITAL
3.000000 20-DEC-2032 | VA Macro Hedge ........ | weovrrrreennnn Rate........... MARKETS, INC. ..... TVJBSHLIZLORGWGDTNO3  |. 12/20/2022 |. 12/20/2032 |..200,000,000 |..... 200,000,000 |-evvveeeeeeeennn 1f.... 10,940,000 [-eeevnneeeeeeenn foemmeeeeeeneaes foeees 3,360,820 [..euuneens fornnne 3,360,820 |......... 636,240 ...eeeeeennieeee Jemnneeeeeenni feeeeeeenneeeeen feee | 0001 .oeeneneees
BHV2NFB60 - FIDP 20Y
RTR 3.000000 02-Nov- Interest BANK OF AMERICA,
2033 i VA Macro Hedge ........ | weeeerrreennnns Rate........... NA BATYDEB6GKMZ0031MB27  |. 11/02/2023 |. 11/02/2033 |... 50,000,000 |...... 50,000,000 [...ccevvunnnnnns 1f...... 3,532,500 |..evvvenieiiiinnn oo s 2,274,826 |"..coovvnn evnnnn 2,274,826 |......... 265,523 |.oevvvieniiinnnn oo e [ 0001 .eevnnenens
BHV2NFR30 - FWDP 20Y
RTR 2.000000 03-Nov- Interest
2033 .. VA Macro Hedge ........ . |Rate... . [CITIBANK, N.A. .... E570DZNZ7FF32TWEFA76 |. 11/03/2023 |. 11/03/2033 |... 50,000,000 |...... 50,000,000 .... 1,800,000 J IO 1,031,515 [*.ooeees e 1,081,515 |.........156,114 |.
BHV2NJBHB -
RTR 3.000000 10-Nov- Interest BANK OF AMERICA,
2033 i VA Macro Hedge ........ | weeeerrreennnns Rate........... NA BATYDEB6GKMZ0031MB27  |. 11/10/2023 |. 11/10/2033 |... 50,000,000 |...... 50,000,000 [...ccvvvunnnennns 1f...... 3,770,000 [.ovevevvnniieienn fernneeeeiiininns foeeens P T T KA 2,338,347 |......... LT TV N R FORRRRN AR R [N 0001 .eevnnenens
BHV2NXDH5 - 20Y RTR Interest
2.000000 30-NOV-2033 | VA Macro Hedge ........ | weeeerereennnns Rate........... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 11/30/2023 |. 11/30/2033 |... 50,000,000 |...... 50,000,000 [...ccevvunnnnnns 1f...... 1,840,000 |oeevvveneneiinnnn [ s 1,048,960 [*....oceen |oeenne 1,048,960 |......... 166,995 |.evveniiviininnns fooverviincciens e e [ s 0001 .eevnnenens
BHV2NZUX6 - 20Y RTR Interest BANK OF AMERICA,
3.000000 07-DEC-2033 | VA Macro Hedge ........ | weeeeerrreennns Rate........... NA BATYDEB6GKMZ0031MB27  |. 12/07/2023 |. 12/07/2033 |... 50,000,000 |...... 50,000,000 [...ccvvvunnnennns 1f...... 4,635,000 [..eeneeeeernnnnnns foevvenniinneeeinnn oo 2,569,342 [*....ooein |oeenn 2,569,342 |......... 264,843 |..oovveieiiiinnn oo e [ 0001 .eevnnenens
BHV2P2WV9 - 20Y RTR Interest
2.000000 14-DEC-2033 | VA Macro Hedge ........ | weeereereeennns Rate........... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 12/14/2023 |. 12/14/2033 |... 50,000,000 |...... 50,000,000 [...ccevvunnnnnns 1f...... R VRV R AR N 1,196,582 [*...ooeeen e 1,196,582 |......... RECICTNC< 728 R R R RN [N 0001 .eevnnenens
BHW2P2Y70 - 20Y RTR Interest
3.000000 14-DEC-2033 | VA Macro Hedge ........ | weeeererreennns Rate........... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 12/14/2023 |. 12/14/2033 |... 50,000,000 |...... 50,000,000 [...ccvvvunnnennns 1f...... 5,345,000 [..evnerieininnens foevrnnnnneeiinnn oo 2,752,360 |".ooevnenn feunnns 2,752,360 |......... 263,725 |.oevveneeiiinnnn oo e [ 0001 .eevnnenens
BHV2P6193 - 20Y RTR Interest
2.000000 19-DEC-2033 | VA Macro Hedge ........ | weeeereeeennnns Rate........... WELLS FARGO BANK .. KB1H1DSPRFMYMCUFXT09 |. 12/19/2023 |. 12/19/2033 |... 50,000,000 |...... 50,000,000 [...ccevvunnnnnns 1f...... 2,555,000 [..enneeieininnens foevrnnninneneinnn foes 1,234,787 [Meeeeienn | 1,234,787 |......... 156,253 |ovvvenivvinnnnnns foovevvninicceens e i [ s 0001 .eevnnenens
BHW2R4TY1 - 10Y RTR Interest DEUTSCHE BANK, A.G
3.000000 15-MAY-2034 | VA Macro Hedge ........ | weeeerereeennns (33 {- R N TLTWFZY1CNSX8D621K86  |. 05/15/2024 |. 05/15/2034 |.. 120,000,000 |..... 120,000,000 .....ccevvvvennnns 1f...... 3,882,000 [.oeevvvvniiieiinn fernniiieiiiiins foeees 2,094,09 |...cevvnnnn feunnnn 2,094,096 |......... 435,264 |..oovveieiiiinnn oo e [ 0001 .eevnnenens
BHI2R4TZ8 - 10Y RTR Interest DEUTSCHE BANK, A.G
1.000000 15-MAY-2034 [VA Macro Hedge ........ | eeerrerunnnnns (33 {- R N TLTWFZY1CNSX8D621K86  |. 05/15/2024 |. 05/15/2034 |.. 120,000,000 |..... 120,000,000 .....cceevvvnnnnns 1f...... [R<151< TR 0/0)] U [P I (394,644) ..covvvnnnn |eunnnnn (394,644)......... (QESUNCTV)) A FPPRUURPR R RN [N 0001 .evvnnnnens
BHU2R6NT3 - 10Y RTR Interest DEUTSCHE BANK, A.G
3.000000 22-MAY-2034 | VA Macro Hedge ........ | weeerrereeennns 33 {- RN N TLTWFZYCNSX8D621K86  |. 05/20/2024 |. 05/22/2034 |... 60,000,000 |...... 60,000,000 [...evneeernnnnnns 1f...... 1,878,000 [.eevveeeeenenens foevennninneiiinns foes 1,047,564 [..oeeeenns | 1,047,564 |........ AVR: CIC RN R RPN AR RN 0001 .eevnnenens
BHU2R6HUO - 10Y RTR Interest DEUTSCHE BANK, A.G
1.000000 22-MAY-2034 [VA Macro Hedge ........ | ceeerrerrnnnnns 33 {- RN N TLTWFZY1CNSX8D621K86  |. 05/20/2024 |. 05/22/2034 |... 60,000,000 |...... 60,000,000 [...eneeeernnnnnns 1f...... [CAVANVV0)! R IR R (197,508)( .evvnnneees fonnnns (197,508)......... (WA 7:0)| O RN R RN Y 0001 .evvnnnnens
BHI2RISK1 - 10Y RTR Interest DEUTSCHE BANK, A.G
3.000000 23-MAY-2034 | VA Macro Hedge ........ | .eeereereennnns (33 {- R N TLTWFZY1CNSX8D621K86  |. 05/23/2024 |. 05/23/2034 |.. 120,000,000 |..... 120,000,000 .....ccevvvvnnnnns 1f...... 3,840,000 [.oevvvvneneieiinn fernneeerciiiins foeees 2,095,560 | ...evvunnnn feunnnn 2,095,560 |......... 435,852 |..oovveiiiiinnnn oo e [ 0001 .ovennnnens
BHI2R9SLY - 10Y RTR Interest DEUTSCHE BANK, A.G
1.000000 23-MAY-2034 [VA Macro Hedge ........ | ceeerrerunnnnns (33 {- RN N TLTWFZY1CNSX8D621K86 | 05/23/2024 |. 05/23/2034 |.. 120,000,000 |..... 120,000,000 .....ccevvvrnnnnns 1f...... (864,000)[....ccvvmmnnerrens Jernnnnnieniinninns foeeeens (395,136)] -oevvvvvnnn [eunnnns (395,136)....... (QESIVRe (V1)) R FPPRRUUUPR RO R TN 0001 .eeennnnens
BHW2RC4Z7 - 10Y RTR Interest

1.000000 30-MAY-2034 [VA Macro Hedge ........ | ...oooeernnnnn Rate........... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 05/29/2024 |. 05/30/2034 |..120,000,000)..... 120,000,000 ..00eeenenneenn L1 PPN (834,000)]..eeeeeiiviiiiee e o (395,304)]..eueenneen o (395,304)....... (151,082)]. e e e foeiiiieieiiiiis | e 0001 ...ovveeees
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
BHW2RC503 - 10Y RTR
3.000000 30-MAY-2034 |VA Macro Hedge ........ CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 05/29/2024 |. 05/30/2034 |.. 120,000,000 |..... 120,000,000 .....ccevvvvennnns 1f...... 3,528,000 [..eeveeeeeininnnes foevvenninneieinns oo 2,095,764 | ..ccvvvnnnn fennnnn 2,095,764 |......... 436,128 [oonnieiiiiiinnes v [ e | e ] 0001 L
BHV2RJLU4 - 10Y RTR GOLDMAN SACHS & CO
3.000000 12-JUN-2034 | VA Macro Hedge ........ INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 06/10/2024 |. 06/12/2034 |... 60,000,000 |...... 60,000,000 [...evneeernnnnnns 1f...... 1,890,000 |oeevvvennervennnnn [ s 1,048,704 [..eeeeenns | 1,048,704 |.......... 218,460 [..nieviinninnns foevriineneeiinies [ e | e 0001 .eevnnenens
BHV2RJLWO - 10Y RTR GOLDMAN SACHS & CO
1.000000 12-JUN-2034 [VA Macro Hedge ........ INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/10/2024 |. 06/12/2034 |... 60,000,000 |...... 60,000,000 .. (390,000) P OO (197,964 ... (197,964)|........ (75,708)(.
BH\V2RW8CO - 10Y RTR
3.000000 03-JUL-2034 | VA Macro Hedge ........ BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 07/01/2024 |. 07/03/2034 |.. 120,000,000 |..... 120,000,000 ......cevvvvnnnnns 1f...... 4,020,000 [.ooeeevnnniieienn [ foeeens 2,099,700 [.evuuneenns fornnns 2,099,700 |......... 438,084 [....iiiiiiiinnes feevnnineeeeninies [ e | e 0001 .eevnnenens
BH\V2RW8E6 - 10Y RTR
1.000000 03-JUL-2034 |[VA Macro Hedge ........ . [BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 07/01/2024 |. 07/03/2034 |.. 120,000,000 |..... 120,000,000 .. (996,000) P OO (396,840 ... (396,840)|....... (151,980)(.
BHV2SEEB3 - 10Y RTR J.P MORGAN CHASE
3.000000 07-AUG-2034 | VA Macro Hedge ........ BANK N.A ..oovvennnns 7HBGLXDRUGQFUS7RNES7  |. 08/05/2024 |. 08/07/2034 |..100,000,000 |..... 100,000,000 |......cevvvvnnnnns 1f...... 4,940,000 [..ennveeeininnnns foevrenneneeeinnn oo 1,753,400 [..eeeeeenns |oennee 1,753,400 |........ R TP [ PR AR R AR U 0001 .eevnnenens
BHV2SE6Z0 - 10Y RTR J.P MORGAN CHASE
3.000000 07-AUG-2034 | VA Macro Hedge ........ . [BANK N.A ... . THBGLXDRUGQFUS7RNES7 . 08/05/2024 |. 08/07/2034 |... 50,000,000 |...... 50,000,000 .... 2,465,000 P FEPT 876,700 |........... eveennn 876,700 [t 183,385 [vvneniiiiiiiins foveeviiineeiiinn [ e | e 0001
BHV2SEW99 - 10Y RTR J.P MORGAN Ct
3.000000 07-AUG-2034 | VA Macro Hedge ........ BANK N.A ..oovvennnns 7HBGLXDRUGQFUS7RNES7  |. 08/06/2024 |. 08/07/2034 |..100,000,000 |..... 100,000,000 |......ccevvvnnnnns 1f...... 4,485,000 [..eeneriieinnnnnns foevrnniieneeeinnn oo 1,753,400 [..oeeeeenns o 1,753,400 |........ R TP [ PR AR R AR U 0001 .eevnnenens
BHVM2VNLT3 - APR26 SPX UNION BANK OF
<5100 10Y SOFR<3.25% | VA Macro Hedge ........ | .eeereerrennnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 03/19/2025 |.04/20/2026 |... 20,000,000 |...... 20,000,000 [..cevvvnnnnnns 1f...... 1,400,000 |.eevvvnnnnerrennnn foreeniniiiinnnens foeeennns (36,801)[.eenneeens o (36,801)......... [(STYE) | R RN IR RN Y 0001 .eevnnenens
BHW2VZ8J3 - 10Y RTR Interest
2.750000 04-APR-2035 | VA Macro Hedge ........ | weeerrerreennns Rate........... MORGAN STANLEY .... 1GJSJL3JDSP3016NJZ34 |. 04/04/2025 |. 04/04/2035 |..100,000,000 |..... 100,000,000 |......cevvvvnnnnns 1f...... 4,560,000 [..oeevvvnnieeiinn [ foeeens 2,798,536 |"..cevvenn fovnnnn 2,798,536 |......... R 7L 1V R FO R R RN RN 0001 .evvnnnnens
BHW2VZ986 - 10Y RTR Interest NOMURA GLOBAL
2.750000 04-APR-2035 | VA Macro Hedge ........ | weeerrerreennns Rate........... FINANCIAL ........... 549300B3CEAHYG7K8164 | 04/04/2025 |. 04/04/2035 |.. 100,000,000 |..... 100,000,000 |......cevvvvnnnnns 1f...... 4,450,000 [..ennereirininnnns foevrnninneeeinnn foes 2,766,444 |N..oouiit oennns 2,766,444 |......... PRI R RN AR R [N 0001 .eevnnenens
BHW2VZY88 - 10Y RTR Interest GOLDMAN SACHS & CO
2.750000 07-APR-2035 |VA Macro Hedge ........ Rate........... INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/07/2025 |. 04/09/2035 |.. 100,000,000 |..... 100,000,000 [.....eveevvnennnn T | 4,170,000 [.ooevvveniieeenns [ foeees 2,686,880 |"....ceevn |oeenne 2,686,880 |.........327,805 |..euuuiiiiinnnnns foovernnnninieinns feeeeniiiiiiins v [ e ]0001
BHM2W1LVS - 10Y RTR Interest GOLDMAN SACHS & CO
2.750000 09-APR-2035 |VA Macro Hedge ........ Rate........... INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 04/09/2025 |. 04/09/2035 |.. 100,000,000 |..... 100,000,000 [....veveevvnennn T | 3,860,000 [..eevvvnnnieeiinn fernnnieiiiiiins foeees 2,596,312 | eeeiiinn feeeenn 2,596,312 |........328,898 [ e [ e | e ] 0001 L
BHV2WAY33 - 10Y RTR Interest NOMURA GLOBAL
2.750000 25-APR-2035 |VA Macro Hedge ........ Rate........... FINANCIAL ........... 549300B3CEAHYG7K8164  |. 04/25/2025 |. 04/25/2035 |.. 100,000,000 |..... 100,000,000 [....veveevvnennn T | 3,426,500 [..enneeiiiininnns foevenniineeeiinnn o 2,476,630 (Moo [onnnns 2,476,630 |.........330,514 |..cooveniinniiinn oo i [ | e {0001
BHM3077H2 - BHM3077H2 GOLDMAN SACHS & CO
- MAR27 SPX C @ 7500 |VA Macro Hedge ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 01/14/2026 |. 03/19/2027 10,000 |...... 75,000,000 [...ccvvennes 7,500 [ouvenniiiininnns o 3,397,900 |..evvnniiiiinnnnns foeees 1,729,247 (Meeeeen [ 1,729,247 |.....(1,668,653)).....euvvvernnnns foovrivininiiiiiis e v | eeeeeennn {0001
BHM30NO50 - MAY28 SPX
<6150 10Y SOFR<3.25% |VA Macro Hedge ........ Equity/Index |MORGAN STANLEY .... [GJSJL3JDSP3016NJZ34 |. 02/12/2026 |. 05/19/2028 1f..... 20,000,000 |....ccvnnnes 6,150 [euvenniniiininns oo 1,872,000 |.eevveneiviinnnnns foeeee 1,155,198 [..oeeeeeeis | 1,165,198 [....... (716,802))...cevvivvinnnnns foorriiiiiiiiiiis e v | eeeeeennn {0001 s
BHM30NRG7 - JUL28 SPX GOLDMAN SACHS & CO
<6150 10Y SOFR<3.25% | VA Macro Hedge ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 02/13/2026 |. 07/21/2028 ... 20,000,000 ...ccceeeee. 6,150 |ouennniiiiiinnn foons 2,050,000 [.....cvvvvnniinns Jounnn 1,130,055 [..oeeeennn | 1,130,055 [....... (919,945)]..cceenvivinnnnn foovvininiinnniiins o fovvveninnneieinnn | eeeennn {0001 L
0159999999. Subtotal - purchased options - hedging other - call options and warrants 176,815,000 7,319,900 76,303,112 XXX 76,303,112 XXX XXX
BHV2J2XM5 - NOV27 SPX GOLDMAN SACHS & CO
P@2300 ....ccvunnnnn. VA Macro Hedge ........ Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 11/02/2022 |. 11/30/2027 50,000 |..... 115,000,000 |............ 2,300 |...... 2,051,500 [.eenneeeernnnnnes foevennnnnneriinnn oo Lo e s e i [ e | e ] 0001 L
BHW2J3CD6 - NOV27 SPX J.P MORGAN CHASE
P@3TB ..ot VA Macro Hedge ........ Equity/Index |BANK N.A ............ 7HBGLXDRUGQFUS7RNES7  |. 11/03/2022 |. 11/30/2027 50,000 |..... 186,250,000 |.............3,725 |..... 15,152,195 [ fovveninneccinnns [ Lo e e (A0 e [ [ | ] 000T
BHV2J3HN - NOV27 SPX J.P MORGAN CHASE
P@3775 .o VA Macro Hedge ........ Equity/Index |BANK N.A ............ 7HBGLXDRUGQFUSRNES7  |. 11/04/2022 |. 11/30/2027 100,000 |..... 377,500,000 ............ 3,775 |..... 30,378,790 [cveeeviiniiees Jeerninniniininns foorerriinnieinn e [ e [ e e [ | e 0001
BHV2J4EA8 - NOV27 SPX BANK OF AMERICA,
P@2275 ..coovvnnnnnnns VA Macro Hedge ........ Equity/Index |N.A. coooiiiiininnnns BATYDEB6GKMZ0031MB27  |. 11/07/2022 |. 11/30/2027 100,000 |..... 227,500,000{.............2,275 |...... 4,400,000 [.ooevevnnniierenn fonnnnrrrirnnnnes foevermnnnneennnn [ [ e (D] e e [ | e {0001
BHV2J4ET7 - NOV27 SPX BANK OF AMERICA,
P@3775 .o VA Macro Hedge ........ Equity/Index |N.A. coooiiiininnnns BATYDEB6GKMZ0031MB27  |. 11/07/2022 |. 11/30/2027 50,000 |..... 188,750,000 ............ 3,775 |..... 15,208,000 [.evvvvnnnneerennn fooveneeniiniinnns fevrvineeeeinen [ f e e e e [ | {0001
BHV2J4MC5 - NOV27 SPX BANK OF AMERICA,
P@2300 ....cevunnnnnn VA Macro Hedge ........ Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 11/08/2022 |. 11/30/2027 100,000 |..... 230,000,000 ............ 2,300 |...... 4,353,000 [..enneeeennnnnnes foevrnnnnnneneinnn oo e e s e i [ e | e ] 0001
BHV2J5TT8 - NOV27 NDX BANK OF AMERICA,
P @6800 ... VA Macro Hedge ........ Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 11/10/2022 |. 11/30/2027 17,115 |..... 116,382,000|............ 6,800 |...... 3,010,871 [oeeeieieiiiiiins ferenieeiiiiins foevenninineeeeen [ [ e [ e s [ | e {0001
BHM2J5TUS - NOV27 NDX BANK OF AMERICA,
P@ 11350 ..oovunnnnnnns VA Macro Hedge ........ . |Equity/Index |N.A. coooiviiiinnnnns BATYDEB6GKMZ0031MB27  |. 11/10/2022 |. 11/30/2027 17,115 |..... 194,285,250 |........... 11,350 [..... 18,236,546 [..eeeevvvnnnnns fvvennnnniveinnnn [ Lo e e (12 e [ [ | ] 000T
BHM2J5TV3 - NOV27 RTY J.P MORGAN CHASE
P@1825 ....ceennnn. VA Macro Hedge ........ Equity/Index |BANK N.A ............ 7HBGLXDRUGQFUS7RNES7  |. 11/10/2022 |. 11/30/2027 213,000 |..... 388,725,000{............ 1,825 |..... 34,466,808 |.......covvnvvvres Jovnnnnnriiinnnnns fooeennnnn 382,501 [ Lonnnnenns [0 882,507 |uunn (B4, 700)] s [ e [ | e (0001 L
BHM2J5TW1 - NOV27 RTY GOLDMAN SACHS & CO
P @ 1100 .. VA Macro Hedge ........ . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 11/10/2022 |. 11/30/2027 106,500 |..... 117,150,000 ............ 1,100 |...... 2,848,939
BHW2PJ1W4 - BANK OF AMERICA,
P@6150 ..oovvennnnnnns VA Macro Hedge ........ Equity/Index |N.A. oooiviinnnnnnnns BATYDEB6GKMZ0031MB27 ). 01/17/2024 |. 07/17/2026 |.......... 8,000 [...... 49,200,000{............ 6,150 |...... 8,486,320 |....ooevvennnnnns |ovvinnnniniiiiinns [t 1,293, 15 | [ 1,293,115 [........ 300,816 |..euvenvivinnnnns foovvviviinniniiins Joveeenniiiininnns fovvvennnnnniennnn | eeeennn {0001 L
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
BHW2PJ1X2 - JUL26 SPX BANK OF AMERICA,
P@6150 ..ccvvvnnnnnnnn VA Macro Hedge ........ . |Equity/Index |N.A. coooiviiiinnnnns BATYDEB6GKMZ0031MB27  |. 01/17/2024 . 07/17/2026 |.......... 8,000 |...... 49,200,000 ............ 6,150 |...... 8,486,320 [..evvveirininnns foevenniiieeiinns fees 1,293,115 [ceveeeeens [ 1,203,115 |........ FCIV[VIR] [N RPN AR RPN AR T 111 I
BHV2TJB41 - SEP26 SPX J.P MORGAN CHASE
P @5000 ....oounnnnnnnn VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK N.A ............ 7HBGLXDRUGQFUS7RNES7  |. 10/25/2024 |. 09/18/2026 |........ 15,000 |...... 75,000,000 |...ccvunnnns 5,000 |...... 2,949,300 |.eevvvnnieeiiinnnn [ s 943,419 | oo [ 943,419 |......... 127,373 [ e [ e | e 0001 .eevnnenens
BHV2TJB58 - SEP26 SPX J.P MORGAN CHASE
P @ 2500 ... VA Macro Hedge ........ . |Equity/Index |BANK N.A .... . THBGLXDRUGQFUS7RNES7 . 10/25/2024 |. 09/18/2026 |........ 15,000 |...... 37,500,000 .. (305,400) P OO (114,588)| ... (114,588)f.......... (8,654)). .|{0001 ...
BHW2TJBZ2 - J.P MORGAN CH
P@6150 ..ccvvvnnnnnnns VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK N.A ............ THBGLXDRUGQFUSRNES7  |. 10/25/2024 |.07/17/2026 |.......... 8,000 |...... 49,200,000 ............ 6,150 |..... [Ty (0Z M 07<10)) RN KU N (1,293,115)] cevvvennnns fennnn (1,293, 115)f....... (REIV[0IR:](C)) RN IR RPN AR ST 0001 .eevnnenens
BHV2TJBZ2 - JUL26 SPX J.P MORGAN CHASE
P @ 6150 .. VA Macro Hedge ........ . |Equity/Index |BANK N.A .... . THBGLXDRUGQFUS7RNES7 . 10/26/2024 |.07/17/2026 |..........8,000 |...... 49,200,000 |............ 6,150 |..... (3,704,080), N (1,293,115)] cevvvnnnnns fennns (1,293, 115)f....... (300,816)|. .|{0001 ...
BHVM2UNSC1 - J.P MORGAN Ct
P@2625 .....c.oen. VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK N.A ............ 7HBGLXDRUGQFUS7RNES7  |. 01/16/2025 |.01/17/2031 |......... 25,000 |...... 65,625,000 {.............2,625 |..... (IR 7:<TH0[0[0)) RN KRR RN (2,027, 195)| e fennnn (2,027,155)f....... (RVCIRVI0 R FUR R RN TN 0001 .eevnnenens
BHV2UN3D9 - JAN31 SPX J.P MORGAN CHASE
P @ 5250 ... VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK N.A .... . THBGLXDRUGQFUS7RNES7  |. 01/16/2025 |.01/17/2031 |......... 12,500 |...... 65,625,000.............5,250 |...... 6,522,750 P A 6,238,811 (~.. A . 6,238,811 [.........790,697 |o.evuniiviinnnns foorenninniieiennn e e [ el 0001 ...
BHW2VHCT6 - J.P MORGAN Ct
P @5000 ....oounnnnnnnn VA Macro Hedge ........ | weeeerrreennnns BANK N.A ..oovvennnns 7HBGLXDRUGQFUSRNES7  |. 03/11/2025 (. 01/17/2031 125,000,000 |............ 5,000 [..... 14,274,500 |.....ovverrernnnns foorrviinnnnninnns fonnen 11,346,730 (Moo [onnee 11,346,730 |...... 1,357,999 [oennniiiiiiiinnns Joeveiinieeceeiees [ e | e ] 0001 L
BHW2VHCU3 - JAN31 SPX J.P MORGAN CHASE
P@2500 ....ccvnnnnnnn VA Macro Hedge ........ | weeeerrreennnns BANK N.A ..oeveennnns 7HBGLXDRUGQFUSRNES7  |. 03/11/2025 (. 01/17/2031 125,000,000 |...ccvuen. 2,500 |......(4,440,000)]...ccvvmmnverrnnnn foonenrrniinnnnnns foees (3,800,439)| "..cevvnns fennnn (3,800,439)f....... [(ATATA D A FPPRRUPR R RN I 141} B
BHW2VJ263 - JAN31 SPX J.P MORGAN CHASE
P@2500 ....ccvvnnnnnn VA Macro Hedge ........ | weeeerrreennnns BANK N.A ..ooveennnns 7HBGLXDRUGQFUSRNES7  |. 03/12/2025 (. 01/17/2031 125,000,000 |...ccvuennns 2,500 |......(4,350,000)]..ccvvmmnrrrrennn foonenrrniinninnns foees (3,786, 175)*..eeeeeee |onne (3,786,175)|....... (297,840)[...ceeevvveneens Jevnneeeeciinens [ e | e 0001 Ll
BHM2VJ271 - JAN31 SPX J.P MORGAN CHASE
P @5000 ....oounnnnnnnn VA Macro Hedge ........ | weeeerrreennnns BANK N.A ..oovvennnns 7HBGLXDRUGQFUSRNES7  |. 03/12/2025 (. 01/17/2031 125,000,000 |...ccvuenn. 5,000 |..... 13,790,125 |..ccvvvennnneiiinn [ oo 11,269,960 ......... |..... 11,269,960 |...... 1,358,906 [..ovvvvvneeiiiinn foeeieiininens v [ | e (0001
BHV2VL839 - JAN31 SPX GOLDMAN SACHS & CO
P@2500 ....ccovnnnnn. VA Macro Hedge ........ | weeeerrreennnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 (. 01/17/2031 125,000,000 |....cvven. 2,500 |.....(4,190,950)]...ccvvmmnirrrennn foonenriiiiininns foees (3,760,966)("......... |..... (3,760,966)|....... (298, 137)[. e eevvevvineens Jevnieeeeeiiiens [ e | e 0001 Ll
BHV2VL847 - JAN31 SPX GOLDMAN SACHS & CO
P @5000 ....oouvnnnnnnn VA Macro Hedge ........ | weeeerrreennnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/14/2025 (. 01/17/2031 125,000,000 |...ccvunnn. 5,000 |..... 13,535,525 |....covunniiriinnn fooeniiiiiiiinns oo 11,229,607 [*......... |..... 11,229,607 |...... 1,359,383 [ouneniiiiiniinnns Joeveniieeceiines [ e | e ] 0001 L
BHV2VM2H2 - JAN31 SPX GOLDMAN SACHS & CO
P @5000 ....oouvnnnnnnn VA Macro Hedge ........ | weeeerrreennnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/17/2025 |. 01/17/2031 125,000,000 |...ccvuennns 5,000 |..... 12,917,308 |..ccevvennenriinnn feeeeiiiiiiienns oo 11,131,624 [~ |oeee 11,131,624 |...... 1,360,540 [.oovvvveniiiiins e v [ | e [0001
BHV2VM2J8 - JAN31 SPX GOLDMAN SACHS & CO
P@2500 ....ccvvnnnnnn VA Macro Hedge ........ | weeeerrreennnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/17/2025 (. 01/17/2031 125,000,000 |...ccvunnn. 2,500 |.....(4,115,280)]..cccvvennininnnn foniiiiiiiinns oo (3,748,973)| Mcevvvnn fennnn (3,748,973)....... (A 74 )] P RN RPN KRR [ssssnuunnl 11(1(1) IR,
BHVM2VMTR1 - JAN31 SPX J.P MORGAN CHASE
P@2500 ....ccvvnnnnnn VA Macro Hedge ........ | weeeerrreennnns BANK N.A ..ooveennnns 7HBGLXDRUGQFUS7RNES7  |. 03/18/2025 (. 01/17/2031 125,000,000 |....cvven. 2,500 |......(4,360,000)]..cccvmmneerrennn foonenrriiinnnnnns foeees (3,787,760)|"...ccvvvn |oenee (3,787,760)....... (297,821)[c.eeeviinieens Jevnineeeeiiiens [ e | e 0001 Ll
BHVM2VMTS9 - JAN31 SPX J.P MORGAN CHASE
P @5000 ....ooennnnnnnn VA Macro Hedge ........ | weeeerrreennnns BANK N.A ..oovvennnns 7HBGLXDRUGQFUSRNES7  |. 03/18/2025 (. 01/17/2031 125,000,000 |...ccvunnn. 5,000 |..... 13,478,275 |..coevvnnenniiinn [ o 11,220,534 | Moeeeenes fonens 11,220,534 |...... 1,359,490 [ovenniviiiinnnns Joevnninneeceinees [ e | e ] 0001 L
BHV2VNMQ8 - JAN31 SPX GOLDMAN SACHS & CO
P@2500 ....ccovnnnnnn VA Macro Hedge ........ | weeeerrreennnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/19/2025 (. 01/17/2031 125,000,000 |....cvven. 2,500 ... (4,014, 115)] v [ e (3,732,939)| "..evvvnn o (3,732,939)....... (298,468).......ccvvnnneens |oevnnnneeernnnnns fooveviiniinninens e | e 0001 Ll
BHV2VNMR6 - JAN31 SPX GOLDMAN SACHS & CO
P @5000 ....oounnennnnn VA Macro Hedge ........ | weeeerrreennnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/19/2025 (. 01/17/2031 125,000,000 |...ccvunnn. 5,000 |..... 12,988,643 |....cevvuniririinn feereniiiiiiiienns oo 11,142,930 (Moo |onee 11,142,930 |...... LIRCICIUN [0 R IO KPR R Irrrrr [11]1) I
BHV2W1NO1 - MAR31 SPX BANK OF AMERICA,
P @5000 ....oounnnnnnnn VA Macro Hedge ........ | weeeerrreennnns A BATYDEB6GKMZ0031MB27  |. 04/09/2025 |. 03/21/2031 125,000,000 |....cvven. 5,000 |.....16,665,750 |....cevvnnvrrrinnn foonenniiiiiinnnns oo 11,979,723 (Moo |neee 11,979,723 |...... 1,396,964 [..eviiiiiinnnns Joevnniineecenines [ e | e ] 0001 L
BHVM2WIN19 - MAR31 SPX BANK OF AMERICA,
P@2500 ....ccovnnnnn. VA Macro Hedge ........ | weeeerrreennnns A BATYDEB6GKMZ0031MB27  |. 04/09/2025 |. 03/21/2031 125,000,000 |...ccvunnn. 2,500 |.....(5,719,500)]...cevvvnnirerinnn fooeeiiiiiiiinns oo (4,160, 171)] " coevvenn o (4,160, 171)....... (343,464)...evveeeeinnnnns fooveeiiniiiiiiins e v [ eeeeeen {0001
BHV2WESN3 - MAR31 SPX BANK OF AMERICA,
P @5000 ....oounnnnnnnn VA Macro Hedge ........ | weeeerrreennnns Al BATYDEB6GKMZ0031MB27  |. 05/02/2025 |. 03/21/2031 125,000,000 |...ccvuennns 5,000 |..... 14,977,000 |..ccovvenirernnnn foonenriniininnnns foees 11,702,741 | M oeeeien e 11,702,741 |...... 1,400,179 [ooevvieiiiiieiins [ v [ | e [0001 e
BHV2WESP8 - MAR31 SPX BANK OF AMERICA,
P@2500 ....ccovnnnnnn VA Macro Hedge ........ | weeeerrreennnns Al BATYDEB6GKMZ0031MB27  |. 05/02/2025 |. 03/21/2031 125,000,000 |...ccvunnn. 2,500 |......(5,180,000)]..ccvvvmnvrrrrnnn foonnrriiinnienns foees (4,071,684)("......... |..... (4,071,684)....... [ReZZN I ) R RPN RN KRR (el 11(1[1)
BHV2WKBXO - MAR31 SPX J.P MORGAN CHASE
P@2500 ....ccvvnnnnnn VA Macro Hedge ........ BANK N.A ..ooveennnns 7HBGLXDRUGQFUS7RNES7  |. 05/12/2025 |. 03/21/2031 125,000,000 |...ccvuennns 2,500 |......(4,385,000)]...ccvvmmnvrrrennn fooneniiiiinnnnnns foees (3,941,202)| "..ccvvnn |ovnne (3,941,292)....... [ReZITNVIUS)) R IR RN RN Ipssuppurn 141} I
BHV2WKC19 - MAR31 SPX J.P MORGAN CHASE
P @5000 ....oounnnnnnnn VA Macro Hedge ........ | weeeerrreennnns BANK N.A ..oovvennnns 7HBGLXDRUGQFUS7RNES7  |. 05/12/2025 |. 03/21/2031 125,000,000 |...ccvunnn. 5,000 |...... 13,250,000 |..cevvvemnverrennn fooneeriiiiinnnns foees 11,419,485 [~ |oeee 11,419,485 |...... 1,403,467 [.oovvveieieiinn [ e [ | e {0001
BHV2WP441 - JUN31 SPX
P @ 2650 ... VA Macro Hedge ........ . |Equity/Index |CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 05/19/2025 |.06/20/2031 |........ 75,000 |..... 198,750,000 |............ 2,650 [..... (6,989,438)| N (7,023,812)|"......... [..o. (7,023,812)f....... (724,952)|. .|{0001 ...
BHV21IP458 -
P@5300 ....ccevvnnnnnn VA Macro Hedge ........ | weoorrrrrennnns Equity/Index |CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 [. 05/19/2025 |.06/20/2031 |......... 37,500 |..... 198,750,000 |...ccvuennn. 5,300 |..... 21,706,688 |...evveneeeeiinnnn [ Jeeees 20,321,485 |"oeviien e 20,321,485 |...... 2,575,633 |.eevvniiiiiinin foereeii e e | s 0001 .oeennnnens
BHV2X6S38 - JUN31 SPX J.P MORGAN CHASE
P @ 5400 ... VA Macro Hedge ........ . |Equity/Index |BANK N.A .... . THBGLXDRUGQFUS7RNES7  |. 06/23/2025 |. 06/20/2031 |......... 25,000 |..... 135,000,000 |............ 5,400 |..... 15,589,265 N 14,308,241 [~ |nnee 14,308,241 |...... 1,798,433 |. .|{0001 ...
BHV2X6S46 - J.P MORGAN Ct
P@2700 ..ccvvnnnnnnnns VA Macro Hedge ........ | .eooeerrinnnnnn Equity/Index |BANK N.A ............ 7HBGLXDRUGQFUS7RNES7 ). 06/23/2025 |. 06/20/2031 |........ 50,000 |..... 135,000,000].....ccenn 2,700)..... (5,175,000)].ceevveeniiiinnn fovieniiiiiiiinnns oo (4,942,633)[".....ccee |oeene (4,942,633)|....... (506,693)[...eevvvennnniins Jvvvnnniniiinnin fooviiiiiniinninins Joveinniniiiiiinns | e 0001 ..oevnnnnns
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial

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

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

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

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

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

BHV2XBUF7 - JUN31 SPX
P@2700 ..coovvnnnnnnnn VA Macro Hedge ........ . |Equity/Index |CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 06/27/2025 |.06/20/2031 |........ 50,000 |..... 135,000,000 |...ccvuennn. 2,700 |..... (2,805,625)[...veevvneniees foevennineeviiinns [ (4,535,085)|"...cvvnen fnnnn (4,535,085)|....... (511,300)f.. e evvevvineens Jeevnieeeeciiiens [ e | e 0001 L
BHV2XBUGS - JUN31 SPX
P @5400 ... VA Macro Hedge ........ | weeeerrreennnns Equity/Index |CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 06/27/2025 |.06/20/2031 |......... 25,000 |..... 135,000,000 |...ccvuenn. 5,400 |..... 12,370,875 [ooeeeviieeieenn [ e 13,754,657 (Moo |nnne 13,754,657 |...... IR ((ZZCi 28 R RN RS R U 0001 .eevnnenens
BHV2XF8Z9 - JUN31 SPX
P @ 2800 .. VA Macro Hedge ........ . |Equity/Index |CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 07/03/2025 |.06/20/2031 |........ 50,000 |..... 140,000,000 |............ 2,800 |..... (2,762,875) N (4,884,545)| ".oovvnnnn |onnnn (4,884,545)|......... (562,307)|.
BHW2XF905 -
P @5600 ....oovvnnnnnnn VA Macro Hedge ........ | weeeerrreennnns Equity/Index |CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 [. 07/03/2025 |.06/20/2031 |......... 25,000 |..... 140,000,000 ............ 5,600 |..... 13,066,625 |...covvveneiiienn [eniiiiiiiin o 15,067,517 (Moo |onene 15,057,517 |...... 1,963,833 [ovvniiiiinnnnnns foevenneeeeeiinnn [ e | e 0001 .eevnnenens
BHVM2XNZW9 - JUN31 SPX J.P MORGAN CHASE
P @ 5600 .. VA Macro Hedge ........ . |Equity/Index |BANK N.A .... . THBGLXDRUGQFUS7RNES7  |. 07/17/2025 |. 06/20/2031 |......... 25,000 |..... 140,000,000 ............ 5,600 |..... 14,906,750 i R 15,374,081 (Moo |onnee 15,374,031 |...... 1,960,255 |.
BHM2XNZX7 - J.P MORGAN Ct
P@2800 ..ovvnnnnnnnn VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK N.A ............ 7HBGLXDRUGQFUS7RNES7  |. 07/17/2025 |. 06/20/2031 |........ 50,000 |..... 140,000,000 ............ 2,800 |..... (5,000,000)]..ccvvmenerrennn forneneiiiiininns foeees (5,269,345)| "......cev |oeuee (5,269,345)|......... (KSR T P RN IR R 0001 .eevnnenens
BHV2XR834 - JUN31 SPX J.P MORGAN CHASE
P @ 5700 .. VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK N.A .... . THBGLXDRUGQFUS7RNES7  |. 07/21/2025 |. 06/20/2031 |......... 25,000 |..... 142,500,000 |............ 5,700 [..... 15,611,000 N 16,110,390 |*....cceee |oeee 16,110,390 |...... 2,085,725 |.evvvnieiiiinnn fooveeii e e | e 0001
BHV2XR842 - J.P MORGAN Ct
P@2850 ...covvnnnnnns VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK N.A ............ 7HBGLXDRUGQFUS7RNES7  |. 07/21/2025 |. 06/20/2031 |........ 50,000 |..... 142,500,000 |....cvvennns 2,850 |..... (5,095,000)f....ccevvvmnnneens fernnnnnneniinnnn [ (5,471,182)( "o |nnne (5,471,182)f....... (584, 317)[.eevieenieeens Jvvninieeeeiins [ e | e 0001 .eevnnenens
BHV2XTBC6 - SEP26 SPX GOLDMAN SACHS & CO
P @5000 ....oouvnnnnnnn VA Macro Hedge ........ | weeeerrreennnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 07/24/2025 |. 09/18/2026 |........ 15,000 |...... 75,000,000 |...ccvunnnns 5,000 |..... (1,567,500)]...cevvenneerernnn forneniiiiininnnns e [CLXTAL)) U R (943,419)........ (RVZERTK)) A FPRRUTUR RO R TN 0001 .eevnnenens
BHV2XTBD4 - SEP26 SPX GOLDMAN SACHS & CO
P@2500 ....ccvvnnnnnn VA Macro Hedge ........ | weeeerrreennnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 07/24/2025 |. 09/18/2026 |........ 15,000 |...... 37,500,000 |..ccevnnnnns 2,500 [ouuennnns JECIST (1< R AR RN 114,588 [.eveeeeeees oo 114,588 |........... LTSI T PO KR AR RN (R, 0001 .evvnnnnens
BHV30K4K9 - FEB28 SPX
<6150 10Y SOFR<3.25% | VA Macro Hedge ........ | .eeeerrrrennnns Equity/Index |MORGAN STANLEY .... 1GJSJL3JDSP3016NJZ34 [. 02/06/2026 |. 02/18/2028 |............... 1f..... 20,000,000 |...ccvunnnns 6,150 |ouveeiiiiiiiins o 1,450,000 [.ooevvvevnnnninnns Jounnnn 1,188,517 | ceveeen [ 1,188,517 |....... (261,483)[...ceveeniinnnns Jevnineeeeviiens [ e | e 0001 .eevnnenens
BHV30KAL7 - APR28 SPX
<6150 10Y SOFR<3.25% |VA Macro Hedge ........ | .eereerrennnns Equity/Index |MORGAN STANLEY .... 1GJSJL3JDSP3016NJZ34 [. 02/06/2026 |. 04/21/2028 |............... 1f..... 20,000,000 |...ccvunnnns 6,150 |ouveeiiiiiiiins o 1,490,000 [..oevvvvvnnnninnns Jovnnnn 1,145,492 [ ..o [ 1,145,492 |....... (344,508)]...vvvneeviinnnnn fooreeniniiiins feii e [ e 0001 .eevnnenens
BHW30SUJ6 - BHM30SUJE J.P MORGAN CHASE
- SEP26 SPX P @ 5800 |VA Macro Hedge ........ | .eeeerereennnns Equity/Index |BANK N.A ............ 7HBGLXDRUGQFUS7RNES7  |. 02/23/2026 |. 09/18/2026 |........ 50,000 |..... 290,000,000 |............ 5,800 |uvueniiiiiiiins o 5,916,000 [....cccvvvnnnnnnns founnnn 7,631,193 (Moo [onnns 7,631,193 |...... LA T X R U RPN RN ST 0001 .eevnnenens
BHM30VQW5 - FEB28 SPX
<6150 10Y SOFR<3.00% |VA Macro Hedge ........ | .eeerrerrennnns Equity/Index |MORGAN STANLEY .... 1GJSJL3JDSP3016NJZ34 [. 02/27/2026 |. 02/18/2028 |............... 1f..... 20,000,000 |....cuunnnn. [T IV PO RN 1,650,000 |..evvnneeviinnnnns foevennnnn 728,908 [..evvneeens [ 728,908 |....... (£e74 I s7)) P RN PR TR 0001 .evvnnnnens
BHM3156T0 - JUN27 SPX BANK OF AMERICA,
P @6050 ....ovvvrnnnnnn VA Macro Hedge ........ | weeeerrreennnns Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 03/17/2026 |. 06/17/2027 |......... 25,000 |..... 151,250,000 |....cvvnns [H0:SIV N PO N 4,167,000 |.oeevveenniiniinnn fonnns 4,763,603 [Moeeenees [onnnns 4,763,603 |......... 596,603 [..uiiiiiriinnns foerrnineeeeeinies [ e | e 0001 .eevnnenens
BHM315YS1 - JUN27 SPX BANK OF AMERICA,
P @6000 ... VA Macro Hedge ........ | weeeerrreennnns Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 03/18/2026 |. 06/17/2027 |......... 25,000 |..... 150,000,000 |............ [STN0[0[0 N R I 4,250,750 |..vvenniiiiiinnnns oo 4,583,112 | Moo feeenns 4,583,112 |......... 332,362 |.evvveinieiiinnn oo e [ 0001 .eevnnenens
BHM316SX5 - MAR27 SPX
P @6000 ... VA Macro Hedge ........ | weeeerrreennnns Equity/Index |CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 03/19/2026 |.03/19/2027 |......... 25,000 |..... 150,000,000 |............ [STN0[0[0 ) R I 3,907,000 [...oovvevrnnnninns feennnn 4,016,668 |*......... |...... 4,016,668 |........ 109,668 |.vvvveeeivvennnn [ e [ 0001 .eevnnenens
BHM316TQ9 - MAR27 SPX BANK OF AMERICA,
P @6000 ... VA Macro Hedge ........ | weeeerrreennnns Equity/Index |N.A. cooiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 03/19/2026 |. 03/19/2027 |......... 25,000 |..... 150,000,000 |............ [STN0[0[0 ) R I 3,875,000 [...ovvvvvnnniinns fvnann 4,015,550 |"..oeveenn feunens 4,015,550 |......... 140,550 [onvviiiineiiies e [ e | e 0001 .eevnnenens
BHM317GV0 - SEP27 SPX
P @6000 ... VA Macro Hedge ........ | weeeerrreennnns Equity/Index |MORGAN STANLEY .... 1GJSJL3JDSP3016NJZ34 |. 03/20/2026 |. 09/17/2027 |......... 25,000 |..... 150,000,000 |............ [STN0[0[0 ) R I 5,332,500 |..evvnniiiiinnnnns foeees 5,108,411 (Moo [onnnns 5,108,411 ....... (22011 )) R RN R R 0001 .eevnnenens
BHM3186Y3 - JUN26 SPX GOLDMAN SACHS & CO
P@5250 .....cooenn. VA Macro Hedge ........ | weeeerrreennnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/23/2026 |. 06/18/2026 |........ 65,000 |..... 341,250,000 [............. 5,250 |ooeveiiiiiiiiinn fens 2,457,000 [.oevviinnnninns fenenn 2,185,002 [Mueeenns fonnnns 2,185,002 |....... (271,998)[...eevvvvnieens Jevvnineeeceiiens [ e | e 0001 .eevnnenens
BHW318BF8 - SEP27 SPX
P @6000 ..o VA Macro Hedge ........ | .eooeeeriinnnnn Equity/Index | MORGAN STANLEY .... [GJSJL3JDSP3016NJZ34 |. 03/24/2026 |. 09/17/2027 |......... 25,000 |..... 150,000,000]............ 6,000 fiiiiiiiiiiiiins Jovnenn 5,294,500 |...ovniiiiinnnnn fooens 5,101,792 [N fonns 5,101,792 ....... (192,708)[...eevvvvvnnnnns Jvvvnnnnniininins fooviiiiniinnnnnns Joveinniiiiiiiiinns | eeeeeeens 0001 .ooennnnnns
0169999999. Subtotal - purchased options - hedging other - put options 296,180,993 39,789,750 175,515,059 | XXX 175,515,059 19,456,510 XXX XXX
0219999999. Subtotal - purchased options - hedging other 472,995,993 47,109,650 251,818,171] XXX 251,818,171 27,841,551 XXX XXX
0289999999. Subtotal - purchased options - replications XXX XXX XXX
0359999999. Subtotal - purchased options - income generation XXX XXX XXX
0429999999. Subtotal - purchased options - other XXX XXX XXX
0439999999. Total purchased options - call options and warrants 176,815,000 7,319,900 76,303,112 XXX 76,303,112 8,385,041 XXX XXX
0449999999. Total purchased options - put options 296,180,993 39,789,750 175,515,059 | XXX 175,515,059 19,456,510 XXX XXX
0459999999. Total purchased options - caps XXX XXX XXX
0469999999. Total purchased options - floors XXX XXX XXX
0479999999. Total purchased options - collars XXX XXX XXX
0489999999. Total purchased options - other XXX XXX XXX
0499999999. Total purchased options 472,995,993 [ 47,109,650 251,818,171 XXX 251,818,171 27,841,551 XXX XXX
0569999999. Subtotal - written options - hedging effective excluding variable annuity guarantees under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - written options - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0709999999. Subtotal - written options - hedging other XXX XXX XXX
0779999999. Subtotal - written options - replications XXX XXX XXX
0849999999. Subtotal - written options - income generation XXX XXX XXX
0919999999. Subtotal - written options - other XXX XXX XXX
0929999999. Total written options - call options and warrants XXX XXX XXX
0939999999. Total written options - put options XXX XXX XXX
0949999999. Total written options - caps XXX XXX XXX
0959999999. Total written options - floors XXX XXX XXX
0969999999. Total written options - collars XXX XXX XXX
0979999999. Total written options - other XXX XXX XXX
0989999999. Total written options XXX XXX XXX
BHV2EEPP6 - SWP: USD | Converting Variable Interest CHICAGO MERCANTILE
1.706000 07-MAR-2032 |[Asset to Fixed ....... | coeerrrrrnnnnns Rate... . |EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 03/03/2022 |. 03/07/2032 |.... P 75,000,000 [RICARTE:7(1)) R I I (7,830,979)f... 913,933 | .......... 1007100 ..
BHV2KXPQ5 - Basis Swap|
With CME GROUP INC RCV|Converting Variable Interest CHICAGO MERCANTILE
1.41 PAY SOFR 10 ..... Asset to Fixed ... | oeeeriiiiinnnn Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88 |. 04/21/2023 |. 10/14/2028 |.......eoeeeeeen founnns 50,000,000 |-.cevvunnnenees JO) Jemememreermnnns fooreeeies Jeeennns (537,524)].«cevvneeeeennnn ferniiiiiiis [ (2,975,828)]- .o eeeevnmneeee Joermnmnnrerrennn fooreeeeiiiinneeens foieeeeeiiiees feeeennns 398,628 | .......... 100/100 ........
0999999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 - interest rate (2,451,344 XXX (10,806,807 1,312,561 XXX XXX
BHMOOXPC2 - CSWP:USD | Foreign Currency
5.79%(GBP 5.50%) Hedging Foreign to J.P MORGAN CHASE
06/05/26 ....ovvvnnnnnnn Fixed oooviviiiiiiiiiiis | e Currency..... BANK N.A ..oeveennnns 7HBGLXDRUGQFUS7RNES7  |. 01/29/2010 |. 06/05/2026 |..... 9,620,860 |...... 16,220,010 ..cevvennnnnens VAO N 6,582,960 [....oevirininnnns fevinninieiiinns fens 5,828,076 [........... [onnnne 5,729,217 |uueenn. 453,102 |.eevveneevieinnn [ e [ 34,486 | .......... 100/100 ........
Foreign Currency
BHM1KJX89 - CSWAP: Hedging Foreign to
EUR/USD 31-0CT-2026 . |FixXed ....ccvvvueveeeeen | wonneeeeennnns Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 10/14/2016 |. 10/31/2026 |....... 303,000 |........ 3,456,600 |......c........ VIO PP (10,950)f- e eeeeeeeeeeee Joemmmneeeeemeeis foeeeens [QEICTRPA)) I I (144,868)|.......... 66,529 |.eeveeeeeeeeen foeeeee e e 13,234 .ooeeennns 100/100 ........
Foreign Currency
BHV1Q8N21 - CSWAP: Hedging Foreign to
EUR/USD 07-DEC-2027 . |Fixed ......ccvvvvvvvenn | wonnveeeeennnns Currency..... CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |. 04/05/2017 |. 12/07/2027 |....... 331,572 |....... 5,761,000 |..cccvunnnnnnns VAQ N (RN INCYZ¢)) AR IR R (421,178)[ cevvnneeees [ (336,560)|......... LOZ5I¢ N R FORRRUUURRR RN RN 37,421 oo 100/100 ........
Foreign Currency
BHV27DRO2 - CSWAP: Hedging Foreign to J.P MORGAN CHASE
EUR/USD 07-JAN-2031 . |Fixed ..... T ..|Currency..... BANK N.A ... .. THBGLXDRUGQFUS7RNES7  |. 10/30/2020 |.01/07/2031 |..... 2,178,759 |...... 14,978,600 ..818,309 ...112,685|.........164,935 | ... ....489,039 |......... 305,732 [ eeerinneiiieinn fooeeeeeeenieeees ferreeeeeeenenns foeeeees 163,660 . [100/100 ..
1019999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 - foreign exchange 7,198,640 112,655 5,418,704 | XXX 5,736,828 , 248,801 XXX
1049999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 7,198,640 (2,338,689 5,418,704 | XXX (5,069,979 932,752 1,561,362 | XXX XXX
1109999999. Subtotal - swaps - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX
BHV2EM703 - SWP: USD Interest CHICAGO MERCANTILE
2.085500 21-MAR-2042 | VA Macro Hedge ........ | .eovrrrrennnnn Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 03/17/2022 |. 03/21/2042 |.....eeueeeeeenn feunnn 150,000,000 [......cceennen VAQ T PR IR (3,204,59))... (35,623,830)........... ... (35,623,830)f......... 379,398 |.eeveeeeeeeennnn o | e 2,998,459 | .......... 0001 .oeeneneees
BHM2JNVX7 - SWP: OIS Interest CHICAGO MERCANTILE
3.350000 22-DEC-2032 | VA Macro Hedge ........ | .eoverrrennnnn Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 12/20/2022 |. 12/22/2032 |...evvvueeeeenn feunnn 290,000,000 [...ccevvnnnnnns JO) e foeeee e e (6,190,966)(........... |..... (6,190,966)|..... (1,836,435)]-cveeeeeeennnn foeeeemmneeeeeeen [ foeees 3,762,812 .......... 0001 .oeeneneees
BHV2KXNW4 - FSWP: OIS Interest CHICAGO MERCANTILE
2.558500 03-0CT-2047 | Asset Liability Gap . | .eoovrerrennnnn Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/03/2047 |.....evveeeveeen feunnnn 70,000,000 |-...eeeeeeennn JO e foeeeee e s (18,864,282)........... ... (18,864,282)[... (18,864,282)|......ccevvvmmees |oermmmmneeeemnnnn oo e 1,623,762 .......... 0002 .eovvennnnnn
BHV2KXNW4 - FSWP: OIS Interest CHICAGO MERCANTILE
2.558500 03-0CT-2047 | Asset Liability Gap . | .eoovrrerennnnn Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/03/2047 |.eeevveneeeeenn feoeeeeeieiiiieeees Joeeeiieeeeees VAQ T FHUTURRRR AR TR (779,796 e eeveeeeeeeen [ eevvneeee oo o 19,180,665 |+evvveeeeeeermenn fooreeeeemneeeee e [ | 0002 .eovvennnnnn
BHM2KXNYO - FSWP: OIS Interest CHICAGO MERCANTILE
2.564000 03-0CT-2047 |Asset Liability Gap . | weooverrrrnnnnn Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/03/2047 |.....evveeeveeen feunnnn 52,000,000 [-eeevvennneen JO e foeeeee e s (13,972,642)| ........... (13,972,642)|... (13,972,642)[....ccvvueeeeennn fooeeeeeeemnnieees feeemeeeeeeennen s 1,206,223 | ..ooeennn 0002 .eovvennnnnn
BHM2KXNYO - FSWP: 0IS Interest CHICAGO MERCANTILE
2.564000 03-0CT-2047 |Asset Liability Gap . | .eoovrererennnn Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/03/2047 |.eeevveneeeeenn feoeeeeeieiiiieeees Joeeeiieeeeees VAQ T FHUTURRRR AR TR (578,045)]..eeeeeeenees fereeeeevinn Jeeeeeeeeeeeen o 14,207,282 | foeeeemneeeeeeeen [ e | e 0002 .eovvennnnnn
BHM2KXP51 - SWP: OIS Interest CHICAGO MERCANTILE
2.508500 05-0CT-2067 |Asset Liability Gap . | .eooverrrennnnn Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/05/2067 |...eevvuevevenn feunnn 250,000,000 [....cevvnnnnnns JO e foeeeee e s (48,105,191)........... ... (48,105,191)[... (48,105,191))...eveeemeenans Joeemmnmeeeeeennnn oo e 8,056,681 .......... 0002 .eovvennnnnn
BHV2KXPE2 - FSWP: OIS Interest CHICAGO MERCANTILE
2.568500 03-0CT-2047 |Asset Liability Gap . | .eoovrerrennnnn Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/03/2047 |.....evveeeveeen feunnnn 75,000,000 [-eeevvenneeen JO e foeeeee e s (20,104,673)........... ... (20,104,673)[... (20,104,673)|....cceeeemmmnaees Joeemmmmneeeeennnn oo e 1,739,745 .......... 0002 .eovvennnnnn
BHV2KXPE2 - FSWP: OIS Interest CHICAGO MERCANTILE
2.568500 03-0CT-2047 |Asset Liability Gap . | .eoovrrreennnns Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/03/2047 |.eeevveeeeeeenn fooeeeeeeeiiiieeees Joeeeieeeees JO e foeeeee s [XCTVATS) ARSI ISR TTTTRTRRRRITT R 20,442,535 [..oeeeeeeeeeen e o [ | 0002 .eovvennnnnn
BHM2TY8K6 - FSIIP: 01S
3.498000 02-DEC-2054 Interest CHICAGO MERCANTILE
SOF i VA Macro Hedge ........ | weoerrrrrennnns Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 11/27/2024 |. 12/02/2054 |.......eevvvvven founnns 75,000,000 |.cevvunnnnnnns O fooeeiiiiiii i [ e (6,309,478)(...ceeeeen |nnnn (6,309,478)......... 867,395 [cuneiiiiiniinnes Joevnnineeeeiiis [ feeeee 2,008,725 [ ...eunnnnn 0001 .oeennnnens
BHM2TY8NO - FSIP: 0IS
3.821500 02-DEC-2044 Interest CHICAGO MERCANTILE
SOF iiiiiiiiarieernenaas VA Macro Hedge ........ | .eooeiriiinnnnn Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88 |. 11/27/2024 |. 12/02/2044 |........ceeeeeee onnns 180,000,000].......ccevun JO) Jememmnreemmmnes fooreemmienen foieeeeeiieees | (7,845,619)...ceeeeen [onnee (7,845,619)f...... 1,281,787 [ e foeeeeeiieeeeeenen foenes 3,890,632 .......... 0001 ..oennneees
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1 2 3 4 5 6 7 8 9 10 1 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
1119999999. Subtotal - swaps - hedging other - interest rate (5,39, 158) (157,016,681) XXX (157,016,681)  (46,574,251), 25,287,039 | XXX XXX
1169999999. Subtotal - swaps - hedging other (5,396,158) (157,016,681)) XXX (157,016,681 (46,574,251) 25,287,039 | XXX XXX
BHVM2KXNX2 - FSWP: OIS Interest CHICAGO MERCANTILE
3.185000 25-SEP-2048 |Asset Replication .... | .ooeeereennnns Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 09/25/2048 |........cvvvvven feunnns 85,000,000 |..ccvvunnnnnnns FAQ N . 21,096 [oueneeeiiiiines Joeeennnns 552,900 |.......... 21,086 |........... L (15,735,256 .cevveeeiiiinn [ e [ e 2,016,136 [ weevvneeen | ceeeeiiiees
BHV2KXP69 - FSWP: OIS Interest CHICAGO MERCANTILE
1.129000 08-JUN-2050 |[Asset Replication ... | ceeeerrrennnnns Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 06/08/2050 |........evvvvvnn feunns 110,000,000 |......ceeevenen ZAQ 1) (S R (1,100, 746)]....covveneeeeenn [eennnnnnnns L. (85,761,636)[....ccvvennniiinn fonniiiiininnns foevrninneciins foeniii e 2,705,949 | oot e
BHV2KXPB8 - FSIP: 0IS Interest CHICAGO MERCANTILE
1.486500 27-JAN-2041 |[Asset Replication ... | cooeerrrnnnnnns Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 01/27/2041 |.. R R 145,000,000 |-eevvennvreeen /) fooeeennnn 39,204 | e (456,750).......... 39,292 [........... L. (46,373,268)[..ccevviniiiinn [ e [ e 2,7R,78 | ceeeeei| s
BHV2KXPH5 - FSWP: OIS Interest CHICAGO MERCANTILE
2.132000 10-JUN-2029 | Asset Replication .... | .cooeereennnns Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 06/10/2029 |......evvvvvvvnn feunnns 50,000,000 |..ccvvunnnnnnns FAQ T (S FUN R [ITNZY) U U RN (255170 (1723 AR FOPPPRRPR R R RPN 47,022 | oot e
BHV2KXPP7 - FSWP: OIS Interest CHICAGO MERCANTILE
2.135000 10-JUN-2029 | Asset Replication ... | .eeeeereeennns Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88 |. 04/21/2023 |. 06/10/2029 |.......eoevvvene fovnnns 50,000,000 ...ccuuunennnes O Lo i [ (494,888)].....ceeeevvnnnnns [ereeeeennnn |oenes (2,592,623)]. ..cvvnniiiiinnnn foonniiiiiiiiinns o foi e 47,022 oo ]| i
1179999999. Subtotal - swaps - replication - interest rate 60,350 (1,993,531 60,348 | XXX (123,059,887 8,408,870 | XXX XXX
INTERCONT INENTAL
297J5BG58 - ICE: EXCHANGE HOLDINGS,
(CDX.NA.1G.46.V1) .... [Asset Replication ... | .oooovvvrnnnnns Credit........ INC. weveeiiiiiiennnns 549300R41G1TIPZT5U32  |. 03/20/2026 |. 06/20/2031 |..eevvveueveeenn fonnns 150,000,000].......ccevunn = e | 2,450,260 |...euueeieiiiins o 2,450,260 |...oovvunns fonnnns 2,586,750 |...eeeeeenninnes fermrmmnneeennnns foreeeeciiiiees e ... 150,000,000 [ ..eooovrii| ciiiiiiiiiiinns
1189999999. Subtotal - swaps - replication - credit default 2,450,260 2,450,260 [ XXX 2,586,750 150,000,000 | XXX XXX
1229999999. Subtotal - swaps - replication 60,350 2,450,260 (1,993,531 2,510,608 | XXX (120,473,137 158,408,870 | XXX XXX
1289999999. Subtotal - swaps - income generation XXX XXX XXX
1349999999. Subtotal - swaps - other XXX XXX XXX
1359999999. Total swaps - interest rate 60,350 (9,841,033)[ (156,956,333) XXX (290,883,375 (46,574,251) 35,008,470 [ XXX XXX
1369999999. Total swaps - credit default 2,450,260 2,450,260 [ XXX 2,586,750 150,000,000 | XXX XXX
1379999999. Total swaps - foreign exchange 7,198,640 112,655 5,418,704 | XXX 5,736,828 932,752 248,801 | XXX XXX
1389999999. Total swaps - total return XXX XXX XXX
1399999999. Total swaps - other XXX XXX XXX
1409999999. Total swaps 7,258,990 2,450,260 (9,728,378) (149,087,369) XXX (282,559,797 (45,641,499) 185,257,271 [ XXX XXX
1479999999. Subtotal - forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 adjustments XXX XXX XXX
1689999999. Subtotal - hedging effective excluding variable annuity guarantees under SSAP No.108 7,198,640 (2,338,689 5,418,704 | XXX (5,069,979 932,752 1,561,362 | XXX XXX
1699999999. Subtotal - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - hedging other 472,995,993 47,109,650 (5,396,158 94,801,490 [ XXX 94,801,490 (18,732,700) 25,287,039 | XXX XXX
1719999999. Subtotal - replication 60,350 2,450,260 (1,993,531 2,510,608 | XXX (120,473,137 158,408,870 | XXX XXX
1729999999. Subtotal - income generation XXX XXX XXX
1739999999. Subtotal - other XXX XXX XXX
1749999999. Subtotal - adjustments for SSAP No. 108 derivatives XXX XXX XXX
1759999999 - Totals 480,254,983 49,559,910 (9,728,378 102,730,802 | XXX (30,741,626 (17,799,948 185,257,271 XXX XXX
(@ [ Code ] Description of Hedged Risk(s) |
[ [ |
Financial or Economic Impact of the Hedge at the End of the Reporting Period |

®) |
[

Code |
[




STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1203

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) tion Exchange Date Price Price Fair Value Value Margin Margin Item Hedges Year Exposure (b) Point
Interest
USMB oo v 3,068 |....... 306,800,000 [US T BONDS JUN26 .... | VA Macro Hedge .......| .cocovvnnnnn. Rate........... .06/18/2026 .[CVE ........eevvnnnee 549300EX04Q20BFQTQ27  |.02/24/2026 .|..... 117.6532 |..... 113.8750 |....... (11,591, 414) [ fooeiiins e e, ... (11,591,414)|... (11,591,414)[....... 16,874,000 {0001 .....cevvvveee]ceeeenns 100,000
Interest
TYN6 ......... |.. .2,355 |....... 235,500,000 | 10Y TNOTES JUN26 .... | VA Macro Hedge ....... .. ... |Rate.. .06/18/2026 .[CME .................. 549300EX04Q20BFQTQ27  |.02/24/2026 .|..... 113.2031 |..... 111.0469 |........ (5,077,969) [ foovviiiiiniiinnns Lo, .. oo ... (5,077,969)|.... (5,077,969)]....... 10,362,000 {0001 ... 100,000
1569999999. Subtotal - long futures - other (16,669, 383) (16,669,383)] (16,669, 383) 27,236,000
1579999999. Subtotal - long futures (16,669, 383) (16,669,383)|  (16,669,383) 27,236,000
ESV6 ... L 1,906 |....... 637,018,213 |EMINI S&P JUNZ6 ...... VA Macro Hedge ....... Equity/Index |.06/18/2026 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.03/24/2026 .|...6,688.7712 |...6,570.7500 [........ 11,154,275 |....ooooiiiiiiiiiiins Jomriiiiiiiiiiies i f s 11,154,275 |..... 11,154,275 |....... 24,726,900
NOMG ......... |.. 260 |l 130,063,960 | NAS EMIN JUN26 ....... VA Macro Hedge ....... . ... |Equity/Index |.06/18/2026 .|CME .................. SNZ20JLFKBMNNCLQOF39 . |.03/18/2026 .|..25,012.3000 |..23,915.0000 |......... 5,705,960 |......cccovvririiiins fommmmmiiiiiiiins Jooveiiiiiiiinns .. R 5,705,960 |...... 5,705,960 |........ 5,062,200
RTYM ..vvvvve Jovevennnnees 275 |........ 34,868,278 | 1RTY JUN26 ............ VA Macro Hedge .......| .ooeerrer... Equity/Index |.06/18/2026 .JCME .................. SNZ20JLFKBMNNCLQOF39 . 1.03/18/2026 .|...2,535.8747 |...2,512.2000 |............ KT O R (TP FEPPP PP PP PPPPPIN FRPPPUURt 325,528 |......... 325,528 |........ 1,966,250
1639999999. Subtotal - short futures - other 17,185,762 17,185,763 | 17,185,763 31,755,350
1649999999. Subtotal - short futures 17,185,762 17,185,763 17,185,763 31,755,350
1679999999. Subtotal - SSAP No. 108 adjustments
1689999999. Subtotal - hedging effective excluding variable annuity guarantees under SSAP No.108
1699999999. Subtotal - hedging effective variable annuity guarantees under SSAP No.108
1709999999. Subtotal - hedging other
1719999999. Subtotal - replication
1729999999. Subtotal - income generation
1739999999. Subtotal - other 516,379 516,380 516,380 58,991,350
1749999999. Subtotal - adjustments for SSAP No. 108 derivatives
1759999999 - Totals 516,379 516,380 516,380 58,991,350
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
Barclays PLC ... . 6,261,440 |........oueneeeeeee (27,416,081)].... .. (21,154,591)
Total Net Cash Deposits 6,261,440 (27,416,031) (21,154,591)
(a) Code Description of Hedged Risk(s)
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
This derivative is part of the company's macro program, which hedges against the economic risk arising from Guaranteed Minimum Death Benefit (GMDB) and Guaranteed Minimum Withdrawal Benefit (GMWB) liabilities and contract revenues. For the quarter ending March 31, 2026, the hedge has been
0001 evvveiiees Lo EEToR T Vo oA Tt ES T FoTo3 PSPPI
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STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

TVJBSHL IZLORGIGDTNOS .
BFMBT61CT2L1QCEMIKS0 . |

SMBC CAPITAL MARKETS, INC. ..
UNION BANK OF SWITZERLAND, A.

. 8,818,580 |[..

. 8,818,580

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (YorN) (YorN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX XXX (21,154,591) 17,471,575 (16,955, 195) 17,471,575 58,991,350 58,991,350
BARCLAYS BANK PLC ... (G5GSEF7VJP5I70UKS573 . |..........Y. Y . 11,212,905 |.... ... 5,837,081 |[... .. 18,208,922 ....(396,840)|.... ... 762,096 |... .. 18,208,922 (396,840)].... .6,599,177 |...
BANK OF AMERICA, N.A. BATYDEB6GKMZ0031MB27 . |. Y. .. 38,183,935 46,813,473 |.. . (8,231,855)]. 397,683 46,813,473 .(8,231,855)). . 38,581,618
CITIBANK, N.A. ... ES70DZWZ7FF32TWEFATE . |. Y. 68,014,105 |.. (17,413,053) . 68,014,105 (17,320, 175)). . 42,043,461
DEUTSCHE BANK, A.G . TLTWFZYCNSX8D621K86 . |.......... Y. ..5,237,220 ....(987,288)|.... ..5,237,220 (987,288)]....
GOLDMAN SACHS & CO INTERNATIONAL ... W22LROWP2HZNBBBKS528 . LY . ...44,904,949 .. (12,384,263)|.... ...44,994 949 (12,384,263)|.... .
J.P MORGAN CHASE BANK N.A . 7HBGLXDRUGQFUS7RNES7 . Y. .. 66,805,520 .116,621,805 |.. (35,726,798) . . 14,089,487 . 116,847,050 (35,726,798)|. . 81,120,252 . 198,147
MORGAN STANLEY ............ 1GJSIL3JDEP3016NJZ34 . Y. .. 19,334,620 17,226,854 |.. N 17,226,854 o) . 17,226,854
NOMURA GLOBAL FINANCIAL 549300B3CEAHYG7K8164 . Y. .5,577,829 ..5,243,075 |.. ..5,243,075 .5,243,075
Y.
Y.
LY

WELLS FARGO BANK, NATIONAL ASSOCIATION. . KBIH1DSPRFMYMCUFXTO9 .

1,912,885 |..

134,787 |

..1,234,787

23787 [

0299999999. Total NAIC 1 Designation

33,941,324

209,098,862

332,413,770

(75,176,897)

21,945,610

332,639,015

(75,084,020)

224,659,910

248,801

0899999999. Aggregate sum of central clearinghouses (excluding exchange traded)

2,510,610

(157,016,681)

2,586,750

(290,883,372)

185,008,470

152,450,260

0999999999 - Gross totals 33,941,324 209,098,862 334,924,380 (253,348, 169) 21,945,610 352,697,340 (382,922,587) 242,131,485 244,248,621 211,441,610
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 334,924,380 (253,348, 169)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BARCLAYS CAPITAL INC .... G5GSEF7VJPS170UK5573 .. Cash 289,230,142 |... . 289,230,142 |... .289,230,142 |.cevniinns e
BANK OF AMERICA, N.A. BATYDEB6GKMZ0031MB27 . | UNITED STATES TREASURY 912810-SP-4 UNITED STATES TREASURY .1,458, 181 .2,967,200 .2,848,144 |....08/15/2050
BARCLAYS CAPITAL INC .. G5GSEF7VJPS170UK5573 .. [ UNITED STATES TREASURY 912810-RD-2 UNITED STATES TREASLRY .. ...8,810 .... 10,000 . ....11/15/2043 ..
BARCLAYS CAPITAL INC .. G5GSEF7VJP5170UK5573 .. [ UNITED STATES TREASLRY .. ... |912810-SN-9 UNITED STATES TREASURY .61,881,787 |... . 128,877,000 |... . ...05/15/2050 ...
BARCLAYS CAPITAL INC .. G5GSEF7VJPS170UK5573 .. [ UNITED STATES TREASLRY .. . |912810-SP-4 ... UNITED STATES TREASURY .2,783,232 |... .5,663,500 |... ....5,436,257 |....08/15/2050 ...
BARCLAYS CAPITAL INC .. G5GSEF7VJP5170UK5573 .. [ UNITED STATES TREASURY 912810-SZ-2 UNITED STATES TREASURY .. .9,471,869 .. 16,533,900 16,351,396 |....08/15/2051 ..
BARCLAYS CAPITAL INC .. G5GSEF7VJPS170UK5573 .. [ UNITED STATES TREASURY 912810-TB-4 UNITED STATES TREASLRY .. .3,404,049 6,106,000 .5,915,314 |....11/15/2051 ..
BARCLAYS CAPITAL INC .. G5GSEF7VJP5170UK5573 .. [ UNITED STATES TREASURY .. ... |91282C-CF-6 UNITED STATES TREASURY . ...05/31/2026 ...
GOLDMAN SACHS INTERNATIONAL ... W22LROWP2|HZNBB6KS528 .. [ UNITED STATES TREASLRY .. . |912810-SP-4 ... UNITED STATES TREASURY . ....4,530,900 |... ....4,349,102 |....08/15/2050 ...
GOLDMAN SACHS INTERNATIONAL ... W22LROWP2|HZNBBBK528 .. | UNITED STATES TREASURY 912810-TB-4 UNITED STATES TREASLRY .. .7,012,251 .. 12,578,200 12,185,391 |....11/15/2051 ..
MORGAN STANLEY & CO INTERNATIONAL PLC 1GJSJL3JDSP3016NJZ34 .. | UNITED STATES TREASURY 912810-SP-4 UNITED STATES TREASLRY .. .1,782,576 .3,627,300 .3,481,758 |....08/15/2050 ..
MORGAN STANLEY & CO INTERNATIONAL PLC 1GJSJL3JD5P3016NJZ34 .. | UNITED STATES TREASURY 912810-TB-4 UNITED STATES TREASURY .. 775,082 .1,390, 300 .1,346,882 |....11/15/2051 ..
NOMURA GLOBAL FINANCIAL PRODUCTS INC. 549300B3CEAHYG7K8164 .. [ UNITED STATES TREASURY 912810-SP-4 UNITED STATES TREASLRY .. 283,016 575,900 552,793 |....08/15/2050 ..
NOMURA GLOBAL FINANCIAL PRODUCTS INC. 549300B3CEAHYG7K8164 .. [ UNITED STATES TREASURY 912810-SZ-2 UNITED STATES TREASURY .. .1,527,859 .2,667,000 .2,637,561 |....08/15/2051 ..
NOMURA GLOBAL FINANCIAL PRODUCTS INC. 549300B3CEAHYG7K8164 .. [ UNITED STATES TREASURY 912810-TB-4 UNITED STATES TREASLRY .. 678,413 .1,216,900 1,178,897 |....11/15/2051 ..
WELLS FARGO BANK, NATIONAL ASSOCIATION. KB1H1DSPRFMYMCUFXTO9 .. [ UNITED STATES TREASURY 912810-SP-4 UNITED STATES TREASLRY .. .1,188,679 .2,418,800 .2,321,748 |....08/15/2050 ..
WELLS FARGO BANK, NATIONAL ASSOCIATION. ... KB1H1DSPRFMYMCUFXTO9 .. [ UNITED STATES TREASLRY . . |912810-S2-2 ... UNITED STATES TREASLRY ..... .. 296,463 |... ... 517,500 |... ...511,788 |....08/15/2051 ...|.
0199999999 - Total 384,042,280 478,943,942 437,870,643 XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
BARCLAYS BANK PLC ..eeviiiiiiiiiie e G5GSEF7VJPS170UK5573 .. [ USD Cash 11,212,905 |ovveniiiiiiiieeees 11,212,905
CITIBANK NA E570DZWZ7FF32TWEFA76 . | USD Cash .. .8,650,469 |... .8,650,469 |...
DEUTSCHE BANK AG .... ... TLTWFZYICNSX8D621K86 . |USD Cash ..
SMBC CAPITAL MARKETS INC .. . TVJBSHLIZLORGWGDTNO3 .. [ USD Cash .. .
BFMBT61CT2L1QCEMIK50 . [ USD Cash .. N (R Cash ..
CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | US91282CAE12 ... . |91282C-AE-1 ... Treasury ...
CITIBANK NA E570DZWZ7FF32TWEFA7E . | US912797SK41 912797-SK-4 Treasury
CITIBANK NA E570DZWZ7FF32TWEFATE . | US912797RF64 912797-RF-6 Treasury
CITIBANK NA E570DZWZ7FF32TWEFA76 . | US912797RS85 912797-RS-8 Treasury
CITIBANK NA .. E570DZWZ7FF32TWEFA76 . |US912797TY36 ... ... |912797-TY-3 ... Treasury ...
CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | US912797UB14 ... ... |912797-UB-1 ... Treasury ...
CITIBANK NA .. E570DZWZ7FF32TWEFA76 . |US912828U246 ... ... [912828-U2-4 ... Treasury ...
CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | US91282CEMOT ... ... |91282C-EM-9 ... Treasury ...
CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | US91282CJJ18 ... ... [91282C-JJ-1 ... Treasury ...
CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | US91282CKZ31 ... ... |912820-KZ-3 ... Treasury ...
CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | US91282CLF67 ... ... |91282C-LF-6 ... Treasury ...
CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | US91282CLG41 ... . |91282C-LG-4 ... Treasury ...
CITIBANK NA E570DZWZ7FF32TWEFAT6 . | US91282CHMO0 91282C-M-0 Treasury
CITIBANK NA E570DZWZ7FF32TWEFATE . | US91282CNT44 91282C-NT-4 Treasury
CITIBANK NA E570DZWZ7FF32TWEFATE . | US91282CNX55 91282C-NX-5 Treasury
CITIBANK NA E570DZWZ7FF32TWEFATE . | US91282CPS43 91282C-PS-4 Treasury
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION . THBGLXDRUGQFUS7RNESY .. | US912810QC53 912810-QC-5 Treasury
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION ... THEGLXDRUGQFUS7RNESY .. | US912810QL52 ... ... |912810-QL-5 ........ | Treasury ...
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION ... THBGLXDRUGQFUS7RNESY .. | US912810UE63 ... ... |912810-UE-6 ........ Treasury ...
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION ... THEGLXDRUGQFUS7RNESY .. | US912810TR9S ... . |912810-TR-9 .. | Treasury ...
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION THBGLXDRUGQFUS7RNESY .. | US912810UR76 912810-UR-7 ........ Treasury
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Collateral Pledged to Reporting Entity

STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CusIrP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION ..vveeeiieirnninssieemiinnaaeeernnnnneaas THBGLXDRUGQFUS7RNES7 .. [US91282CLV18 .....oieeeeeiieiecirnniereernnnnnnaas 91282C-LV-1 ........ TE@ASUNY e eeeruueeeeerenneseeenensasseesnnssssseernnsasseeennssaseeennnnsaaeeennnnansseennnn [snnneeeennnnnnseeennnnnn 2,043,203 [...ooiiiiiieiiiines 1,932,800 |o.evniinnnn D0 OO FTOTTURPRPPPRY RN IV.......
0299999999 - Total 48,398,241 48,944,424 XXX XXX XXX
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STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE DB - PART E

Derivatives Hedging Variable Annuity Guarantees as of Current Statement Date

This schedule is specific for the derivatives and the hedging programs captured in SSAP No. 108

CDHS Hedged ltem Hedging Instruments
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19
Fair Value Current Year Hedging
Gain (Loss) Current Year Increase/ Instruments'
Prior Fair | Ending Fair in Full Fair Value Increase/ Change in | (Decrease) Current Fair
Value in Full | Value in Full | Contract | Gain (Loss) (Decrease) | the Hedged | in VM-21 Current Year Value Hedge Gain
Contract Contract | Cash Flows | in Hedged [Current Year| inVM-21 Iltem Liability Fair Value |[Current Year| Fluctuation (Loss) in Current Year
Cash Flows | Cash Flows | Attributed to Item Increase/ Liability | Attributed to | Attributed to Fluctuation Natural Not Current Year | Current Year | Current Year Total Ending
Attributed to | Attributed to Interest Attributed to | (Decrease) | Attributed to |Hedged Risk| Hedged Prior of the Offset to | Attributed to | Deferred Prescribed | Additional Deferred Deferred
Interest Interest Rates Hedged in VM-21 Interest Percentage Risk Deferred Hedge VM-21 Hedged Adjustment Deferred Deferred | Amortization| Balance
Identifier Description Rates Rates (4-3) Risk Liability Rates (6/5) (8*9) Balance Instruments Liability Risk [12-(13+14)] | Amortization | Amortization (16+17) (11+15+18)
..... 0001 .......| Interest rate hedge ........c.ccovvevvrciiiciincinicnnns ... 30,228,942 |...... 30,701,399 ( eeeeeieeeieeene oo 5,069,668 |....... 7,059,438 |..........ccoeeen ... 7,069,438 .. (165,797,711)

.......... 472,457 |..........472,457 |..........472,457 |..... (2,503,812)|.............100.0 |..... (2,503,812)|.. (177,926,817)|....... 2,565,856 |.....

2,503,812)

30,228,942

30,701,399

472,457 472,457 472,457 (2,503,812) XXX (2,503,812)] (177,926,817) 2,565,856

2,503, 81.2.).

5,069,668

7,069,438

7,069,438

(

165,797,71"1.).




STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E11, E12



STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month
JP Morgan Chase Bank N.A ...... New York, NY .o o 10,000 | [ o 897,657 |............ 7,000,351 |............... 301,175
JP Morgan Chase Bank N.A ...... New York, NY ..o [ 00,000 | s e 1,511,332
The Bank of New York Mellon .. New York, NY ...coooooooooevoes oo, 10,000 | e [ 38,646,509
The Bank of New York Mellon .. New York, NY ... ..0.000 |.. ...3,887,921 |..
The Bank of New York Mellon .. New York, NY ... 0,000 | e e
The Bank of New York Mellon .. New York, NY .......cccocoo.e. e 02000 [ e e
JP Morgan Chase ..................... New York, NY ..o e 02000 [ [ e 966,806
JP Morgan Chase Bank N.A ...... New York, NY ... ..0.000 |.. 22,709,116 |.. .. ,
Bank of America New York, NY ... ..0.000 |.. ...3,926,620 |........... 1,329,877 |. 1,293,726
Bank of America .. . New York, NY ... ..0.000 |.. ...1,378,761 |.. .22,400,504 |.. 1,032,494
Bank of America New York, NY ... ..0.000 |.. 133,457 o e 348,957
JP Morgan Chase Bank N.A ...... New York, NY ... ..0.000 |.. .50,044,069 |..
JP Morgan Chase Bank N.A ...... New York, NY ..o [ 00,000 | e e BA9 7B s e 7,136,906 |..
JP Morgan Chase Bank N.A ...... New York, NY ... 100,000 | e e ABT 205 e 133,611,833 |..
JP Morgan Chase Bank N.A ...... New York, NY ... 20,000 oo e e ...9,075,731
JP Morgan Chase Bank N.A ... New York, NY ... 0,000 | e e e
The Bank of New York Mellon .. New York, NY ...coooooooooooees oo 0,000 | e e e 20,152,690
Federal Home Loan Bank of
BosSton ..o Boston, MA ..o e 0,000 | s e
The Bank of New York Mellon .. New York, NY e .. 2,452 581 |.
The Bank of New York Mellon .. New York, NY ... oo n 02000 | oo e e 21,596,599

0199998. Deposits in ... 37 depositories that do
not exceed the allowable limit in any one depository (see

instructions) - open depositories XXX XXX 1,121,701 1,053,004 1,846,710
0199999. Totals - open depositories XXX XXX 85,864,173 247,101,340 338,657,313
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (see

instructions) - suspended depositories XXX XXX
0299999. Totals - suspended depositories XXX XXX
0399999. Total cash on deposit XXX XXX 85,864,173 247,101,340 338,657,313
0499999. Cash in company's office XXX XXX XXX XXX
0599999. Total XXX XXX 85,864,173 247,101,340 338,657,313
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STATEMENT AS OF MARCH 31, 2026 OF THE TALCOTT RESOLUTION LIFE INSURANCE COMPANY

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year
UNITED STATES TREASLRY .. 03/06/2026 .. NN 0.000 |... 05/14/20%6 .......... 42,815,427
UNITED STATES TREASURY .. 03/23/2026 .....ccvvn |oeeennnaeeeeeeee e 0.000 |... 06/11/2026 .......... e e 5,957,276
01/30/2026 .....ovvve |oevinnnneiiiiiii s 0.000 |... 04/02/20%6 .......... 32,496,757

UNITED STATES TREASLRY ..

UNITED STATES TREASURY .. 03/24/2026 ..

0.000 |...

.. 06/18/2026 ..

..41,671,490 |..

.. |UNITED STATES TREASURY .. 03/17/2026 .. - 04/14/20%6 .......... 173,671,783
...................... UNITED STATES TREASURY 03/27/2026 .......... foeeeeeeeenininniiinnnnnnnn.. 0.000 ..., 04/21/2026 ....ooeee foveiiinnnnnnnneeeeeeeeeeee.. 3,892, 140
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 300,504,873 660,437
0489999999. Total - issuer credit obligations (unaffiliated) 300,504,873 660,437
0499999999. Total - issuer credit obligations (affiliated)
0509999999. Total - issuer credit obligations 300,504,873 660,437
261908-10-7 ....... DREYFUS TRS 0BS CM INST .... 03/31/2026 ......ceee ferrrnnnnnnnnniniiniinnnnnnnnn3.530 | [ 2,085,968
31846V-41-9 .. FIRST AMER:TRS 0BG V .. .. 05/15/2025

03/31/2026 ..

4812A0-37-5 ....... JPMORGAN: 100% MM CAP

350,806,076

2,398,207

481202-23-9 ........ JPMORGAN: US TRSHMM CAP ... eiiiiieii it it i i i i e e e e et e e e e e et e e e e e e e e e e e e e e e et e e e e e e et e et e eeee e e e e e e e e eeeeeeeeeseeeeeeeeeseeeeeeeeesesesseseesesessessesssessssssssnnnnesnnnns | oeeeeeeenennnnnnes |ooeeeeenees 03/31/2026 278,595,680 |......oooiiiiiiiiiiiiiis i 1,209,696
8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO 631,487,724 3,607,903
481200-66-2 ....... JPMORGAN:US GVT MM AGCY .... 03/31/2026 ......coee feurrrnnnnnnnniiniiniinnnnnnn 30440 | 5,149,804
481200-67-0 ...... JPMORGAN: US GVT MM CAP 03/31/2026 .. 366,411,448

8309999999. Subtotal - all other money market mutual funds

371,561,251

8589999999. Total cash equivalents (unaffiliated)

1,303,553,848

8599999999. Total cash equivalents (affiliated)

8609999999 - Total cash equivalents

1,303,553,848

5,192,336
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