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STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity 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 . [ereren e 3,075,215,376 |[.o.coevevircicieirncces oo 3,075,215,376 |........... 2,992,962, 146
2. Stocks:
2.1 Preferred STOCKS ......ooe oottt ee e e 1,829,835 | e 1,829,835 .o 1,850,888
2.2 ComMMON STOCKS .....cooiiiiiiiiiiiciiii e [oesreinsreeiens 25,752,351 |ccvviriien 16,231,874 |.coooviiinne 9,520,477 |.cvviriiene 9,886,171
3. Mortgage loans on real estate:
B RISt HENS oo [ 531,396,246 |......coovevriirierciens oo 531,396,246 |............... 577,794,520
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 ($
[ J 524,255,634 ) and short-term
investments ($ ... 954,897 ) ..o e 594,838,331 |...oeriereriererens e, 594,838,331 |............... 195,554,580
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 87,572,309 |...ocvoeeeeeeeeeeeeeeeeeees o 87,572,309 |.ocovien 86,985,968
7. Derivatives ............... ...58,059,171 |.. ...58,059,171 |.. ... 48,296,942
8. Other iNVESLEd @SSELS ......ovrurureeeeiicieieeeeeieeeicie e se e snssssseens [roseenicecnenns 606,958,188 606,958,188 603,880,764
9. Receivables fOr SECUMLIES ..........cccvuiiiiiiieirirceieiee s [eeeeseneenineennns 3,787,562 |...eeeeverirriiciciinncis oo 3,787,562 |.....cccovervenenee 1,139,524
10. Securities lending reinvested collateral assets .
11.  Aggregate write-ins for invested assets ... , , ,
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 5,023,020,694 |................. 16,231,874 |.......... 5,006,788,820 |............ 4,557,445 ,783
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14.  Investment income due and @CCTUET ............ccueuruiimiueieininiiecieieieeeeeeeeeeeens [ 42,687,344 |...coviicceene [ 42,687,344 |.....coovnn. 39,504,375
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|..............c.oe..... 48,037 | [ 48,037 |oooiieeieinn 47,160
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 reiNSUrErs ..............ccoeveveveeeeeeereveveeerereeenns frererennenneeee 19,319,417 i i 19,319,497 | 18,554,010
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ................cccceeu. |oevrrveeneeee 61,142,980 [ . 61,142,980 | 57,631,836
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest tNEreon ... |....cocoeeeirnnrrriieieies oereeieinnrrseeeeennne [ [ 625,435
18.2 Net deferred tax asset , 74,399,866 |.. ...63,541,833
19.  Guaranty funds receivable or 0N dePOSit ............cccccveveveveveeeeeeeieieeeeeeeees |reseeeeeeieeneens 1,351,801 | e 1,351,801 [ 1,351,801
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 ................cccccoeevieveieeins foeverieniinniens 8,140,840 |.ovcveeiiiiiveeeeee e 8,140,840 |....ccovneee. 4,435,083
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |o.ccccoorriennns 141494 [ e, 141,814 |, 5,774
25. Aggregate write-ins for other than invested assets ...........ccccccevevivireieieeeees foeveeeinnen 45,878,471 |.ccvvee 12,259,124 |...ccovveneee 33,619,347 |.ocovvreeen 30,425,341
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 5,341,561,307 |..cccernnee 102,890,864 |............ 5,238,670,443 |........... 4,773,568,431
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt ettt [eeneneinas 22,507,230,163 |...oooiceeerirncccinns oo 22,507,230,163 |.......... 24,106,820,931
28. Total (Lines 26 and 27) 27,848,791,470 102,890,864 27,745,900,606 28,880,389, 362
DETAILS OF WRITE-INS
1101. Collateral on derivatives ... oo, 37,611,325 | [ 37,611,325 |ocvveie 39,094,280
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) 37,611,325 37,611,325 39,094,280
2501. Disbursements and items not allocated ... [, 45,878,471 [.ovvvver 12,259,124 |, 33,619,347 |oorrrrvveennnn: 30,425,341
20PN R T T RO T ET RO ST PP RPN TP PO TRPOTPP PPN
2501 ) R RPN RO OP RN RPN
2598. Summary of remaining write-ins for Line 25 from overflow page ...................
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 45,878,471 12,259, 124 33,619,347 30,425,341




STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

2

Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ ............ 2,969,831,385 1€SS$ .orrririeieriieeieieine 0 included in Line 6.3
(including $  +..ovovvnnenn 684,617,482  MOUCO RESEIVE) .........cvoveeviececeeeee e e 2,961,428,49% |............ 2,947,127,662
2. Aggregate reserve for accident and health contracts (including $ ... 0 Modco Reserve) .. 15,884,183 |.. ... 15,924,144
3. Liability for deposit-type contracts (including $ 253,388,279  ModCO RESEIVE).........o.ceveeereeeciceeieeieieeee e .775,898,299 |.. 125,690,078
4. Contract claims:
A LIFE oo bbbt b et b et b bbb 20,416,907
4.2 ACCIAENT BNG NEAIN ...ttt bbbttt 126,649
5. Policyholders’ dividends/refunds to members $ .0 and coupons $ ..3,694 due
EETaTe IV 0T Y11 OO NURRTRERRRRURRIO 3,694 | 2,059
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
Modco)
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 MOACO) .ot
7. Amount provisionally held for deferred dividend policies Not iNCIUAEd iN LINE 6 .........ccoiiiiiiiiiiiiiii e [ [
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  -eoeeeeeeerineenns 142,412 accident and health premiums .............ccccocueuees fooreennnn 142,412 |l 117,595
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CanCElEAd CONMTACES ..........oouiiiuiiiiiieei ettt e e e e e e b e e e e e b e e s e eneeeneeeneeeneenneeaes
9.2 Provision for experience rating refunds, including the liability of $
experience rating refunds of which $ ...
Service Act
9.3 Other amounts payable on reinsurance, including $ .......ccccoeveeeeneennee.
ceded 30,474,429 | 24,604,927
9.4 Interest Maintenance Reserve 93,515,712 |.ocveees 96,162,702
10. Commissions to agents due or accrued-life and annuity contracts $
B e 0 and deposit-type contract funds $  ......... 14,948,385 |................ 15,755,845
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 BCCIUEH ...........cceiveueiueueieeteeieteetetietetetatessateseesessesesessesesseseesetessesessasessasessssessssesessesesseteasasensasensssensssens [ressenenneseneans 18,856,148 |................. 33,264,204
13. Transfers to Separate Accounts due or accrued (net) (including $ (4,691,172) accrued for expense
allowances recognized in reserves, net of reinSUred allOWANCES) .............coueueueueueuiiiriieieieteeeeeeeseeeesesesee e ssesesesesesesens [eeeeeeeeeeeaens (10,444,552)................ (10,329,925)
14. Taxes, licenses and fees due or accrued, excluding federal iINCOME tAXES ............ceeueuruiiirinieieieieee et e 474,898 | (64,652)
15.1 Current federal and foreign income taxes, including $ 0 on realized capital gains (losses) . 8,293,544 |..
15.2 Net deferred tax ADIlItY ...........c.o ettt e e et et e et et et e et e e e
16.  UNEarned iNVESIMENT INCOME ........c..oueuiueiieiiieeieieiiieeieeete et seae st s st s et sas s s et s s ssss et es s s s snsesessssssassesesssssnsnsess [eeesssscseseseninns 3,395,119 | 3,401,632
17.  Amounts withheld or retained by reporting entity as agent or trustee 3,274,379 |. ...4,241,627
18.  Amounts held for agents' account, including $ .. 751,148 agents' credit balances ... 892,563 |.. ....42,892
19. Remittances and items not allocated .. 23,855,379 |.. . 18,577,288
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 @DOVE ............ccoiiiiiiiiiiiii s o [
22. Borrowed money $ .............. 25,000,000 and interest thereon $
23. Dividends to stockholders declared and UNPAIA ...........cc.oouiiiiiiiiieiieee et sttt ettt et eseesaeesbeesbeesbeenreens
24. Miscellaneous liabilities:
24.01 ASSEE VAIUGLION FESEIVE ...ttt ettt et e et e e et e et e e e e et e a s e ea e e em e e ea e e es e e ee e e s e enseenseenseenseanseeneeenseeneenseannen
24.02 Reinsurance in unauthorized and certified ($ ... ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ........cccccooooeiiiiiicccns
24.04 Payable to parent, subsidiaries and affiliates ................cccceieieieiiiiiccieiieeee e ..54,180,915 |. . 33,283,192
24.05 Drafts outstanding .. 49,472,658 |.. .55,982,297
24.06 Liability for amounts held under UNINSUIEd PIANS .........ocuiiiiiiiiieiieiee sttt ettt et saeesaeesbeesbeesbeenbees [eaesaesaesaesaaesae e s saeens ettt
24.07 FUNAS held UNAET COINSUTANGE ..........cucvveeeeeceeteteseeeesceetetesesesssseaetesesessssssesesesessssssesesesensssesesssasensssnsesasssenssassesesasenssensesa 52,379,054 |
24,08 DEIVALVES .........eoveeececeeeeeeieeceeeeeeeeeeeeseaeeete s s s asssaeseses ez ssssseseses ez ssssseses s s snanseses s s asansesas s s ansesesas s s ansnsesesasssasaneesasnsnaneeen 8,687,993 |.. ...4,820,659
24.09 Payable for securities ..... ..81,067,680 |.. .58,049,967
24.10 Payable for securities lending
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 170,984,267 166,824,257
26. Total liabilities excluding Separate Accounts buSINESS (LINES 110 25) .........cvcveueueuieiiieieicieieteeeeeeee et 4.515,517,469 4,037,073,299
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 22,507,230,163 |.......... 24 ,106,820,931
28.  Total iabilities (LINES 26 ANA 27) .....c.vveeeeeeeeeeeeeeeeeeeeee e eeeeaeee et s s saeeeseses s e sesesesesesssassesesas s ssssssssssssssssssesansssnsssssssannsnanensnas] 27,022,747,632 28,143,894,230
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 2,500,000 |...coeoveee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special SUMPIUS FUNAS ..........oiiiiiiiii ettt see e [oreeeae e sae st sies oaessessesaesassae e sae e
L2 ¥ o] (U1 g To] (T SRR UPP
33. Gross paid in and contributed surplus
34. Aggregate write-ins for Special SUMPIUS FUNAS .......c..oiuiiiiie ettt et e st esae e s e e seeseeneeneeeneeene [sreesanessessaesiaesiaesnesnesins [oaeeaesisesaesanesaeesaeesaeeaes
35, UNASSIGNEA fUNAS (SUIPIUS) .......ouvevveeiceeeceeeiietet ettt et ea ettt et e s e s sttt esesessass s s st et et esessssassssssesesesesessasassssasans |eeesenenensnnes 621,910,070 |................ 635,252,228
36. Less treasury stock, at cost:
36.1 shares common (value included iN LINE 29 $  .....civiiiiiiiiiiiiiiies ) e seeiees [ e
36.2 shares preferred (value included in Line 30 $
37.  Surplus (Total Lines 31+32+33+34+35-36) (including $ ........cccoevvrriierennen in Separate Accounts Statement) .............. 720,652,974 733,995,132
38, Totals Of LINES 29, 30 NG 37 ....oiuiiuiiieiieieieis ettt s bbbttt 723,152,974 736,495,132
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 27,745,900,606 28,880,389, 362
DETAILS OF WRITE-INS
2501. Payable for repurchase agreemMENnts ...ttt [eeneneeenenenas 122,553,895 |......co..... 120,684,019
2502. Other liabilities - abandoned property Unpaid fUNAS ..o [eeeeeaee s 23,526,414 |..cocoeoe. 19,596,982
2503, MisCellaneous [1aDiTiTIeS ...ttt nns [oeseseietenennas 20,617,625 |...occvernne 20,545,375
2598. Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ............cuiueveieuiiiiiiiririeieieieeeee st e 4,286,333 |...cocvvvne 5,997,881
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 170,984,267 166,824,257
£ 0 ) RO OO PR RO PPN
3102.
3103. ..
3198. Summary of remaining write-ins for Line 31 from OVErflOW PAJE .........cccciiiiiiiiiiiii et [eoe e esiaes [oosese s
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401.
3402.
3403.
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)




STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity 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 18,443,883 |................. 23,462,830 |.......... (8,856,324,429)
2. Considerations for supplementary contracts with life CONtiNGENCIES.............c.c.eveveeiieieieieieieecceeeeee e [ (347,353) v (481,837)
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e 50,390,739 |.. 53,969,572 |.. ..221,343,136
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. 1,267,249 .o 123,434 |.. ..2,098,767
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAEd ............oovovrvevrieveuerereeeeeeeeieeseseseesns oo 62,762,876 |..ococeeeenne 27,945,052 |...ocoveveeee 4,936,832
7. Reserve adjustments on reiNSUrance CEAEA .............cocooveviviveveuiriieieeeieieeieseseees e sesesss s s e (758,561,904)|.............. (517,486,201)|............ 5,369,474,934
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES............c.cvviueueueiiieseeeteiiesaese e esese s sesssese s s s sens [eesnecacecees 110,500,520 |......coecnc.e. 113,239,650 |................ 453,919,629
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. (67,063,477) 12,044,837 (120,607,086)
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens (582,260, 114) (287,048,179) (2,925,640,054)
10.  DEath DENEFIS ......ooeueeeeieiicicieeeeeee et | S 1,709,428 (4,362,343) .. 3,288,340
11.  Matured endowments (excluding guaranteed annual pure endowments) .
12, ANNUItY DENETILS ...ovieiiiicicececeee ettt sessn s sesennsenensns e deesesnnneenenen 99, 119,011 o 47,930,551 [ 164,319,079
13. Disability benefits and benefits under accident and health contracts ................cocovueueveveeeccecueereenee. 220,310
14. Coupons, guaranteed annual pure endowments and similar bENEFitS ...........cccovoeiiiiiiiniiiiiini i [ [
15.  Surrender benefits and withdrawals for life contracts ...........c.c....... ..635,847,063
ST € o T o T oo g 1Y7=Y 1 o] o LS AT RO P U RN
17. Interest and adjustments on contract or deposit-type contract funds ...............ccceeeeeeveveverereverceeneeees oo 4,011,618 1,115,657 | (3,304,189)
18.  Payments on supplementary contracts with life CONtINGENCIES ...........c.ccceueieieieeeiereeeecceeeeee e oo eseeeeeneeeenenens D0, 979 . 280,214 [ 695,406
19. Increase in aggregate reserves for life and accident and health contracts 14,260,872 (23,483,045) (1,270,961,207)
20.  TOtalS (LINES 10 10 1) .uuiueiiiueieeeeeieieseieeeeeee e esesseee e e e sseseaesees s e seseseseseensesesesessssansesesesesnsssssesesessas fensessnnnansneen 54,999,577 |.covrnnne 370,103,113 | (469,895, 198)
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
DUSINESS ONIY) ..ottt s bbb b s s e bbb s s snsss s s [eneseciceeeennas 32,989,850 |.oceeeeiinne 24,691,363 |.......c........ 102,120,534
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueueveereeeeereveueresesrnsssssssnas [oeeeeeeeneenenenes 1,421,646 |.cooooverene 1,442,845 ..o 5,751,892
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 27,436,511 | 25,137,746 |................ 108,490,771
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 2,198,527 |.cooveenee 1,472,495 | 3,241,270
25. Increase in loading on deferred and uncollected PremilumS ............c.ovoveveueuceieeieeeeeieeeeeee e e (3,385) e 6,805 [oeovoveeeeiiiee 1,128
26. Net transfers to or (from) Separate Accounts net of FEINSUFANCE .............cceeeeevveveeereeeeeeeeeeie e o (673,789,188)|.............. (675,187,582)|.......... (2,574,874 ,525)
27. Aggregate write-ins for deductions .... (36,890,504) (40,337,533) (79,050,598)
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns (591,636,966) (292,670,748) (2,904,214,726)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ottt bbbttt ettt ettt [ree e 9,376,852 |.....ccoovnve. 5,622,569 |......ccc.c.... (21,425,328)
30. Dividends to policyholders and refunds to members (10,438) 55,451 133,550
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccoeeviiriieiuereriiiiieeeieieteise et sssesese s sssssese s sssssese s |eoessicieesesnenas 9,387,290 |.ocoeine 5,567,118 |......c......... (21,558,878)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. 8,918,979 419,500 41,633,472
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) ........coeviueueueveiriineeieiens foeeseeecciciceeeenas 468,311 [ 5,147,618 |................ (63,192,350)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .oooereieene 366,766 (excluding taxes of $  ..eeeerireenene (366,766)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (120,388) (17,989,263) (75,630,359)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt 347,923 (12,841,645) (138,822,709)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, DeCember 31, PriOT YT ...........c.cocueueueeeeeeceeeeeeeeeeeeeeeeeseseeesesaeseeesesessaesesesenenans 736,495,132 626,632,214 626,632,214
37, NELINCOME (LINE 35) ...uueieiiiecieeeeeiei st e eeeseseseeees e esesssesees s esssesesese s sassesesesasssnsesesssesnsnsssesesesse ersannsssnsssssananaas 347,923 | (12,841,645)(.............. (138,822,709)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (2,930,521) (8,643,351)].. ...40,079,616 |.. ...60,764,196
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoveveveieveuereieeieeeieieieseeeee e e 766 |- 92,689 | 89,315
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas 12,735,131 | 150,012 ... 12,789,829
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(11,370,263)]|.. 1,457,671 ..(27,599,199)
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 .............cccueuieeeieieeeeeeceeeeeieseseseseaes st ses e ss s s s s sesesssse s eeeneeseeennens 8,771,370 oo (10,526,758)|....cocvevreenene 3,966,272
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 .o
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:
LS I T - e o TPV I ... 13,311,343
51.2 Transferred to capital (STOCK dIVIAEN) .......c..oiiiiiiiieee e oo [
51.3 Transferred from CAPItaAl ..........c.oiiiiiiiee ettt s seeesreesbee b s [oeeee e [
51.4 Change in surplus as a result of reINSUIANCE ...........c.ccccceeeeveveveveeeeeeeeeeeeeereeeseseneneeseseesssesefeesesenneeees (19,183, 734) | o 193,909,872
52.  Dividends t0 SIOCKNOIAETS ...........cucvevevieieiiiieicietetcteeee ettt ettt s s s s st e s s sesesesssesessseseseseseafeeseseseeesene et essnennnene [eoeneeenesesseseseseneensnnnnens |oeseeeneneeannens (8,546,001)
53. Aggregate write-ins for gains and losses in surplus (4,112,221) (119,373,209)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (13,342,158) 14,299,364 109,862,918
55. Capital and surplus, as of statement date (Lines 36 + 54) 723,152,974 640,931,578 736,495,132
DETAILS OF WRITE-INS
08.301. MiSCEIIANBOUS TNCOME ......eeeeeeeeeeeeeeee ettt ea e e s e e ee e s eesseenaneteneeeeanenennnaoeeeeeeeeeseeeeaeaneee 98,655 |..ccveene. 11,939,958 ..o (197,521)
08.302. Separate ACCOUNT T0AUS ......ococvviveeeeeececce ettt ettt (28) e (5,681)] e 212,173
08.303. Other investment management fEES ........ocooiioioieiiicecccc et e (442,918) ..o 110,560 ..o 18,662,176
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAgE ..........cccocvoveveueucveuieiieeeeeee e (66,719, 191) [oeeeeeeeeeeees e (139,283,914)
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) (67,063,477) 12,044,837 (120,607,086)
2701. Miscellaneous deductions .. ... (1,560,554)|.. ....(280,804)|.. ... 13,204,372
2702. MODCO adjustment .........cococoooiriniene ..(35,329,950)|.. ..(40,056,729)]|.. (166,331,457)
2703. IMR adjustment on reinsSuranCe CEUBM ............ocoiiiiiiiiiieieicecececec ettt et nes eesesese et ... 74,076,487
2798. Summary of remaining write-ins for Line 27 from overflow Page ..........coceiieiiiiiiiinniicneeseeseeseesdcesieiesccesiccin s [ e
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (36,890,504) (40,337,533) (79,050,598)
5301. Gain 0N INTOICE FEINSUIANCE .....ocooveeeieeeececee ettt eestesetensseenssaessseesesneteans foreeeneeeseesesseseaeensaneneanns |oeeseaeenseninas (4,112,221 (119,373,209)
D302, it e et e ea et e e et e e e et e e ettt e et e e e aeeeeaneeeaeeeeaneeeeaneeenneeenneeeaneeennneeenneennneeenns|oeneeeaaneeenneeeneeesaneesnnees [seneeeeneeeaneeenneeeneeeaaneees [ereeennn e e e e e e e e e aneeeneeeas
5303. ...
5398. Summary of remaining write-ins for Line 53 from overflow page ..........cccceiieiiiiiiiiienicseeseesieeseesde i [ e s
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (4,112,221) (119,373,209)




STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity 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 ..........ccuiuiuiiciiiciiieie ettt siens [oeennensinenanes 14,960,508 |........ccconveee 17,188,687 |...cocvveeene. 49,478,977
2. NetiNVESIMENTINCOME .......vuiiiiiciicie et [oe s 48,496,671 |...cocveeene. 66,793,011 |...ccooveennnee 247,959,103
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 91,016,185 149,117,318 571,810,416
4. TOtal (LINES 110 B) ..ottt 154,473,364 233,099,016 869,248,496
5. Benefit and 10SS related PAYMENTS ............c.cueuiviiiiieiiicieieeeeceee ettt sttt es et esesssnns [oeresesesennas 796,156,548 |............... 909,904,689 |............ 4,490,970,005
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCounts ................. [oeeeeveecne (673,674,561)|.............. (671,548,182)]........... (2,571,073,308)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 39,541,862 |....ccovunenne 32,902,468 |.....ccccunenne 50,340,150
L T 1Yo (=Yoo IS o= o IR (o o] T3] o] o [=Y £ O O S TP RPN
9. Federal and foreign income taxes paid (recovered) netof $ ................ccccococvveiin. tax on capital
GAINS (IOSSES) +.vuvuvereeececteteeeeeeeeecteteteseeesssaete s et esesssaetetesesensesetesesesensssetesesesenssssaesesasensssntesasesensssnaesasasann 45,140,436
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 162,023,849 271,258,975 2,015,377,283
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e (7,550,485) (38,159,959) (1,146,128,787)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 152,474,166 ..189,495,803 |.. ..178,067,288
12,2 SEOCKS ...ttt ettt n s aeaens [oeseaeeen et 402,606 |.. ... 22,303,466 |.. ... 23,268,192
12.3 Mortgage loans ... 49,229,612 |. ... 13,955,402 |.. ..136,436,675
L o =T v (= O A O FESU
12.5 Other iNVESIEA @SSELS ......cuvuiuiiiiiirieireie ettt seenns [eosesinesesneneees 3,412,100 |...ovcrnee 23,149,352 |.......cccoene. 36,690,739
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............ccccoeees |oeveeeeeiennnnens (2,112) ] e 5,445 | 21,422
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 24,500,668 7,010,229 36,277,053
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvoveveveveueeeeieeeeeeeee et [oeveseseennas 230,017,040 |................ 255,919,697 |............ 1,010,761,369
13. Cost of investments acquired (long-term only):
1301 BONGS .ottt bbbt [ereesinennnens 237,323,619 [.coviene 53,538,308 |........ccon... 344,827,420
13,2 SEOCKS ...ttt enas [ontesenen ettt 438,302 ..o 411,039 |.ocriciee 13,862,572
13.3 MOMGAGE 08NS .......ovvveieieie ettt ettt ettt et ess st ss sttt essan s ssesesesesessssanesssanans |oeseesenesenneens 2,833,184 ..o 8,581,828 |.....coenee. 22,985,976
BT o =T e (= O A O FESU
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 19,815,560 |....ccoccvneeee 32,662,735 |.....ccvvnnne 95,426,720
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 6,645,145 29,580,598 62,208,781
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 267,055,810 124,774,508 539,311,469
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e 586,341 39,608 38,834
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (37,625,111) 131,105,582 471,411,066
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 tre@SUry STOCK ...........cccveveueveueueiiiieieieteeeieeeeeeseie e seseaesnenens|resesesieseseseenessesseeiees [oeeeseenesesesesseeseneenenenens fererereseeneeees 13,311,343
16.3 BOIOWED fUNGS ......oeeoiieii ettt sennee | [rosesinenanes (275,000,000) [-...coeoeeriieireieireienee forreeeirieies 300,000,000
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............ccccoeveeeereeeeeiens [oeeeeieiencns 650,208,221 |..ccccveveneee (1,748,463)|...cccvevenee (17,622,662)
16.5 Dividends t0 STOCKNOIAELS ... eeiees[oressesressesesesesesesesees [oeeesie s s [ore et
16.6 Other cash provided (APPHEA) ........ccueveveveeceieeeeeeeeeeeee et eeee ettt s s asaeaesenensananeesanas 69,251,126 (28,080,599) (62,071,952)
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 444,459,347 (29,829,062) 233,616,729
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.cccevee. 399,283,751 |.coveieecenne 63,116,560 |.............. (441,100,993)
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI .......oveieieieieeeeeeee ettt s s s s e eseasnnsnesesenenes |eeeeeseseeea 195,554,580 |....ccevnenee 636,655,573 |....covrenvee 636,655,573
19.2 End of period (Line 18 plus Line 19.1) 594,838,331 699,772,133 195,554,580
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 ........... | [, (62,395,417) ..o (62,395,417)
20.0002. Non-cash acquisitions from asset exchanges - bonds, stocks and other invested assets ... [ v (62,395,417) ..o (62,395,417)
20.0003. Non-cash ceded premiums for reinsurance ... (2,937,224)|.. .... (3,163,407)
20.0004. Non-cash payable on reinSUranCe .........cooovvveieeeereninesesisienenenns ... (1,146,264)|.. .... (2,066,458)
20.0005. Non-cash transfer of funds witheld for unauthorized reinsurance ... [ s, 4,083,488 |......ccccoeec 5,229,864
20.0006. Non-cash transfer of IMR liability for reinSUrance ... oo Joovsseieiennns (2,937,224 i
20.0007. Non-cash IMR reserve transferred on reinSUrance ... oo s 2,937,228 |
20.0008. Non-cash proceeds from sale of common stock-affiliates .. (8,546,001)
20.0009. Non-cash dividend from distribution of affiliates ... [ e [ 8,546,001
20.0010. Non-cash premiums from recaptured reinSUraNCe ..........oooooooiiiiiiiieieieieieee ettt (10,576,146,399)




STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

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

20.0011.
20.0012.
20.0013.

20.0014.
20.0015.
20.0016.
20.0017.
20.0018.
20.0019.
20.0020.
20.0021.
20.0022.
20.0023.
20.0024.

Non-cash reserve adjustments from recaptured reinsurance
Non-cash funds witheld for unauthorized reinsurance from recaptured reinsurance
Non-cash commission and expense allowances on reinsurance ceded from recaptured

TEINSUTANCE .o.vvtetetititest ettt ettt sttt ettt s et st s s s b e s e s e e e s s s bbb ese st e e s e s e s e b esene e e ss s s sesenin
Non-cash increase in aggregate reserves from recaptured reinsurance
Non-cash transfer of IMR liability from recaptured reinsurance
Non-cash IMR reserve transferred from recaptured reinsurance ...
Non-cash premiums for ceded reinsurance
Non-cash reserve adjustments on reinsurance ceded for ceded reinsurance
Non-cash aggregate reserve change for ceded reinsurance
Non-cash increase in aggregate reserves for ceded reinsurance ..
Non-cash transfer of IMR liability for ceded reinsurance
Non-cash IMR reserve transferred for ceded reinsurance ..
Non-cash transfers to Separate Accounts
Non-cash reserve adjustments for ceded reinsurance

.. 10,480,570,915
................. 95,575,484

................. 39,651,169
................ (39,651, 169)
... 95,496,571
...(95,496,571)
19,497,654,997
......... (18,349,659,009)
.(1,187,647,157)
... 39,651,169
...(21,420,084)
....21,420,084
.. .... 20,381,735
................ (20,381,735)

5.1
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EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

INAIVIAUAT TIFE .t b bbb bbb bbbt ns

GIOUD [I .ttt ettt e e b e e b e e sb e e st e e aaeeseeeseeeaeeseenseenseenseenbeenseeneennaenen

INAIVIAUAT @NNUILIES ...t

GIOUP @NNUITIES ...ivviivieiiieitieite ettt ettt s ettt e be e seesaeesbeesbeesbeebeenbeensesnsesssesseesbeesseenseensennsenned]

ACCIAENE & NEAITN ...t

FraterNal ...ttt

Other lines of business

Subtotal (Lines 1 through 7)

Deposit-type contracts

Total (Lines 8 and 9)

1 2 3

Current Year Prior Year Prior Year Ended
To Date To Date December 31

................ 131,673,736 |................141,530,266 |...............559, 198,274
...................... 657,190 |.................. 1,361,036 |................... 1,342,688
................ 133,543,131 |................ 40,702,112 |............... 141,088,191
........................ 15,923 | 19,947 ... 57,008
............... 265,889,980 |................ 183,613,361 |................701,686,251
............... 650,000,000 |..voveveeeiiiieieieeeeeees o
915,889,980 183,613,361 701,686,251




STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 - Summary of Significant Accounting Policies and Going Concern

A.  Accounting Practices

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

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

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

| SSAP # | FIS Page | F/S Line #l 2026 2025
Net Income
1. TLA state basis (Page 4, Line 35, Columns 1 & 3) XXX XXX XXX |$ 347,923 [$  (138,822,709)
2. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 4 19 3,151,832 (850,632)
3,151,832 (850,632)
3. State permitted practices that are an (increase)/decrease from NAIC SAP — —
4. NAIC SAP (1-2-3=4) XXX XXX XXX |$ (2,803,909)[ $  (137,972,077)
Surplus
5. TLA state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX |$ 723,152,974 $ 736,495,132
6. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61 3 1 23,258,576 20,106,744
23,258,576 20,106,744
7. State permitted practices that are an (increase)/decrease NAIC SAP — —
8. NAIC SAP (5-6-7=8) XXX XXX XXX |$ 699,894,398 |$ 716,388,388

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
$119.4 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 $119.4 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 $47 million of investments previously reported on Schedule D Part 1
were reclassified to Schedule BA. Of these investments, approximately $30 million of book adjusted carrying value went from an amortized cost measurement to a fair
value measurement, which resulted in an approximate a $4 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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NOTES TO FINANCIAL STATEMENTS

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.

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 has no OTTI recognized on loan-backed securities 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 $ 4,536,050

2. 12 Months or Longer $ 26,010,814
b.  The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 445,262,471

2. 12 Months or Longer $ 242,317,241

5. Asof March 31, 2026 asset-backed securities in an unrealized loss position comprised 406 securities, primarily related to commercial mortgage-backed securities
("CMBS"), residential mortgage-backed securities ("RMBS"), collateralized loan obligations ("CLO"), and corporate bonds in the basic industry sector 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.

E.  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 March 31, 2026.
F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing
1. Company Policies or Strategies for Repo Programs
From time to time, the Company enters into repurchase agreements to manage liquidity or to earn incremental income. A repurchase agreement is a

transaction in which one party (transferor) agrees to sell securities to another party (transferee) in return for cash (or securities), with a simultaneous
agreement to repurchase the same securities at a specified price at a later date. These transactions generally have a contractual maturity of ninety days
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2.

3.

8.

or less. Repurchase agreements include master netting provisions that provide both counterparties the right to offset claims and apply securities held by
them with respect to their obligations in the event of a default. Although the Company has the contractual right to offset claims, the Company's current
positions do not meet the specific conditions for net presentation.

Under repurchase agreements, the Company transfers collateral of U.S. government, 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 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 Aggregate write-ins for liabilities on the
Company's balance sheets.

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

Type of Repo Trades Used
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) Yes
b. Tri-Party (YES/NO) No

Original (Flow) & Residual Maturity

First Quarter | Second Quarter | Third Quarter | Fourth Quarter

a. Maximum Amount

N

. Open - No Maturity $ —

. Overnight —

. 2days to 1 week —

A lw I

. >1 week to 1 month —

. >1 month to 3 months 125,594,832

. >3 months to 1 year 118,654,269

. >1year —

o |IN | |o

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

_

. Open - No Maturity | $ —

. Overnight —

. 2 days to 1 week —

. >1 week to 1 month —

. >1 month to 3 months 123,213,895

. >3 months to 1 year —

~N | o s w N

. >1year —

Counterparty, Jurisdiction and Fair Value (FV)

The Company has no investments in defaulted repurchase agreements.

Securities "Sold" Under Repo - Secured Borrowing

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

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

Collateral Received - Secured Borrowing

First Quarter | Second Quarter | Third Quarter | Fourth Quarter

a. Maximum Amount

1. Cash $ 244,249,102
2. Securities (FV) —

b. Ending Balance First Quarter | Second Quarter | Third Quarter | Fourth Quarter
1. Cash $ 122,553,895

2. Securities (FV) —

Cash & Non-Cash Collateral Received - Secured Borrowing by NAIC Designation
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10.

1.

Ending Balance

None

NAIC 1

NAIC 2

NAIC 4

NAIC 5

8
Does Not
Qualify as
Admitted

Cash

—|$

122,553,895 | §

Bonds - FV

34

LB&SS-FV

Preferred stock - FV

Common stock

Mortgage loans - FV

Real estate - FV

sle[~[e]=

Derivatives - FV

Other invested assets - FV

Total collateral assets - FV | $

—1$

122,553,895 | §

Allocation of Aggregate Collateral by Remaining Contractual Maturity

Fair Value

a. Overnight and continuous | $

(660,000)

b.

30 days or less

123,213,895

C.

31 to 90 days

d.

>90 days

Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity

Amortized Cost

Fair Value

. 30 days or less

$ 122,553,895

$ 122,553,895

. 31 to 60 days

. 61 to0 90 days

. 9110 120 days

. 121 t0 180 days

181 to 365 days

. 1to 2 years

S| |t |lo|lalo|lo|lo

. 2to 3 years

. >3 years

Liability to Return Collateral - Secured Borrowing (Total)

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

a.

Maximum Amount

1. Cash

$ 244,249,102

2. Securities (FV)

b.

Ending Balance

1. Cash

$ 122,553,895

2. Securities (FV)

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 Total Separate
General Account (S/A) S/A Assets Increase/
Account G/A Supporting Restricted Supporting G/A Total Total From Prior (Decrease)
Restricted Asset Category (GIA) S/A Activity (a) Assets Activity (b) (1 plus 3) Year (5 minus 6)
a. Subject to contractual obligation for | $ —1$ —1$ —1$ —1$ —1$ —1$ —
which liability is not shown
b. Collateral held under security lending — — — — — — —
agreements
¢. Subject to repurchase agreements 129,256,893 — — — 129,256,893 125,761,411 3,495,482
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
i. FHLB capital stock 3,002,400 — — — 3,002,400 3,002,400 —
j. On deposit with states 4,869,555 — — — 4,869,555 4,868,200 1,355
k. On deposit with other regulatory — — — — — — —
bodies
|. Pledged as collateral to FHLB 80,844,556 — — — 80,844,556 96,444,026 (15,599,470)
(including assets backing funding
agreements)
m. Pledged as collateral not captured 80,469,067 — — — 80,469,067 87,670,783 (7,201,716)
in other categories
n. Other restricted assets — — — — — — —
o. Collateral assets received and on 132,546,843 — — — 132,546,843 128,801,361 3,745,482
balance sheet
p. Assets held under Modco 666,213,594 —| 22,435,506,892 — 23,101,720,486 | 24,698,978,372 (1,597,257,886)
q. Assets held under funds withheld 57,432,536 — — — 57,432,536 — 57,432,536
r. Total restricted assets $1,154,635,444 | § —[$22,435,506,892 | $ — | 23,590,142,336 | $ 25,145,526,553 | $(1,555,384,217)
(@)  Subset of column 1.
(b)  Subset of column 3.
Current Year
8 9 Percentage 12 13 14
10 1
Gross (Admitted Admitted Amount
Total Total Admitted | & Nonadmitted) | Restricted to Reported in
Nonadmitted | Restricted (5 | Restrictedto | Total Admitted General Difference from
Restricted Asset Category Restricted minus 8) Total Assets (c) Assets (d) Interrogatories Note and Gl Gl Ref
a. Subject to contractual obligation for —1$ — 0.000 % 0.000 %| $ —1$ —
which liability is not shown
b. Collateral held under security lending — — 0.000 % 0.000 % — —| 25.04+25.05
agreements
¢. Subject to repurchase agreements — 129,256,893 0.460 % 0.470 %| — — 26.21
d. Subject to reverse repurchase — — 0.000 %| 0.000 %| — — 26.22
agreements
e. Subject to dollar repurchase — — 0.000 %| 0.000 %| — — 26.23
agreements
f.  Subject to dollar reverse repurchase - — 0.000 %| 0.000 %| - - 26.24
agreements
g. Placed under option contracts — — 0.000 %| 0.000 %| — — 26.25
h. Letter stock or securities restricted — — 0.000 %| 0.000 %| — — 26.26
as to sale
i. FHLB capital stock — 3,002,400 0.010 % 0.010 % — — 26.27
j. On deposit with states — 4,869,555 0.020 % 0.020 % — — 26.28
k. On deposit with other regulatory — — 0.000 % 0.000 % — — 26.29
bodies
|. Pledged as collateral to FHLB — 80,844,556 0.290 % 0.290 % — — 26.31
(including assets backing funding
agreements)
m. Pledged as collateral not - 80,469,067 0.290 % 0.290 % — — 26.3
captured in other categories
n. Other restricted assets — — 0.000 %| 0.000 %| — — 26.32
0. Collateral assets received and on — 132,546,843 0.480 % 0.480 % — — N/A
balance sheet
p. Assets held under Modco — 23,101,720,486 82.950 % 83.260 %| — — N/A
q. Assets held under funds withheld — 57,432,536 0.210 %] 0.210 %| — — N/A
r. Total restricted assets $ — | $23,590,142,336 84.710 %, 85.020 %

()
(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
Separate Gross Admitted
Total GIA Account | S/A Assets (Admitted & | Restricted
General Supporting (SIA) Supporting Increase/ Total Current | Nonadmitted) | to Total
Description of | Account S/A Activity | Restricted | G/A Activity Total Total From Prior (Decrease) Year Admitted | Restrictedto | Admitted
Assets (GIA) (a) Assets (b) (1 plus 3) Year (5 minus 6) Restricted | Total Assets | Assets
Collateral
pledged for
derivatives  [$ 80,469,067 | $ —1% —|$ —|$ 80,469,067 | $ 87,670,783 [ $ (7,201,716)[ $ 80,469,067 0.29% 0.29%
Total $ 80,469,067 | $ 0f$ 01$ 0|$ 80,469,067 | $ 87,670,783 [ $ (7,201,716)[ $ 80,469,067 0.29% 0.29%

(a
(b)
(

o

3.

) Subset of column 1.
Subset of column 3.
) 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.

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 Modco/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 | % of BACV to
BACV BACV) BACV Total Assets Total
Collateral Modco FWH Fair Value Fair Value Fair Value (Admitted and Admitted
Assets b b b Collateral Modco FWH Nonadmitted)* | ~ Assets**

General Account:

Cash, Cash Equivalents and
a. |Short Term Investments $ 166,868,218 |$ 48,887,803 |$ —|$ 166,868,218 |$ 48,887,623 |$ — 4.04 % 4.12 %|
b. | Schedule D, Part 1, Sec. 1 — 430,692,733 57,432,536 — 420,977,929 56,769,266 9.14 % 9.32 %
c. |Schedule D, Part 1, Sec. 2 — 181,463,200 — — 176,660,834 — 340 % 3.46 %
d. | Schedule D, Part 2, Sec. 1 — — — — — —
e. | Schedule D, Part 2, Sec. 2 — — — — — — 0.00 % 0.00 %
f. | Schedule B — — — — — — 0.00 % 0.00 %
g |Schedule A — — — — — — 0.00 % 0.00 %
h. | Schedule BA, Part 1 — 5,169,859 — — 5,374,390 — 0.10 % 0.10 %
i. |Schedule DL, Part 1 — — — — — — 0.00 % 0.00 %
j. | Other — — — — — — 0.00 % 0.00 %

Total Assets
k. |(atbtctd+etf+gth+i) $ 166,868,218 |$ 666,213,595 |$ 57,432,536 [$ 166,868,218 |$ 651,900,776 |$ 56,769,266 16.67 % 17.00 %

Percentage to Total FWH
. Assets (including Modco) XXX XXX XXX XXX XXX XXX XXX XXX
Separate Account:

Cash, Cash Equivalents and
m. | Short Term Investments $ —1$ —1$ —|9% —1$ —|$ — 0.00 % 0.00 %
n. | Schedule D, Part 1 — — — — — — 0.00 % 0.00 %
0. |Schedule D, Part 2, Sec. 1 — — — — — — 0.00 % 0.00 %
p. |Schedule D, Part 2, Sec. 2
g. |Schedule D, Part 2, Sec. 2 — — — — — — 0.00 % 0.00 %
r. | Schedule B — — — — — — 0.00 % 0.00 %
s. | Schedule A — — — — — — 0.00 % 0.00 %
t. | Schedule BA, Part 1 — — — — — — 0.00 % 0.00 %
u. |Schedule DL, Part 1 — — — — — — 0.00 % 0.00 %
v. | Other $ — | $22,435,506,892 | $ —|$ —|$22,435,506,892 | $ — 99.68 % 99.68 %|

Total Assets
w | (mtntotptgtristt+uty) $ — | $22,435,506,892 | $ —|$ —|$22,435,506,892 | $ — 99.68 % 99.68 %|

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)

v = Column 1 (total of collateral, Modco, FWH) divided by asset page, line 26 (column 1

ok

( )
k = Column 1 (total of collateral, Modco, FWH) divided by asset page, line 26 (column 3)
v = 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

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

v (Modco BACV) should equal Note 5L(1) column 1, line p
wxx k (FWH BACV) should equal Note 5L(1) column 1, line q

v (FWH BACV) should equal Note 5L(1) column 1, line q
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9 0 [ 1 [ 12 [ 13 | 1 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 $ 48,887,803 |$ — |$ — |$ — |3 — |$ — |$ 48,887,803
b. Schedule D, Part 1, Sec. 1 488,125,269 — — — — — 488,125,269
c. Schedule D, Part 1, Sec. 2 181,463,200 — — — — — 181,463,200
d. Schedule D, Part 2, Sec. 1 — — — — — — —
e. Schedule D, Part 2, Sec. 2 — - — — — — _
f. Schedule B — — — — — — —
g Schedule A — - — — — — _
h.  Schedule BA, Part 1 5,169,859 — — — — — 5,169,859
i.  Schedule DL, Part 1 — - — — — — _
j. Other — — — — — — —

Total Assets
k. (atbtctd+etf+g+h+i) $ 723,646,131 |$ — |3 — S — |3 — |3 — |$ 723,646,131

Percentage to Total FWH
. Assets (including Modco) 100.00 %, —% —% —% —% —% 100.00 %

9 10 11 12 13 14 15
Assets
Book/Adjusted
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 $ — |9 — |$ — |3 — |$ — |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 22,435,506,892 — — — — — 122,435,506,892

Total Assets
W, (MHn+o+prqrresHHu+Y) $  22,435506,892 |$ — |$ — |$ — |3 — |$ — | $22,435,506,892

Percentage to Total FWH
X.  Assets (including Modco) 100.00 %, — % — % — %] — % — % 100.00 %

(2) % of Liability to Total
(1) Amount Liabilities

Recognized Obligation to
Return Collateral Asset
y.  (General Account) $ 166,868,218 3.70 %

Recognized Obligation to
Return Collateral Asset
z.  (Separate Account) $ — 0.00 %

Recognized Obligation for
Modco assets (General
aa. Account) $ 666,213,594 14.75 %

Recognized Obligation for
Modco assets (Separate
bb.  Account) $ 22,435,506,892 99.68 %

Recognized Obligation for
FWH (excluding Modco
cc. assets (General Account) | $ 57,432,536 127 %

Recognized Obligation for
FWH (excluding Modco
dd. assets (Separate Account) | $ - 0.00 %

* wty+aa = Column 1 divided by Liability Page, Line 26 (Column 1)
x+z+bb = Column 1 divided by Liability Page, Line 27 (Column 1)
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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 (atb+ctd+e+f+g) $ —19 —19 —

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 - Derivative Instruments
A. Derivatives under SSAP No. 86 - Derivatives

8. 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 Payments
Fiscal Year Due
2026 $ 23
2027 1,862
2028 —
2029 —
Thereafter 42,098
Total Financing Premiums $ 43,983
b. | (amount in thousands)
Undiscounted Future Premium Derivative Fair Value with Derivative Fair Value Excluding
Date Commitments Premium Commitments Impact of Financing Premiums
March 31, 2026 $ 43,983 | $ 24181($ (19,802)
December 31,2025 |$ 4212019 20,031($ (22,089)

Note 9 - Income Taxes

No significant change.
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Note 10 - Information Concerning Parent, Subsidiaries and Affiliates

D.

On March 31, 2026, TLA borrowed $25 million from 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, TLA borrowed $50 million from 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, TLA borrowed $300 million from 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, TLA 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 TL) lending and borrowing amount permitted under the agreement for the Company is $1 billion.

Effective September 21, 2022, Talcott Resolution Life Insurance Company ("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 $1.5B 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.

Note 11 -

B.

Debt
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 $184 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

Total 2+3 General Account Separate Accounts
a. [ Membership Stock - Class A $ —1$ —1$ —
b. [ Membership Stock - Class B 3,002,400 3,002,400 —
c. | Activity Stock — — —
d. | Excess Stock — — —
e. | Aggregate Total (atb+c+d) 3,002,400 3,002,400 —
f. | Actual or estimated borrowing capacity as
determined by the insurer 181,000,000 181,000,000 —
2. December 31, 2025
Total 2+3 General Account Separate Accounts
a. [ Membership Stock - Class A $ —1$ —1$ —
b. [ Membership Stock - Class B 3,002,400 3,002,400 —
c. | Activity Stock — — —
d. | Excess Stock — — —
e. | Aggregate Total (atb+c+d) 3,002,400 3,002,400 —
f. | Actual or estimated borrowing capacity as
determined by the insurer 184,000,000 184,000,000 —

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

Eligible for Redemption

Current Period
Total Not Eligible for Less Than 6 6 Months to Less than 1 | 1to Less than 3
Membership Stock (2+3+4+5+6) Redemption Months Year Years 3to5 Years
1 |ClassA $ —$ —1$ —1$ —1$ —1|$ —
2 Class B 3,002,400 2,386,784 615,616 — — —
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3 Collateral Pledged to FHLB
a. Amount Pledged as of March 31, 2026

1 2 Aggregate Total
Fair Value Carrying Value Borrowing
Current Year Total General and Separate Accounts
1| (Total Collateral Pledged (Lines 2 + 3) $ 74,878,617 | $ 80,844,556
Current Year General Account: Total Collateral
2 | Pledged 74,878,617 80,844,556
Current Year Separate Account: Total Collateral
3| Pledged — —
Prior Year-end Total General and Separate Accounts:
4 | Total Collateral Pledged $ 90,780,508 | $ 96,444,026
b. Maximum Amount Pledged During Reporting Period
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) $ 90,257,511 | $ 96,250,408
Current Year General Account Maximum Collateral
2| Pledged 90,257,511 96,250,408
Current Year Separate Account Maximum Collateral
3| Pledged — — —
Prior Year-end Total General and Separate Accounts
4 | Maximum Collateral Pledged $ 91,451,782 | $ 96,827,380 —

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 Defined Benefit Plans

The Company has no direct plans.

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

No significant change.
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Note 14 - Liabilities, Contingencies, and Assessments

A.  Contingent Commitments
2. Detail of Other Contingent Commitments
1 2 3 4 5
: Maximum
Ultimate ;
Nature and Financial POte(;tELtAu?gount
Circumstances of Statement Pavments
Guarantee and Key Impact if Action the Gyuarantor 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
Effective February 1, 2018, TLA guaranteed the obligations
of Talcott Resolution Comprehensive Employee Benefit The guaranteed affiliate
Service Company ("TCB"), a wholly-owned subsidiary, with Increase in maintains surplus in
respect to certain structured settlement liability obligations to Investments in SCA, addition to policyholder
provide an increased level of security to claimants under $ Dividends to Unlimited (1) reserves. The payment or
such structured settlements; these obligations were stockholders (capital performance risk of this
assumed from TL on February 1, 2018. As of March 31, contribution), guarantee is low as It is
2026 and December 31, 2025, no liability was recorded for Expense, or Other unlikely that this guarantee
this guarantee, as TCB was able to meet these policyholder will be triggered.
obligations.
Total $ — Unlimited
(1) There is no limit on the Company's guarantee to pay policyholder obligations on behalf of the affiliate for the contracts covered in the guarantee
agreement.
B. Assessments

No significant change.

Gain Contingencies

No significant change.

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

Joint and Several Liabilities

No significant change.

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
MOVEit 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 TL with the United States Securities and Exchange Commission.

Note 15 - Leases

No significant change.

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

No significant change.

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

B.

C.

The Company had no transfer or servicing of financial assets.

The Company had no wash sales.
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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 (‘HIMCO”), Sixth Street Insurance
Solutions, L.P. and PGIM, Inc., 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 ("CFO") 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 Unadijusted quoted prices for identical assets or liabilities in active markets that the Company has the ability to access at the measurement date.
Level 2 Observable inputs, other than quoted prices included in Level 1, for the asset or liability, or prices for similar assets and liabilities.

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

In many situations, inputs used to measure the fair value of an asset or liability position may fall into different levels of the fair value hierarchy. In these situations, the
Company'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.

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

Common stocks - unaffiliated $ 6,518 | $ —1% 3,002 |$ —13 9,520

Preferred stocks - unaffiliated — 1,830 — — 1,830

Cash equivalents 524,256 . — — 524,256

Total bonds and stocks 530,774 1,830 3,002 — 535,606
Derivative assets

Equity derivatives — 4,449 — — 4,449

Macro hedge program — 51,907 — — 51,907
Total derivative assets — 56,356 — — 56,356
Separate Account assets [1] 22,498,913 — — — 22,498,913
Total assets accounted for at fair value $ 23,029,687 | $ 58,186 | $ 3,002 )% —|$ 23,090,875
b. Liabilities accounted for at fair value

Derivative liabilities

Equity derivatives — 2,798 — — 2,798

Macro hedge program — 5,198 — — 5,198
Total liabilities accounted for at fair value $ —|$ 7,99 | $ —|$ —|$ 7,996

11 Excludes approximately $8 million of investment sales receivable net of investment purchases payable that are not subject to SSAP No. 100 (Fair Value

Measurements).
Valuation Techniques, Procedures and Controls

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

The fair value process is monitored by the 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.
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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
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.

Foreign government/government agencies - Primary inputs also include observations of credit default swap curves related to the issuer and political events
in emerging market economies.
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Interest rate derivatives - Primary input is the swap yield curve.

Level 3 Most of the Company’s securities classified as Level 3 include less liquid securities such as lower quality 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

Non-guaranteed Separate Account assets are primarily invested in mutual funds and are valued by the underlying mutual funds in accordance to their valuation policies

and procedures.

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

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

31, 2026:

Total Gains and

Beginning | Transfers | Transfers | (Losses) Included in: Ending

Balance into out of Net Balance

As of Prior Level 3 | Level3 | Income | Surplus As of Current
(Amounts in thousands) Quarter End [2] [2] 1 Purchases Sales Settlements | Quarter End
Assets
Common stocks - unaffiliated $ 3,002 | $ —1$ —1% — —1$ — —1$ —1$ 3,002
Total bonds and stocks 3,002 — — — — — — — 3,002
Derivatives

Macro hedge program 2 — (2) — — — — — —

Total derivatives [3] 2 — (2) — — — — — —
Total assets $ 3,004 | $ —1$ @fs — —1$ — —|$ —1$ 3,002
Liabilities
Derivatives
Macro hedge program — — — — — — — —1$ —
Total derivatives [3] $ —|$ —1$ —1$ — —19 — —1|$ —1$ —
Total liabilities $ —|[$ —|$ —|$ — —|$ — —|$ —|$ —

B.

(1
2

i3]

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

Other Fair Value Disclosures

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

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

(Amounts in thousands) March 31, 2026
Not
Practicable
Aggregate Fair|  Admitted Net Asset (Carrying
Type of Financial Instrument Value Value (Level 1) (Level 2) (Level 3) [ Value (NAV) Value)
Assets
Issuer credit obligations $ 1,907,059|$ 2,189,527 | $ —|$ 166144313 2456169 —|9% —
Asset-backed securities - unaffiliated 840,978 868,253 — 765,909 75,069 — —
Asset-backed securities - affiliated 16,989 17,435 — 15,245 1,744 — —
Preferred stocks - unaffiliated 1,830 1,830 — 1,830 — — —
Common stocks - unaffiliated 9,520 9,520 6,518 — 3,002 — —
Mortgage loans 495,925 531,396 — — 495,925 — —
Cash, cash equivalents and short-term
investments - unaffiliated 594,838 594,838 594,838 — — — —
Cash, cash equivalents and short-term
investments - affiliated — — — — — — —
Derivative related assets 58,684 58,059 — 58,684 — — —
Contract loans 89,213 87,572 — — 89,213 — —
Surplus debentures 33,686 35,322 — 33,686 — — —
Capital notes 7,419 6,958 — 7,419 — — —
Debt securities without credit enhancement 11,716 11,716 — 4,375 7,341 — —
Residual tranches fixed income 11,947 11,974 — — 11,947 — —
Separate Account assets [1] 22,498,913 22,507,230 22,498,913 — — — —
Total assets $ 22,557,601 ($ 22,565,293 ($ 22,498,914|3 58,686 |$% 929,857 ($ —|9% —
Liabilities
Liability for deposit-type contracts $  (775,898)[$  (775,898)| $ —1|9% —|$ (775,898) $ —1$ —
Derivative related liabilities (62,053) (8,688) — (62,053), — — —
Separate Account liabilities (22,498,913)| (22,507,230)] (22,498,913) — — — -
Total liabilities $ (23,336,864)| $ (23,291,816)|$ (22,498,913)|$  (62,053)|$ (775,898)| $ —1$ —

(1

Excludes approximately $8 million at March 31, 2026, of investment sales receivable net of investment purchases payable that are not subject to SSAP No.

100.
(Amounts in thousands) December 31, 2025
Not
Practicable
Aggregate Fair Admitted Net Asset (Carrying
Type of Financial Instrument Value Value (Level 1) (Level 2) (Level 3) Value (NAV) Value)
Assets
Issuer credit obligations $ 1,914,214 ($ 2,170,245 $ —|$ 1,653,329 ($ 260,885 | $ — —
Asset-backed securities - unaffiliated 795,113 815,717 — 747 465 47,648 — —
Asset-backed securities - affiliated 7,037 7,000 — 7,037 — —
Preferred stocks - unaffiliated 1,851 1,851 — 1,851 — —
Common stocks - unaffiliated 9,886 9,886 6,884 — 3,002 — —
Mortgage loans 543,971 577,795 — — 543,971 — —
Cash, cash equivalents and short-term
investments - unaffiliated 205,784 195,555 195,555 — 10,229 — —
Cash, cash equivalents and short-term
investments - affiliated — — — — — — —
Derivative related assets 48,671 48,297 | $ — 48,671 — — —
Contract loans 86,986 86,986 — — 86,986 — —
Surplus debentures 33,928 35,324 — 33,928 — — —
Capital Notes 7,652 6,960 — 7,652 — — —
Debt securities without credit enhancement 11,673 11,673 — 4,423 7,250 — —
Residual tranches fixed income 19,738 19,738 — — 19,738 — —
Separate Account assets [1] 22,510,246 24,106,821 24,098,084 — — — —
Total assets $ 26,196,750 |$ 28,093,848 |$ 24,300,523 [$ 2,504,356 | $ 979,709 | $ — —
Liabilities
Liability for deposit-type contracts $ (125,690)|$  (125,690) $ —1$ —|$  (125,690)[ $ — —
Derivative related liabilities (58,057) (4,821) (58,057) — — —
Separate Account liabilities (22,510,246)|  (24,106,821)]  (24,098,084) — — — —
Total liabilities $  (22,693,993)| $ (24,237,332)( $ (24,098,084)| $ (58,057)| 8 (125,690) $ —|$ —
[11  Excludes approximately $6 million, at December 31, 2025, of investment sales receivable net of investment purchases payable that are not subject to SSAP

No. 100.

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

The amortized cost of cash, cash equivalents and short-term investments approximates fair value.
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Fair values for mortgage loans on real estate were estimated using discounted cash flow calculations based on current lending rates for similar type loans. Current
lending rates reflect changes in credit spreads and the remaining terms of the loans.

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

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

D.  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 January 28, 2026 and March 30, 2026, the Company issued funding agreements, which are accounted for a deposit-type contracts in accordance with SSAP No.
52. As of March 31, 2026, the Company had outstanding funding agreements of $650 million, reported within line 3, Liability for deposit-type contracts. These
agreements credit interest at rates ranging from 4.58% to 4.72% and mature through 2029. Certain funding agreements are associated with funding agreement backed
loan ("FABL") programs and may be secured by assets held in trust.

The Company had no other significant changes.

Note 22 - Events Subsequent

Note 23 -

A

Note 24 -

The Company had no material subsequent events through the filing date of May 15, 2026.
Reinsurance

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 $23,258,576 and $20,106,744, respectively.

b.  For the periods ended March 31, 2026 and December 31, 2025, the total amount of reinsurance credit taken for this agreement was $29,441,235 and
$25,451,575, respectively.

Retrospectively Rated Contracts & Contracts Subject to Redetermination

E.

Note 25 -

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.

Changes in Incurred Losses and Loss Adjustment Expenses

Note 26 -

Reserves as of December 31, 2025 were $3.8 million. As of March 31, 2026, $0.0 million has been paid for incurred claims and claim adjustment expenses attributable
to insured events of prior years. Reserves remaining for prior years are now $3.8 million as a result of re-estimation of unpaid claims and claim adjustment expenses
principally on Accident and Health lines of insurance. As a result, there has been a $0.0 million prior-year development from December 31, 2025 to March 31, 2026.
The change is generally the result of ongoing analysis of recent loss development trends. Original estimates are increased or decreased, as additional information
becomes known regarding individual claims.

Intercompany Pooling Arrangements

Note 27 -

No significant change.

Structured Settlements

Note 28 -

No significant change.

Health Care Receivables

Note 29 -

No significant change.

Participating Policies

Note 30 -

No significant change.

Premium Deficiency Reserves

Note 31

No significant change.

- Reserves for Life Contracts and Annuity Contracts

Note 32

No significant change.

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

Note 33

No significant change.

- Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change.
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NOTES TO FINANCIAL STATEMENTS

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.

717



2.1

22

3.1

3.2

3.3

3.4

3.5

4.1

4.2

6.1

6.2

6.3

6.4

6.5

6.6

71

7.2

8.1

8.2

8.3

8.4

STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity 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[ 1 No[X]
If yes, has the report been filed with the dOmICIIANY STAIE? ..ottt Yes[ 1 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 @I IMSUFEI? ...ttt ettt ae e e e e e e e a2 s e a2 s e a2 s e e s e 2 s e a2 s e 2o e a2 s e 2 s e a2 s e e 2 e e e e s e A2 s e e 2 A A2 s e a2 e e 2 s e e s e e e s e e e s e s st e st ee et s bt s s e 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 @ publicly traded GroUP? ..........cooiiiiiiiiii e 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? .............cccccooiiiiiiiiiiiiiics 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?
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? ..... [ 1 N[ ] NAI
Have all of the recommendations within the latest financial examination report been complied With? ... 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 securities firms? .............cooi i 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....
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STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance

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? ..............cccooviiiiiiiniiiie,

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;

(b) Full, fair, a(F:)curate, 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 @aMENAEA? ..........c..oi ittt e b e et e et e e st e eseeeaeeeseenseeseeneennean
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 OffICEIrs? .........ooiiiiii s
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
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e $
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 agreemMENtS.) ..o
If yes, give full and complete information relating thereto:

The Company has $4,869,555 ,of cash and bonds pledged as collateral for derivative activity; $3,002,400 of capital stock; $80,844,556
pledged as collateral for FHLB activity; $129,256,893 of securities pledged for repurchase activity. ............ccccoveiireiniiinsenieseeseesee s

Amount of real estate and mortgages held in other invested assets in Schedule BA: ..o ..$

Does the reporting entity have any investments in parent, subsidiaries and affiliates? ....
If yes, please complete the following:

Company

Yes [ X] No[ ]

Yes[ ] No[X]

Yes[ ] No[X]

Yes [ X] No[ ]

........................ 46,396,341
Yes [ X] No[ ]

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
8,712,860  S........ 17,435,156

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

.. 16,142,964

47,623,703
72,479 527

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.

Yes

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. .........ccccoooieiieiiiieiiienieeeeseeeees
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] No[ ]
[X]T N[ T NAT ]

B SR




STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity 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

16.
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? ..................... Yes [ X] No[ ]
16.1 For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:
1 2
Name of Custodian(s) Custodian Address
JPMorgan Chase Bank, N.A. ..o 4 Chase MetroTech Center, 16th Floor, Brooklyn, NY 11245 ..............
The Bank of New York Mellon 101 Barclay Street, 8 West, New York, NY 10286
Federal Home Loan Bank of Boston 800 Boylston St., Boston, MA 02199
16.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:
1 2 3
Name(s) Location(s) Complete Explanation(s)
16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? ..............ccccceeees Yes[ 1 No[ X]
16.4 If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to

16.5
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"]
1 2
Name of Firm or Individual Affiliation
Hartford Investment Management Company ..
PGIM INC. e
Sixth Street Insurance Solutions, LP
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?..........ccoovrireeeiiinnrsseeeeeee s Yes [ X] No[ ] 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?..........cccccovvrrrcecrcneenes Yes [ X] No[ ] NAT[ ]
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.
1 2 3 4
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Registered With (IMA) Filed
106699 Hartford Investment Management Company .
PGIM INC. et
Sixth Street Insurance Solutions, LP ....
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:

By self-designating 5GI securities, the reporting entity is certifying the following elements for each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL

security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.

c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.
Has the reporting entity self-designated SGI SECUILIES? .........c..iiiiiiiiie ettt et et e et et et e e e eneas Yes[ ] No[X]

8.2



STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

GENERAL INTERROGATORIES

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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GENERAL INTERROGATORIES

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 531,396,246
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 $ 531,396,246

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 $ 531,396,246

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




STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

ol

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
..... 00000 .....[..AA-3191486 .....[...01/01/2026 .. |TR Re, LEd. ..oeoiiiiiiiiiiiiiiiiccccc e sesnesesneesnesesnens [oenenenns BWiiis foone et COFW/ T | TR [ReCTPrOCal JUPTSAICTION. ...viuiiiiiiiicc e [ [ e

.AA-3191486 ..01/01/2026 .. | TR Re, Ltd. . . . . . .FA.........|Reciprocal Jurisdiction...




STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
4 5

94 above)

Life Contracts 6 7
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 e b s 1,448,605 |........... 2,282,297 | (70 TN 9,047 | 3,740,014 [
2. AIBSKA .ot AK o L o 158,818
3. Arizona ..... . AZ 3,272,050
4. Arkansas .. .. AR ... 1,452,340
5. California .. CA 15,367,379
6. Colorado ...... .. CO 2,777,830
7. Connecticut .. . CT 2,046,056
8. Delaware ............. .. DE ..653,353
9. District of Columbia . . DC ....426,440 |.
10.  Florida .. .. FL ...10,248,659 |.
11.  Georgia .. GA 3,274,524 |.
12.  Hawaii .. . HI ....481,397 |.
13.  Idaho .... . ID ....561,276 |.
14. lllinois ... LI 6,641,356 |.
15.  Indiana . . IN .2,016,101 |.
16. lowa ..... LA 11,434,515 |.
17. Kansas . .. KS 1,654,685 |.
18, KENUCKY ...oveiiiceeieee e KY e b s 1,670,020
19, LOUISIANA ..oveveeeveeeieieieeseeseeseeseienees LA [ L o 2,306,349
20. Maine .......
21.  Maryland
22. Massachusetts .............cccooiiiiiiis
23.  Michigan ........ccccooviiiiiiiiicceeeee Mi
24. Minnesota . .. MN
25. Mississippi .. MS
26.  MIiSSOUN ...ooeiiiiiiiiiiiiiciiieec e
27. Montana
28. Nebraska ..
29. Nevada ........
30. New Hampshire ... NH |l [
31. New Jersey .....ccccooverivieiiiiccciec e NJ e b o
32.  New Mexico . NM
33. New York ..... NY
34. North Carolina .. NC
35. North Dakota .. ND
36. Ohio ..cccueenee .. OH
37. Oklahoma . .. OK
38. Oregon ......... .. OR
39. Pennsylvania ... . PA
40. Rhode Island .... . RI
41.  South Carolina . SC
42.  South Dakota ... .. SD
43. Tennessee ... .. TN ,909, K
44. Texas ....... X ...10,649,144 |.
45. Utah ..... L UT ....693,662 |.
46. Vermont VT ....250,392 |.
47, VArGINIA ceeeeeecieieieeeeeee e VA |l s 3,851,170
48. Washington ........ccccueeeerueinieirieesieeseeeees WA |l s 2,659,851 ,914,
49. West Virginia ....602,749 |. ...1,590,010 ..
50. Wisconsin .... .3,108,995 |. . .. 4,375,881 |..
51, WYOMING woovevenieieieieieieeeieeeieesieesieenieeenes. WY o Lo i 160,009 |...............350,674 [...cooiiiiiiies [ 1,050 [ 511,733 |
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.  Subtotal .....cccccoveeiiiciiiiiiiiiieiiiiiieeiee e XX foenen. 131,916,155 ... 130,829,541 ... 15,599 ... 2,713,590 |........265,474,885 |........
90. Reporting entity contributions for employee benefits
PlaNS. ..o e e KKK s o [ e i [ |
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.cceeereeereeereeereens forrees XX oo oo 379 [ oo o o 379 [
92. Dividends or refunds applied to shorten endowment|
or premium paying period............ccoeeeeeeeeeereinnnees foeees XXX oo e i e e e
93.  Premium or annuity considerations waived under
disability or other contract provisions.................... oo XXXo.ooo 414,836 .415,161
94.  Aggregate or other amounts not allocable by state..]....... XXX ...... oo i foveeiiiiics e i .
95.  Totals (direct bUSINESS)......c.ceveuevveievvrenireririeeeeen s XXX 130,829,541 |. .. 265,890,425 |..
96.  Plus reinsurance assumed. ..........cooeeeereeneeneeneeneenes oo XXX ,242, . 1,928,761 [ [ ....11,358,737 |..
97  Totals (all DUSINESS).......cceeevrreirieirieirieereeneea e XXX . 141,573,429 |........ 132,758,302 |. .. 2,8%, oo 217,244,162 |..
98.  Less reinsurance ceded.........ocooervereneeneeneneeneneens oo XKoo o 141,159,773 |........ 114,748,101 2,891,959 258,799,833
99. Totals (all business) less reinsurance ceded 413,656 18,010,201 4,548 18,444,329 650,000,000
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ......ccovvvvnrccceneireeeeeeendferee XXX 21,114,930 |. ..1,114,930 |..
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........ccocvveviiviiiiniiinnnieceneseees e XXX foreei e e o e
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) 1,114,930 1,114,930
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........ccocevvevieviiiiniiinnnieeeneneees e XXX foreei e e fo e
9499. Totals (Lines 9401 through 9403 plus 9498)(Line

(a) Active Status Counts:
1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG...........cccccccvveinr weeene 52 4. Q- Qualified - Qualified or accredited reinsurer.

2. R - Registered - Non-domiciled RRGs

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 and Annuity 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 TAO Management, LLC DE 90-1019036
Sixth Street Insurance GP Holdco, LLC DE
Sixth Street Insurance Solutions, L.P. DE a87-0910021
Cadence ALM GP Holdco, LLC DE 87-0910936 |Ultimate Indirect contral by Alan Waxman
Sixth Street Insurance Solutions ALM, L.P. DE 86-2807598
Cadence Senvices US, LLC DE 86-2807499
Anthony Michael Muscolino (managing member of TAQ Insurance Holdings, LLC)
TAQ Insurance Holdings, LLc? DE B6-1594781
TAQ Sutton Holdings, LLc®? CYM 98-1578722 |TAO Insurance Holdings, LLC 100%
Talcott Financial Group Investments, LLC* BML 98-1578678 |TAO Sutton Holdings, LLC 100%
Talcott Financial Group, Ltd. BML 98-1578697 |Talcott Financial Group Investments, LLC. 100%
Talcott Re FinCo, Ltd. BMU 98-1673007 |Talcott Financial Group, Ltd. 100%
Talcott Re Holdings, Lid. BMU 93-1673064 |Talcott Re FinCo, Lid. 100%
Talcott Life Re, Ltd. BMU 98-1625692 |Talcott Re Holdings, Ltd. 100%
Talcott Life & Annuity Re SPC, Ltd. CYM 98-1652614 |Talcott Re Holdings, Ltd. 100%
Sutton Cayman Haoldings, Ltd. CYM Talcott Re Holdings, Ltd. 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, L.P. 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, Ltd. 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, Ltd. 100%
LIAS Administration Fee Issuer LLC DE Talcott Administration Semnvices Company, LLC 100%
Talcott US Holdings, Lid. BMU 98-1849391 |Talcott Financial Group, Ltd. 100%

T Pursuant to the operating agreement of TAQ Insurance Holdings, LLC, Alan Waxman, as a member of TAC Insurance Holdings, LLC, has the authority to appoint the managing member of TAQ 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 TAQ Partners, L.P., Sixth Street TAQ Partners (A), L.P., Sixth Street TAO Partners (B), L.P., Sixth
Street TAQ Partners (C), L.P., Sixth Street TAQ Partners (D), L.P., Sixth Street TAQ Partners (E), L.P., Sixth Street TAC Partners (F), L.P., Super TAQ MA, L.P.,, Super TADQ Contingent MA, L.P., Knight TAQ, L.P., and PSERS TAQ Partners Parallel Fund, L.P. (collectively,
"Sixth Street TAQ') are non-voting members of TAQ Sutton FParent, LLC. Certain of the entities that comprise Sixth Street TAQ are indirect owners of Klaverblad Levensverzekering N.V., Lifetri Uitvaartiverzekeringen N.V., and Lifetri Verzekeringen N. V.

3 In addition to Sixth Street TAQ, certain investers ("Co-Investors") invested in the Domestic Insurers outside of Sixth Street TAO. 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.

4 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 SSAP235, including within all schedules of investments and in Schedule Y Part

24, 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 and Annuity 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 .... | 06-1422508 .. 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. ........eeeeeee. 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.....|....... IA........ 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 DS........ 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 Resol
. 4926 ...|Talcott Holdings Grp ....ccoeveeeeeeeeeeees | eeees 00000 ....|06-1120503 .. | ..ccevvvvveees | eeveeeeeriiiinee | v, Benefit Service Company L CTe] e DS........ 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 and Annuity 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:

71 1 5 3 2 0 2 6 4 9 0 0
71 1 5 3 2 0 2 6 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
71 1 5 3 2 0 2 6 4 4 5 0 0 01
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
7 1 1 5 3 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]
7 1 1 5 3 2 0 2 6 4 4 8 0 0 0 0 A

o
—

0 1
0 1

o
—

o
— T E—
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STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current December 31
Statement Date Prior Year
2504.  Derivative collateral T1ability ..ottt n e nenenens |eernenenerenees 3,289,950 |.....ceenveee 3,039,950

2505.  Provision for future dividends .... 801,470 |... . 192,222
2506. Accrued interest on derivatives in a liability position . 186,046 |... .2,148,197
2507. Interest on policy or contract funds due OF QCCTUBH .......c.cooiiiiiiiiieiceecec et oretesees e e 8,867 oo 17,512
2597.  Summary of remaining write-ins for Line 25 from overflow page 4,286,333 5,997,881
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

08.397. Summary of remaining write-ins for Line 8.3 from overflow page

08.304. Fees 0N reinsurance CEABA ..........ocooioiiieieveeiececeecee ettt as

(66,719,191)
(66,719,191)

(139,283,914)
(139,283,914)
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STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE A

- VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 Of PriOr YEA ........c..oiiiiiiiiiiieeee ettt sttt sseesseenesneennees [eneenseeseneensesiaeenaeenseenns [orteeise et ee et
2. Cost of acquired:
2.1 Actual cost at time Of @CQUISITION ........ooiiiiiie ettt et ab e et e et e e st e saeesaeesseesaeenseebesnnesnnes [reeteesenie et e e e et e e ens [oeete e
2.2 Additional investment made after acquisition guum..........gum.......... omm ...
3. Current year change in encumbrances ...............]
4. Total gain (loss) on disposals ....................
5. Deduct amounts received on disposals .....
6. Total foreign exchange change in book/adjusted
7. Deduct current year’s other than temporary impailiiient reCOllized .8
8. Deduct current year’s depreciation
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)
10. Deduct total nonadmitted amounts
11.  Statement value at end of current period (Line 9 minus Line 10)
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 Of Prior YEAr ..........ccovovvireririeuerereininesisieeieeeenes e 577,794,519 |....cocoocc.. 687,494,035
2. Cost of acquired:
2.1 Actual cost at time of acquisition 1,479,895 1,274,848
2.2 Additional investment made after acquisition .... 1,353,289 ...21,711,128
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase/(decrease)
6. Total gain (loss) on disposals
7. Deduct amounts received on disposals
8. Deduct amortization of premium and mortgage interest points
9. Total foreign exchange change in book value/recorded investment excluding accrued interest
10. Deduct current year’s other than temporary impairment reCOgNIZEA ...........ccccuiiiiiiiiiii e
11. Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........
12. Total valuation allowance
13.  Subtotal (Line 11 plus Line 12) .
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 531,396,246 577,794,519
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 Of PHOT YEA ...........c.cueuevevcceeeeeeeeeeeeceeeeeeeeeeseeaeeesesesessaeseeesenesseaseeeesesesasasassenanna |oene 603,880,764 513,085,609
2. Cost of acquired:
2.1 Actual cost at time of acquisition .... 34,339,196
2.2 Additional investment made after acquisition ... ...108,317,254
3. Capitalized deferred interest and other
4. Accrual of discount (12,679) (33,800)
5. Unrealized valuation increase/(decrease) (13,302,714) 1,577,351
6. Total gain (loss) on disposals ... (602,375)
7. Deduct amounts received on disposals . ....49,831,724
8. Deduct amortization of premium, depreciation and proportional amortization 10,644 |...
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year’s other than temporary impairment recognized
11.  Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)
12.  Deduct total NONAdMItEEA @MOUNTS .........oiiiiiiee ettt e et e e st e e st e saeeeaeesseenseenseenbeenseenseensesneesneenne [oseessenseeiteenteeite et e eteans [oaeeteeteeeeeseeaeesaeenaeenes
13.  Statement value at end of current period (Line 11 minus Line 12) 606,958,187 603,880, 764
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 Of PriOT YE&I ...........cccueuiieeerereieieeieieieieesssesesessssesesens [oecececeees 3,020,842,167 |............ 3,529,061,389
2. Cost of bonds and stocks acquired 237,761,921 ...373,855,680
3. Accrual of discount 1,187,501 5,544,454
4. Unrealized valuation increase/(decrease) (329,868) (85,904)
5. Total gain (loss) on disposals ... (1,040,643)]... ...(12,663,458)
6. Deduct consideration for bonds and stocks disposed of 152,966,772 859,185,493
7. Deduct amortization of premium 2,407,246 .... 18,080,445
8. Total foreign exchange change in book/adjusted carrying value (339,498) 2,346,365
9. Deduct current year’s other than temporary impairment recognized
10. Total investment income recognized as a result of prepayment penalties and/or acceleration fees ....
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10)
12. Deduct total nonadmitted amounts
13. Statement value at end of current period (Line 11 minus Line 12) 3,086,565,688 3,004,699,203
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STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE D - PART 1B

Showing the Acquisitions, Dispositions and Non-Trading Activity

During the Current Quarter for all 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 [ 1,273,695,072 |.....c.ooceneee 70,312,949 |........c....... 25,507,457 |oeereeenine (600,772)|............ 1,317,899,792 | [ [ 1,273,695,072
R Y [ - SRS KRR 878,672,896 |........ccconv. 2,070,620 |.......cc........ 21,226,665 |..........c..... (9,192,548)|................ 850,324,302 ... [ o 878,672,896
B NAIC B () ittt bbbt b et b et b ettt b [re e 15,413,826 ..o [ 3,502,842 |.....coocveunee 9,052,181 |.oeie 20,963,166 |-...eveeeeeeececiririeeeeiens [ [ 15,413,826
L Y @2 - LSOO PRS PSR RETEPRRURSTTY SRR 340,000 .. o | [ 340,000 [.vevveecececieirireieiereirines o o 340,000
5. NAIC5 (a)... JO PSRN 3,073,054 | [ 3,073,054 .o o [oeeieiei e nnneies [reeeee ettt ee [rerennnenieenees 3,073,054
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 2,171,194,848 72,383,569 53,310,018 (741,138) 2,189,527,261 2,171,194,848
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 577,281,528 93,745,748 87,893,822 (25,934,876) 557,198,578 577,281,528
9. INAIC 2 et R R R R R R R Rt £ £ e AR h R R E £ R R R R sttt et e et n s e et e [rrnenn s 237,645,253 69,601,696 12,091,879 22,896,021 |..coveneen 318,051,091 237,645,253
TO0. NAIC 3 bbbttt b bbb e bbbt bbbt b et enens [seen et 7,046,602 |.......ccoveneene 1,186,504 |..occoviiiriciee 252,550 |.ooieicicieine 562,500 |....cooeircenne 8,543,006 |..ecveeieiieieieeinieienne [ [ 7,046,602
R 72 (PSPPSR NSRRI 734,083 |..ocviiiieinne 405,984 |....coioiieees e 750,000 ..o 1,890,067 |-voceveeeeiecinieiriciriene oo oo 734,083
T2, INAIC B e b bbb h bbbt b et b et sa b [sre e 4,209 | e [ [ ((151: 3 A 3,827 | [ [ 4,209
T30 INAIC B et b bt b et h £ bt bt b et bt bt et et ettt et et et e eeen ] 1,947 (444) 1,503 1,947
14.  Total ABS 822,713,623 164,939,931 100,238,250 (1,727,188) 885,688,116 822,713,623
PREFERRED STOCK
15.
16.
17.
18.
19.
20.
21, TOtAl PrEfErT@d SIOCK .......iuivieieieeiieeieiee ettt 1,850,888 (21,053) 1,829,835 1,850,888
22. Total ICO, ABS & Preferred Stock 2,995,759,359 237,323,500 153,548,268 (2,489,380) 3,077,045,212 2,995,759,359
(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:
NAICT $ s 954,898 : NAIC2 $ ooovreeeeeeeceiees i NAIC3 $ NAIC4 $ e i NAICS5 $ i NAICE $oii




STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity 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 954,898 XXX 942,418
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 ..........cocveveueueueeieieiiietetee ettt s st s e e s s sesssesesesessanas [ereeneeseeeseenannens 946,324 |....ooveenn 440,088,843

2. Cost of short-term investments acquired

3. ACCTUAL O AISCOUNT ...t e e e e e e s e e e e e e e e e s e e e e e e e e e e e e e e e eana

4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas

5. Total gain (loss) on disposals

6. Deduct consideration reCeived ON ISPOSALS ..............c.ceueuiuiiiiiiiiteteteseeie et eeseeteteteseses et et esesesesesessssesssssesesesesssssssssssesesesessssasas |roeseseseneenenessssssesessnenns oeeneassesanea 880,088,843

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 value

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) ..........ccceeueurrreieeeeereeeeeeeeeeeeieieeseesnas [ereseseseseneseseenens 954,898 |....covere 946,324
11.  Deduct total nonadmitted amounts
12.  Statement value at end of current period (Line 10 minus Line 11) 954,898 946,324
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STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity 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 43,476,286

Cost paid/(consideration reCeiVEd) ON AATITIONS ...........cc.cviiiviueuiiiiiieitete ettt ees ettt ssses st s et st seses e bbb se e s ebebe st ssses e s e b sassssesebe b s essnsesesessessnsesetass ebesessssssierana 5,745,846

Unrealized ValUuation iNCIEASE/(UECTEASE) ............c.cuiveueuereiiiesesesesetesseseses s sessesese s s sssseses et s sssasses et s s ssses et et s sssseses s sssas e s e s et s s nsssesesebssssnsesesessnns | ehesissttssterann 2,058,707

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.cveviviiiieieeteieiiitsetete et s es et st se et ete b s et sesesesebe st seseses e b s s se e s e b e b st eees et e bbb s sesebe b s eses e s et e b s s snsnsebesanas beeattsseetesesnencs (501,187)
Considerations received/(Paid) ON tEIMINALIONS ............ccceviiueieeeteiieietetete ettt s s se s st s esesese s s ssesesesesss s sesese s s s s sssesesessssnssaesesesssssesesesesnanans ebebessstssietenas 1,681,972

AAMIOTEIZATION ...ttt b2 E e b h St e ot eeE s £t h e b heE e heEa e E e Rt EeE e E e R AR e h R h bR h R bt h et tee Seebeneeh s (66,767)
Adjustment to the book/adjusted carrying value of REAGEA M ...ttt et e e e eabesseasessearearearearesreare e

Total foreign exchange change in DOOK/adjUSIEA CAIMYING VAIUE ..........c.ceuiiiiiirieieieieieee ettt ettt s et esese e e e e s st esesesesesensssesesene febeatatasnensenenenes 340,265

Book/adjusted carrying value at end of current period (LiINES 1+2+3+4+5-6+7+8%9) ........ccceiuiiiiiriririiiiiiiseeetetei ettt sns bbb s snsssesesanss seeestessierenns 49,371,177

Deduct NONAAMIIEA @SSELS .........ciiiiii i b e b b e E e b e b e s b e E e s E e e b e e b e e R e e E e e E e e E e e R e SR e e E SR e R R e R e R e R e R e e e s AReeEeeEeaeae e

Statement value at end of current period (LINE 10 MINUS LINE 1) ....c.cviiiueueiiiiiiieteteieisieseie et be s sss ettt s bbbt sssn st s s s s sesebebes s snsnsesesans ftsteesesasnenes 49,371,177

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/adjusted carrying value, December 31 Of Prior YEar (LINE B, PIiOT YEAI).......ciuuiiuiiiieiieit ittt sttt ettt ettt st e sae e saeesheesb e e b e e bt em bt embeeabeeae e eaeeshe Saseeaesaesasessaeesaesanesaneans
Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change COIUMN) .......ociiiiiiiiiiiiiiie e e
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 ..........cccceeiiiiiiiiiis e,

3.14 Section 1, Column 18, prior year

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

3.24 Section 1, Column 19, Prior YEAr PIUS .......c.ccciiiiiiiiieiiesieereerieeeeies ceeirieie e

3.25 SSAP NO. 108 AGJUSTMENTS ....coutiiiiiiiiie ittt en beeteae s e s e s e s s e s s e e s b e es oesbessbeeabe s besaese s se s se e s Seesteeaeeeaeeeaesae s ae e e

5100} o) =TI (g Lo i o g UL I L= 0 OO
Cumulative variation margin on terminated contracts during the year ............c.cccooeiiiiiiiii i e

Less:

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

4.22 AMOUNE FTECOGNIZEM ...ttt ettt e niees shesssessaeeareesresstesassaaesans

4.23 SSAP NO. 108 @QJUSTMENLS .....cotiiiiiiiiiieie ettt ree s be e s sbe e sre e sbe e abe s bessbessbeaae s e sassaes e sreas

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 1H2+3.3-4.3-5.1-5.2) ...ttt ittt h e b e b e e be et e e et e bt e ae e eateshe Sseeae e s e e e e s e e e e e saaeenae e
[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) ......oiuiiiuiiiiiiiiii ettt ettt ettt he e bt bt e s bt e ke e bt e a bt e a bt ea et eae e she e eheeebeeabeabeen Seemeeaaeeaaeesaesaesneeaaeeaneas
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STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 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
912834DP5 .. Bond With Interest Rate Swap ...... ...5,574,348 |............ 4,520,379 [06/06/2019 ..... 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... |[... ... 1,539 |.. (263,766)| 20268J-AC-7 . | COMMONSPIRIT HEALTH .. . .... 5,572,809 ... 4,784,145
91283#DP5 .. Bond With Interest Rate Swap ...... .. 13,452,813 |... ..15,140,142 | 06/06/2019 ..... 06/10/2029 ..... FSIP: 01S 2.135000 10-JUN-2029 ... |[... ... 3,832 |.. (656,678)| 20273R-AR-0 . [ ENERGY TRANSFER LP ... ... 13,448,981 ...15,796,820
NEW YORK N'Y CITY MUN WTR FIN AUTH
91283#DP5 .. Bond With Interest Rate Swap ...... ... 3,374,246 |... ...4,123,366 |............4,016,886 [06/06/2019 ..... 06/10/2029 ..... FSIP: 01S 2.135000 10-JUN-2029 ... |[... .o 1,022 .. (175,114)| 64972F-L2-0 . [ITR & SWR SYS R 1.B FE .. ... 4,122,344 .... 4,192,000
912834DP5 .. Bond With Interest Rate Swap ...... 2,054,072 1,989,822 . 2,037,845 |06/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... ...622 (106,601) [ 912810-RD-2 UNITED STATES TREASURY . A .1,989,200 |.. . 2,144,446
91283#DP5 .. Bond With Interest Rate Swap .. 1,159,897 1,112,828 ....959,858 |06/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... ... 361 ....(60,195)| 912810-RU-4 UNITED STATES TREASURY . A 1,112,477 .. .1,020,063
912834DP5 .. Bond With Interest Rate Swap .. ..21,089,038 16,620,393 11,172,868 [06/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... 6,387 (1,094,463) [ 912810-SP-4 UNITED STATES TREASURY . A 16,614,006 |.. 12,267,331
912834DP5 .. Bond With Interest Rate Swap .. 1,345,481 1,372,816 .942,317 106/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... ...408 ....(69,827)| 912810-SX-7 UNITED STATES TREASURY . A 1,372,408 |.. 1,012,144
912834DP5 .. Bond With Interest Rate Swap .. ..32,477,118 27,356,759 20,329,642 | 06/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... 9,836 (1,685,474) | 912810-SZ-2 UNITED STATES TREASURY . A 27,346,923 |.. 22,015,116
91283#DP5 .. Bond With Interest Rate Swap .. 5,230,081 6,429,973 .6,762,707 |06/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... 1,584 .. (271,427)]91324P-BK-7 . | UNITEDHEALTH GROUP INC . .F .6,428,389 |.. . 7,034,134
912834DP5 .. Bond With Interest Rate Swap .. 8,785,693 11,781,068 . 9,599,396 |06/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... 2,661 (455,953) [ 37045V-AT-7 GENERAL MOTORS CO .... B 11,778,407 |.. 10,055,349
91283#DP5 .. Bond With Interest Rate Swap .. 6,748,492 6,752,580 . 6,245,708 |06/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... 2,044 .. (350,228) | 79467B-DX-0 SALES TAX SECURITIZAT .D .6,750,536 |.. . 6,595,936
91278*BBY . Bond With Interest Rate Swap .. .. 14,154,837 16,701,949 13,289,814 | 12/13/2019 12/17/2049 ..... FSIiP: OIS 1.954500 17-DEC-2049 ... 5,006 (5,332,069)  313309-AP-1 FEDEX CORP B 16,696,943 |.. 18,621,883
91278*BBY . Bond With Interest Rate Swap ...... 5,417,871 5,554,991 .3,019,327 | 12/13/2019 ..... [12/17/2049 ..... FSIP: OIS 1.954500 17-DEC-2049 ... 1,916 (2,040,890) | 882484-AA-6 TEXAS HEALTH RESOURCES . .C . 5,553,075 |.. .5,060,217
91278*BBY .... Bond With Interest Rate Swap ...... ... 3,643,020 |... ...2,783,931 |... , 12/13/2019 ..... 12/17/2049 ..... FSIP: OIS 1.954500 17-DEC-2049 ... |... ...1,288 |.. ...(1,372,311)| 912810-SN-9 UNITED STATES TREASURY . . ....2,782,643 .... 1,945,961
91278*BBY .... Bond With Interest Rate Swap ...... 11,130,951 |... ..11,368,220 |............ 3,678,807 |12/13/2019 ..... 12/17/2049 ..... FSIP: OIS 1.954500 17-DEC-2049 .... |[... ... 3,936 |.. ... (4,192,984)| 912810-SX-7 UNITED STATES TREASURY ... 1.A ... ...11,354,284 ....7,871,881
91278*BBY .... Bond With Interest Rate Swap ...... 15,702,672 |... .. 13,228,575 |............ 4,001,739 |12/13/2019 ..... 12/17/2049 ..... FSIP: OIS 1.954500 17-DEC-2049 ... |... .. 5,553 |.. ..(5,915,132) | 912810-SZ-2 UNITED STATES TREASURY ... 1.A. ... 13,223,022 ...10,006,871
BIO MED GROUND LEASE TRUST 2016 UW
91278*BBY .... Bond With Interest Rate Swap ...... 26,918,867 |... ..26,937,905 |........... 11,467,775 | 12/13/2019 12/17/2049 ..... FSIP: OIS 1.954500 17-DEC-2049 ... |... .. 9,519 |......... (10,140,226) [ BHV1KO-N5-8 . ...26,928,386 ...21,608,001
91278*BBY . Bond With Interest Rate Swap .. ..12,712,883 12,701,366 . 6,263,901 | 12/13/2019 12/17/2049 ..... FSIP: OIS 1.954500 17-DEC-2049 ... 4,496 ...(4,788,891)| 30303M-8K-1 . | META PLATFORMS INC 12,696,870 |.. 11,062,792
91278*BBY . Bond With Interest Rate Swap ...... ..10,318,899 9,504,084 . 2,525,357 | 12/13/2019 12/17/2049 ..... FSIiP: OIS 1.954500 17-DEC-2049 ... 3,649 (3,887,087)|912810-SU-3 . [UNITED STATES TREASLRY . . 9,500,435 |.. . 6,412,444
12607@Y83 . Bond With Credit Default Swap ..... ..22,981,616 22,999,659 24,572,635 | 03/21/2025 06/20/2030 ..... ICE: (CDX.NA.1G.44.V1) .. .375,406 .396,318 |912810-RD-2 . | UNITED STATES TREASURY . 22,624,253 |.. 24,176,317
12607@YS3 . Bond With Credit Default Swap ..... ..37,672,036 33,169,266 25,689,049 (03/21/2025 06/20/2030 ..... ICE: (CDX.NA.1G.44.V1) .615,375 .649,654 1912810-TB-4 . | UNITED STATES TREASURY ... . 32,553,891 |.. 25,039,39%
12607@YS3 . Bond With Credit Default Swap ..... ..26,789,003 27,664,203 32,771,481 | 03/21/2025 06/20/2030 ..... ICE: (CDX.NA.1G.44.V1) .437,600 .461,976 |BHWO1E-HR-9 . | ALLETE FIRST MTG BONDS SERIES 31 . 27,226,603 |.. 32,309,505
12607@YS3 .......... |Bond With Credit Default Swap ..... 12,557,345 |... .. 12,967,595 |........... 13,211,743 [03/21/2025 ..... 06/20/2030 ..... ICE: (CDX.NA.1G.44.V1) .. ....205,125 |.. ....216,551 | BHMOM1-6K-1 . | ATC TRANSMISSION COMPANY LLC ...... ... 12,762,470 ... 12,995,192
9999999999 - Totals 292,138,510 222,883,116 XXX XXX XXX 1,699,156 (41,134,817) XXX XXX 290,439, 355 264,017,933
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STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity 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 4
Total Replication
Number (Synthetic Asset)
of Transactions
Positions 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...................ccccooin

Less: Closed or disposed of transactions.

Less: Positions disposed of for failing effectiveness
Crteria. ...

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

............... 194,522,142

................. 96,800,723

824,528

............... 194,522,142

................. 96,800,723

824,528

Ending inventory

292,138,507

292,138,507
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STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity 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, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases 49,371,178

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance.............c.ccooiiiiiiiiiiiiiiiiiis e

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 49,371,178
Part D, SECHON 1, COIUMN B ........ouiiiiiiiteietei ettt ettt e s e s e s e s s s e s s et e s s s s s e e s s s st ensesensesensess febsiebsenases 58,059,171

Part D, SECHON 1, COIUMN 7 ......uiiiiitiit ettt ettt s s s e s s s e e s s e st n st nses st en s s ensesenieis febseebseeases (8,684,700)

Total (Line 3 MiNUS LiNE 4 MINUS LINE 5) ......c.cvoueuiuieiieiceeieeeieteteeceee ettt ettt esesss s ss s sesesssssnenensneeene s (3,293)

Fair Value Check

Part A, Section 1, Column 16 (3,364,912)

(o=l S TR Y=Tod 1) o B N O 11 o' e TSR

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e (3,364,912)
Part D, SECHON 1, COIUMN O ......iiiiiiiiiie ittt ettt s e e s s s s s e s s s st e s e s s s st n s s s eseniess febssebseeases 58,684,393

Part D, SECHON 1, COIUMN 10 ..ottt ettt es s e e s e e s e e s e s e e e s e s e s e e s e s e e e s e s es s s e s s s s ns et nsesnae eebessiesnias (62,049,303)

Total (Line 9 Minus LiNe 10 MINUS LINE T1) ...vovouiuiiiieieecieietetceeee ettt es et esessss s s esesessnensneneese it (2)

Potential Exposure Check

Part A, SECHON 1, COIMN 27 ...uiiuiiiitieieiei ettt et E ettt et E e bbb bbbttt ettt ebenes onbesnienneas 110,817,018
Part B, SECON 1, COIUMN 20 ........ociiiiiiiiiiiiet bbb bbb bbb b bbb bbbt aee | eabeeabee et
Part D, SECHON 1, COIUMN 12 ...ttt s e ettt einne tsbessiesnias 110,817,017
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c.eiiiiiiiiiiieee et snenenens s 1
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STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity 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.cvcveveueueieeiieeeeeteeeieee et esesss st sesss s sesessseseseseasanas [eresenseseeeeas 121,559,150 |...covovnneee 129,307,637
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 1,032,316,459 |............ 1,909,645,752
3. ACCTUAL O AISCOUNT ...ttt e e e e e e e e e e e s e e e e ae e e e s e e e e e e e e e e e sseesesnsanannas [omnmmnsmnsmns e et e e e e ees [oeeee e et e
4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens
5. Total gain (I0SS) ON AISPOSAIS .......ceuiiiiiiiieiiiitiei ettt ettt ettt e eae e s ae e st e bt e beeaeeeaeeeaeeeaeeeseeeseeseenseenseanseenseeneeeneesneenneenneenneannens |osessiessnsisssiaesiaessaesiaeans [oaessesseseesaeesaeesae e s
6. Deduct consideration received ON QISPOSAIS ............c...cviveueriueriiieieeieieieteteeeseee et e et seses s st st et e sesesesessssesssssesesesesesssnasssssesaseses [oeeseneeesennn 629,619,974 |.......... 1,917,394,239
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) ..........cceceiiiivriererereeeeeeeieieieseeseeesenens [ereeeeeeeeenens 524,255,635 |.............. 121,559, 150
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) 524,255,635 121,559, 150
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STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE A - PART 2

Showing All Real Estate ACQUIRED AND ADDITIONS MADE During the Current Quarter
1 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 and Annuity 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 .... ... 30,078,841
BHW2J3HP4 . ... 11/07/2023 ... .. 51,130,781
BHM2PRIMI ....oiiviiiiiiiiiiiiien i LT PP PPPPI 02/28/2024 59,600,000
0599999. Mortgages in good standing - commercial mortgages-all other 1,479,895 1,353,289 140,809,621
0899999. Total mortgages in good standing 1,479,895 1,353,289 140,809, 621

1699999. Total - restructured mortgages

2499999. Total - mortgages with overdue interest over 90 days

3299999. Total - mortgages in the process of foreclosure

3399999 Totals 1,479,89% 1,353,289 140,809, 621

[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
BHUDATBS ... MEMPRIS +.vvveeeererreeeeeeeseeeeeenenenens [oereeeeenenenans TNoereeeerererens foererens eeee o 02/01/2018 ........... 02/17/2026 .....|........ 14,000,000 [..vvovivrerrereies forerereieieeenenes Joeeeeeeeeenenenes feeeeeereneneeeeies frereeeeeenenens foeeeeereseneeeens forerena 14,000,000 |........ 14,000,000 [o.vovovervevereieiens foeeiereiieieeees [oeeeeeeeiereieeeens
BHW2869U7 Groveport ........eeeeeveeeeeeeeieeneeiennens feveeeeeneeeenen e s s e 02/12/2021 ... 03/01/2026 .....[...ceu... 6,000,000 [...oevnmemmnnnniinins Jooreeiiiiiiiiiiinins e fo e s o 6,000,000 |..........6,000,000 |....
BHW2J3HP4 MESA . o Lo 11/07/2023 ... 03/02/2026 ...25,658,187 |.... D PP PPPPPPN TTTTTIN 27,051,964 .........27,051,961 |....
0199999. Mortgages closed by repayment 45,658, 187 47,051,964 47,051,961
BHUOM2613 WASHINGTON . 09/21/2017 ... ... 143,874 |....
BHW127TJ6 .. New York .. ....05/10/2019 ..40,538 |.
BHW21LBRS .. .. |MULTI-CITY ....02/11/2020 53,204
BHW2EG3BE .. . | TAMPA ... ....08/29/2022 . 4,738
BHW1UHQBS .. Houston . ....04/27/2018 25,112
BHW1KFJV2 .. . |MULTI-CITY ... 11/01/2016 55,419
BHU2DUW32 .. . [Davenport . ....03/30/2022 . 51,453
BHW265AL9 .. . |Naples .. ....09/24/2020 . .5,610
BHV210NL4 .. . |San Jose ... ... 10/01/2019 47,585
BHVO1LDVS .. Baltimore . ... 11/15/2017 94,581
BHWTLYF8 .. .. [ ARLINGTON . ... 06/28/2018 67,869
BHW26DPR3 .. . [Richmond ... ...09/25/2020 . .. 14,871 . K . K . K .
BHW1KA3P3 Char lotte .... 02/01/2018 ... ...195,445 ... ...195, ....195 45 1....
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SCHEDULE B - PART 3

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

STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

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
BHW2BYKT2 MINNEAPOL 1S 12/17/2021
BHW27EGLS .... Irvine 06/01/2021
BHV28RWD3 . |Aurora .. 07/01/2021
BHV190WN1 ... | San Diego .. 02/01/2018
BHWOLC8T7 ... | SAN BRUNO . 01/08/2020
BHW1R1K02 . |Fort Worth .. 02/01/2018
BHW10N625 .. 02/01/2018
BHW1VMBT6 ... 08/29/2018
BHU2EQ1A6 ... 05/18/2022 . .
BHW1EEKQT .. Granada Hills 02/01/2018 ....179,943 ..179 943 |..
0299999 Mortgages with partial repayments 2,133,660 176 176 2,133,835 2,177,651 43,816 43,816
0599999 - Totals 47,791,847 176 176 49,185,799 49,229,612 43,813 43,813
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STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE BA - PART 2

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

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
BHM27W-84-0 ... GRYPHON PARTNERS VI LP LOS ANGELES . Gryphon Investors .. 12/18/2020 .. . 1,018,436 |...
BHM15W-G6-0 ..| BLACKSTONE STRATEGIC CAPITAL HOLDI . NEW YORK The Blackstone Group . 03/01/2018 .. . 4,509,768
BHM28L-F6-0 ....[ SOUTHFIELD CAPITAL Il LP ........ccce..et GREENWICH Southfield Capital .. 02/24/2021 .. .435,730
BHM298-JB-3 ....| CAROUSEL CAPITAL PARTNERS VI LP .. CHARLOTTE .... .| Carousel Capital ... .. 04/21/2021 .. . 1,562,762 |...
BHM1AK-95-0 ... [LEXINGTON CAPITAL PARTNERS VIII LP .. Lexington Partners .. 03/29/2018 .. . 4,636,659 |...
BHM252-3H-4 ... |PARTHENON INVESTORS VI LP SAN FRANCISCO ... Parthenon Capital Partners ... .. 04/30/2020 .. . 3,124,555 |...
BHM21P-3U-8 ... [ARLINGTON CAPITAL PARTNERS V LP . CHEVY CHASE ..| Arlington Capital Partners .. .. 08/26/2019 .. . 1,011,939 |...
BHM22Z-RJ-4 ... | CORTEC GROUP FUND VII LP .{ Cortec Group .. 12/22/2019 .. ....931,725 |...
BHMOME-7Z-9 ...|UPFRONT IV L.P LOS ANGELES ... Upfront Ventures ... .. 02/01/2018 .. . 8,691,227 |...
BHM2BV-56-5 ... |VMG PARTNERS V LP . SAN FRANCISCO VMG Partners .. 10/14/2021 .. ....400,259 |...
BHM29Y-QY-8 ... ONE ROCK CAPITAL PARTNERS Il LP .. NEW YORK ... One Rock Capital Partners . .. 06/21/2021 .. . 2,445,511 |...
BHM1J8-8K-6 ....| AEA INVESTORS FUND VI LP . NEW YORK AEA Investors .... 03/29/2018 .. . 1,365,097
BHM29R-8N-7 ... [MPE PARTNERS Ill LP ... CLEVELAND . MPE Partners . 06/02/2021 .. . 3,620,079
BHM2AU-AF-2 ...| CIVC PARTNERS FUND VI LP . CHICAGO ..... CIVC Partners . 07/27/2021 .. .384,118
BHM22R-5C-1 ... [UPFRONT GROWTH Il LP - INVESTMENT ... LOS ANGELES . ..{ Upfront Ventures .. 12/24/2019 ..
BHM22J-9D-3 ....| WIND POINT PARTNERS IX-ALP .. CHICAGO ..|WindPoint Partner .. 02/26/2020 ..
BHM20C-LC-8 ... [KKR RECOP FEEDER Il L.P. ......... NEW YORK ... .{ Kohlberg Kravis and Roberts . .. 04/20/2020 .. .
BHM2KW-3Z-1 .. | BRYNWOOD PARTNERS IX LP .. GREENWICH .{Brynwood Partners ... .. 07/27/2023 .. . 4,312,868 |...
BHM2KJ-6R-5 ... [ALPINE INVESTORS IX LP SAN FRANCISCO ... .{Alpine Investors .. 12/15/2023 .. . 5,736,437 |...
BENRGF-E6-6 ...| Dextra Strategic Partners B-5 Onshore LP ... NEW YORK ... ..{Dextra Partners .. .. 12/28/2023 .. .. 1,012,762 ..13,505,437 |...
BHM2MZ-FR-7 .. |CIVC Partners Fund VII LP CHICAGO .| CIVC Partners ... .. 01/02/2024 .. ....24,763 ... 3,005,680 |...
BENUZ8-1C-5 ... | Manulife Infrastructure Fund Ill, LP .. Manulife .. 03/01/2025 .. .. 4,425,727 ..63,214,871 |...
BENUZ8-1D-3 ... [ Hunter Point Capital GPFS ............. ..{ Hunter Point Capital . 03/01/2025 .. . 5,812,486
BENVTD-J7-1 ....|MIM Atticus Co-Invest Aggregator, LLC . .{ MIM Atticus Coinvest Aggregator . 06/01/2025 .. . 3,235,881
BENWNS-Z7-4 .. | Partners Group Direct Infrastructure IV ..{ Partenrs Group .. 09/28/2025 .. 20,226,109
BHM2Z9-N5-0 ... | EIV Capital Fund V ... ..{EIV Capital .. 11/16/2025 .. . 3,739,463
BHM2ZN-8H-0 ... ACHIEVE PRTNRS WORKFORCE FND Il LP . .{ACHIEVE PRTNRS WORKFORCE . 01/02/2026 .. . 4,517,834
BENXHV-WU-4 . | TPG Real Estate Credit Opportunities, L.P. ..... FORT WORTH . TPG Real Estate Credit Opportunities, L. . .. 12/02/2025 .. ..23,081,621 |...
BHM2ZN-8G-2 ...[BROADWING CAPITAL FUND | LP . BROADWING CAPITAL FUND . .. 01/03/2026 .. . 2,349,382 |...
BHM30D-LR-1 ... [ Madison Solutions LLC . Madison Solutions LLC .. 01/05/2026 .. . 5,000,000 |...
321678-AA-2 ..... MIF 11l Village Solar Co-Invest L.P. .......iiiiiiiiiiiiiciiiiiinnreeee | errrresinsirsiinnsssrsrrsensssrrressaaenes Manulife Investment Management ..........ccccceeeevieene fooeiii it 03/04/2026 .. |eeevueeveenee |eeeeeeieeeeeeieeieeieeeeeie Lo e e 2,250,000
1999999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - unaffiliated 195,433,585
BENQGH-FD-8 ... | Golden ROAd IT 1, LLC ...vvooveeieireseesseeseessesssesnessesnseseses [VARIOUS ..o oo USs......... Sixth Street Partners ........coooocoecooreososrcesiesicesions Joeresess o ceeeseenes I A e T LY ] A
2499999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - mortgage loans - affiliated
89238R-AC-1 .... [TPG AG ABC STRUCTURED NOTE Il, L.P. . Tpg Ag Abc Structured Note i, L.P. . .. 02/24/2025 ..
BHM2YY-F7-1 ... | OIC CREDIT OPPORT FND IV LP EQTY .... OIC CREDIT OPPORT .. 12/09/2025 ..
BENXG4-30-3 ... | Invictus Opportunity Feeder IV-R, LP Invictus Opportunity Feeder IV-R, LP .. 12/25/2025 ..
000000-00-0 ...... PIMCO Specialty Finance Income Fund CE, L.P . T PIMCO Specialty Finance Income Fund CE, .. 02/16/2026 ..
5599999. Residual tranches or interests with underlying assets having characteristics of bonds - unaffili 3,084,171
SIXTH STREET PRIVATE ASSET BASED INVESTMENT
BHM2QH-2D-8 .. |[FUND I .. SAN FRANCISCO ... Sixth Street .. .. 06/01/2025 .. ....42,870
BENWRJ-KC-5 .. | Sixth Street Specialty Lending Europe Ill, LLC - E .. Sixth Street .. .. 09/01/2025 .. ....37,099

5699999. Residual tranches or interests with underlying assets havi

79,969

7899999. Total - unaffiliated 18,822,546 195,433,585 XXX
7999999. Total - affiliated 993,014 XXX
8099999 - Totals 19,815,560 195,433,585 XXX
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STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE BA - PART 3

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

1 2 Location 5 6 7 8 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
BENUZ8-1D-3
... | Hunter Point Capital GPFS .................. Hunter Point Capital ..................... .. 03/01/2025 ..|.. 03/03/2026 ..|...... 206,135 [cooooeiiiienns fereeeiiiiiiiens foeenn f e e 206,135 |..... 206,135 [cveeevveeiiees |eeviieiiiieenns foveeniieciies [
BENXGY-WZ-8|BDT & MSD REAL ESTATE CREDIT
.................... OPPORTUNITY FUND I ....coeeeeeeeeeeeen [WILMINGTON ..cooeeeiiiiieees el USL il |[BDT & MSD R e |2 12/02/2025 ). 03/12/2026 ... 67,377 |eceeeeeieiieenee Jooveeiiiiiiiinns fooviiiiiiiis e e oo [eeiiii 87,377 [t e 87,377 e e o e
BENXHV-WU-4| TPG Real Estate Credit Opportunities, TPG Real Estate Credit
.................... LP. e [FORT WORTH Ll |eeeenl US| Opportunities, L. oeeeeeeecccceeeennn |2 12/02/2025 ... 03/16/2026 .. e e [0 207,604 .....207,604 | e [ e
BHM1AK-95-0 | LEXINGTON CAPITAL PARTNERS VI
.................... LP ... .INEW YORK ... Lexington Partners .. .. 03/29/2018 ..|.. 03/30/2026 ..|. .....431,120|.....431,120 |....coeeeeennnne
BHM20C-LC-8
.................... KKR RECOP FEEDER Il L.P. .............. [NEW YORK ..................... |.........NY........ | Kohlberg Kravis and Roberts ......... |.. 04/20/2020 ..|.. 03/12/2026 .. e e [200.88,508 [......68,503 | [ [ e
BHM2XS-L5-2 | NORTHAMPTON CAP PARTNERS LP -
.................... TALC oeiviiiiiiiiiiiniiieineeeereesseesssesseeeeees | ceeeeeeeeenieeeens [ USLL . [INORTHAMPTON CAP PARTNERS  |.. 09/01/2025 ..[.. 03/11/2026 ..|....... 47,078 [c.eeevviiiiiinin fovvneeneiiiiinne Joeveiiiiiiininns foonnniis e e e 47,078 [ 47,078 [ v e oo
BHM2Z9-N5-0
.................... EIV Capital Fund V ......oocovveeeiiiiiiieneins | cveeeeeeeeiiiiieeeeeciiieeeeeeeeeens e US| EIV Capital e [0 11/16/2025 ... 02/10/2026 ... 155,227 | | | |eveviiiieeeees feeeeviiiieenns foeeiiiiennns [0 155,227 [,...155,227 [ e v |oviiiiieeneens
1999999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - unaffiliated 1,183,044 1,183,044 | 1,183,044
BENQGH-FD-8 ‘ ‘
.... |Golden Road IT 1, LLC .... oo IVARIOUS .....ccooviiiiiinnins [ US........ Sixth Street Partners .... |.- 08/04/2023 ..].. 03/31/2026 ..|... 1,601,199 |........cceen P PP TP TRTTUUI FEPTTTTrr . .. |.-1,601,199(.. 1,601,199 |.....oeeernnn seeenneeneeeen feeeeeeeeernnnes feerennaaaeeees
2499999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - mortgage loans - affiliated 1,601,199 1,601,199 | 1,601,199
BENXG4-30-3 Invictus Opportunity Feeder IV-R, LP
.................... Invictus Opportunity Feeder IV-R, LP ... | oo fe US| 12/25/2025 .. 03/13/2026 . .......563,100 |.eevveeeeeeins |ooviiiienneins foeeiiiiiennens feveiiiieennns feneniiis o 00.563,100 ... 563,100 [eeveeeeiiiiiins fovvviiiiiiiins foiiiieineiis oo,
BHM2YY-F7-1 | OIC CREDIT OPPORT FND IV LP EQTY
........................................................................................................................... US........[OIC CREDIT OPPORT .................. |.. 12/09/2025 ..|.. 03/06/2026 ..|......... 4,516 |.....ccccooeeees |oeeeiiiiinnnns fovviviiiinnns foveeiiiiies oo feeiiiin feeeenn 4,516 e 4,516 | | | |oveeiiiiinens
5599999. Residual tranches or interests with underlying assets having characteristics of bonds - unaffiliated 567,616 567,616 567,616
BENWRJ-KC-5 | Sixth Street Specialty Lending Europelll,| ‘ | ‘
B I O P [P PPPPTTTPPRTN FRPPTTRON US........ Sixth Street ......cccoceeeiiiiiiiiieeeennns [ 09/01/2025 ..|.. 03/25/2026 ..|....... 60,241 [................ P PP TP TRTTUUI FEPTTTTrr . [P PP 60,241 |....... 60,241 [.ccovninens seeenneeneeeen feeeeeeeeernnnes feerennaaaeeees
5699999. racteristics of bonds - affiliated 60,241 60,241 60,241
7899999. Total - unaffiliated 1,750,660 1,750,660 1,750,660
7999999. Total - affiliated 1,661,440 1,661,440 1,661,440
8099999 - Totals 3,412,100 3,412,100 3,412,100
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STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity 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 Symbol
912810-UR-7 .........[UNITED STATES TREASURY ...eereeeeeeeeeee e e e eeeee e e e ee e e e e e e e e e e e e e e e e e e e e e e e e ennnn e e e eennnnnaes [eneens 03/27/2026 ..... Various 2,211,111 . ... 22,850,000 |... 111,914 1A L .
912820-PJ-4 ......... [UNITED STATES TREASURY . 02/10/2026 .|Bank of America Securities 6,947,251 7,040,000 1.A
91282C-PY-1 .|UNITED STATES TREASURY . 02/06/2026 .....|Bank of America Securities ..876,504 |. ..875,000 |. 1.A
912820-PZ-8 . .. [UNITED STATES TREASURY . 03/09/2026 . Various . .40 278,083 |. . 40,110,000 |. 1.A
0019999999. Subtotal issuer credit obligations - U.S. government obligations (exempt from RBC) 70,312,949 70,875,000
05401A-AU-5 ......... JAVOLON HOLDINGS FUNDING LTD .. ..vtesissesiessessessessessessessessesseseessensessessassesseseessesseneeneeseeseanis J...... 01/28/2026 ..... JWELLS FARGO SECURITIES ....vvveeseessessessessessessessessessessessessessessessessessessessessessessessessessessssnere Joreersersessersessosuessessesserees |ooueseessesuesseruesns 2,070,720 [oiiiiiiiiinnniiinns 2,000,000 2BFE ..........
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 2,070,720 2,000,000 XXX
0489999999. Total - issuer credit obligations (unaffiliated) 72,383,669 72,875,000 298,188 XXX
0499999999. Total - issuer credit obligations (affiliated) XXX
0509999997. Total - issuer credit obligations - Part 3 72,383,669 72,875,000 298,188 XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 72,383,669 72,875,000 298,188 XXX
034947-AG-6 .........[AOMT 261 A3 = RMBS ....oieeeeeie e e e eeei e e e e e e e e e e e e e e e e e e e e e nn e e e e e ennn e e e e ennnn e e e eennnnnaes [eneeas 01/26/2026 ..... JP MORGAN SECS INC., - FIXED INCOME .. 1,394,735 |. 1,394,754 |...
10571L-AE-1 . .| BRAVO 26NQM3 A1 - RMBS . 03/09/2026 . Various . 2,799,962 |. 2,800,000 |.
22758F-AE-4 CROSS 26NQMA AT = RMBS ....eeeeeeeeee e e e e et e e e e e e e e e e e e e e e e e e e e e ee s s e e e e nnnn e e e eennnnneeeens |eennnd 03/27/2026 ..... GOLDMAN . 1,799,985 |. 1,800,000 |...
26846J-AF-8 EFMT 26NQM3 A1 = RMBS .eeeiieiiieie et ees [anand 03/06/2026 ..... Various ... 3,000,000 |...
26846K-AF-5 . .| EFMT 26NQM4 A1 - RMBS .. 03/25/2026 . Various . 2,800,000
617960-AC-3 . .| MSRM 26NQM3 A1 - RMBS 03/13/2026 . Various . 3,600,000 |.
67124D-AF-8 OBX 26NQMS AT = RMBS ....eeeeeeeeeeeeee e e e e eee e e e ee e e e e e e e e e e e e e e e e ennna e e e e e ennnneeeeennnnnneeee |eenaad 03/31/2026 ..... Various . 2,600,000 |...
67124F-AF-3 ......... L0 B R RN 03/18/2026 ..... BARCLAYS CAPITAL INC. 2,700,000 |...
78438N-AC-1 . .| SGR 262 A1 - RMBS ..... 03/13/2026 .....| GOLDMAN .......ceevunnnnns 3,800,000 |.

802929-AC-3

SAN 2026-NQM3 A1 - RWBS

SANTANDER US CAPITAL MARKETS LLC ...

4,000,000 |...

28 494,417

1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self—liquidatlng non-agency residential mortgage-backed securities (unaffiliated) 28,494,754
12515H-AZ-8 ......... [OD 2017-CD5 A% = MBS ... .veuivertseertaueetseareaesseneasenessanessenesneneseenesseneaseneaseneaseressasensasensasens [......01/05/2026 ..... [BANK OF AMERICA ..uvereusesesestnueseseeseseeeneaseeasenesuesessesessenensasesseseneasensaseneasenessenessenensenene |oenserensanensssenesanesenesanes |oenessenesenessanenes 1,480,871 [oeveririiriniininns 1,500,000
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency commercial mortgage-backed securities (unaffiliated) 1,480,371 1,500,000
00121J-AG-7 . JABL B4 C = OD0 1.ttt nne[enrend 03/12/2026 ... Bank of New York Mellon , ,
03766H-AN-0 .........[APID XXXIX D1R - CDO . 01/15/2026 MUFG SECURITIES AVERICAS INC. 1,009,800 1,000,000
03769U-AU-2 .........[APID XLII1 CR - CDO .. 03/02/2026 .....|Bank of America Securities ..... 1,997,200 2,000,000
03770G-AU-0 .........[APID XLII DR - CDO .. 01/29/2026 .....|JP MORGAN SECS INC., - FIXED INCONE 1,713,600 1,700,000
037986-AU-0 .........[APID 20241 CR - CDO . ......01/29/2026 .....|PERSHING LLC ... 7,063,700 7,000,000
08186B-AG-9 .........[BSP 47 D1 - DO .. .. 01/16/2026 .....|PERSHING LLC ... 5,250,000 5,250,000
09077W-AJ-7 .........|BGCLO 9 D1 - CDO 03/16/2026 .....|BAIRD (ROBERT W.) & CO. INC. 1,000,000 1,000,000
142925-AJ-5 ......... | OGNS 263 D - CDO 03/19/2026 ..... [MUFG SECURITIES AVERICAS INC. 6,000,000 6,000,000
29003N-AQ-8 ......... [ELM28 28R DR - CDO . 03/31/2026 .....|BARCLAYS CAPITAL INC FIXED INC 5,000,000 5,000,000
38138J-BL6 .........[GLM 9RR DR2 - CDO .. 03/27/2026 .....|WELLS FARGO SECWRITIES ... 3,000,000 3,000,000
38178D-AY-3 .........|GOBSL 50BR DR - CDO 03/12/2026 .....[Bank of New York Mellon 1,910,000 |. 2,000,000 [.
48206K-BE-5 ......... INPPK R DRR = 0D .-veveeeeneeneeneeseeeeeeeeseseseesaeaseaseseesseseenseasesnessesnnssnssessesnessnssnsnnsnnne |oeesea 03/12/2026 ... BNk OF NeW YOPK MelTON .rueueeeeiueateeteeteeteeteeteeteeteeteeseeseeseeteeseeseeseeneaseeseeseeseeneeseaneaneaneas [oeeneeneeseaneaneaneeneaneeennane [oeeseeeaneaeneneans 4,800,000 [. 5,000,000 ...
559520-Ad-9 ....vee [MAGNE 54 DT = OD0 .ttt ettt sttt ettt nneee[orend 03/13/2026 ... BaNk Of ATEIICE SECUR I TI8S +uveuviusirseseteteserteeestesse st et e e e ste et e e snesne e e s e e e e e e e snesnesnens [oeesesiestesiesteseentesiesnenieane [oeeeeneeniesiesenieaes 3,000,000 [. 3,000,000 [...
55954N-AY-5 ......... [ MAGNE 23RR DR2 - CDO . 01/28/2026 ..... | NOMURA SECURITIES/FIXED INCOME

55955L-AY-8 ......... [MAGNE XXVII1 CRR - CDO . 03/06/2026 .....[PERSHING LLC ...cvvrveernenne ,970,800 |. ,000,000 |.
55955U-AJ-1 ...eeveee [MAGNE 44 DT = OD0 +.veeieeeeeeteeteete et et et ete ettt eeeeseeseeseeseeneeseeneeneeneeneeneaseeneeneaneeneannannes |oeeed 03/12/2026 ... BNk OF NeW YOPK MelTON .rueueeeeiueateeteeteeteeteeteeteeteeteeseeseeseeteeseeseeseeneaseeseeseeseeneeseaneaneaneas [oeeneeneeseaneaneaneeneaneeennane [oeeseeeaneaeneneans 6,387,200 |. 6,400,000 ...
64131B-BJ-1 NEUB 22RRR D1 = CDO .vevettetesteete ettt ettt ettt ettt beebe b ebeebe s snesnesnesnennens |oaenna 03/24/2026 BaNk Of ATEIICE SECUR I TI8S +uveuviusirseseteteserteeestesse st et e e e ste et e e snesne e e s e e e e e e e snesnesnens [oeesesiestesiesteseentesiesnenieane [oeeeeneeniesiesenieaes 4,000,000 [. 4,000,000 ...
64132Y-BN-1 .........[NEUB 34RR D1R - CDO 03/20/2026 ... |PERSHING LLC ..oovveveenene

641366-AJ-6 . .| NEUB 62 D1 - CDO 02/26/2026 .....|Bank of America Securities ,500,000 |.
647541-AQ-6 NMC 5 DR = 0D ..euveeureaueeeueeeueesueesueesueesseesseesbeesseenseeneesseesmeesaeesaeesbeenbeenseennesnnesnnesnnennns [rreend 03/12/2026 ..... Bank of New York Mellon 4,000,000 ...
670981-BJ-9 OAKC 7 DIR = €D ettt ettt nne s |oaennd 03/12/2026 ..... BAIRD (ROBERT W.) & CO. INC. .. 4,500,000 ...
76857J-AL6 .........[RVRPK 1 D1 - CDO ... 03/12/2026 .....[Bank of New York Mellon .........

83012D-BY-8 . .| SIXST 16RR D1R - CDO . 01/26/2026 ..... | SANTANDER US CAPITAL MARKETS LLC ,650,000 |.
964660-BE-7 IBOX 11 D1R - CDO ... Bank Of AT iCa SECUF 1185 .eveiueiuesueseesuessesueasessesuesessuesuesuesnessesneanessesnessessessnssessessessesnnss [oeeseeneensenneneennaneeeessannane [oeseeneeneeneeneeseene 2,004,750 foriiiiiiiiiiiiiiiinns 3,000,000 ...

1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng non-agency - CLOs/CBOs/CDOs (unaffiliated) 101,461,636 102,000,000 552,870
456789-AA-4 .........|Blue Torch Structured RF Fund LP . . DIRECT WITH ISSUER ... e [ 1,350,000 [.eevvveeeeeieiiiinnnns 1,350,000 |...
456789-AB-2 ......... Blue Torch Structured RF Fund LP ... [ 03/27/2026 ..... DIRECT WITH ISSUER ...coeeeeieeeeeeeeeee e oy [ 3,000,000 |oeeeeeiiiieeeeees 3,000,000 |...
456789-AC0 ......... Blue Torch Structured RF Fund LP ... [ 03/27/20%6 ..... DIRECT WITH ISSUER ... e [ 1,125,000 [eevvveveeiiiiiiiienns 1,125,000 |...
456789-AD-8 ......... PIMCO Specialty Finance Income — Class A .......eeeesssssssssssssssssssssssssssssssssssssssssssssssssessessssssnns [eeeed 02/17/2026 ..... DIRECT WITH ISSUER ...iiiiiiiiiiiiiiii i s et e ettt ettt e e e et e e e e e e e e e e e e e e e e e e s e s e s e e eseesessseessesees fousssssssssssssssssssssssssnrssnens |oereereeeeeeieeeseesees 1,125,000 |.ovvvvvevriiiniinnnnees 1,125,000 |...
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456789-AE-6 PINMCO Specialty Finance Income, L.P. - C .... R AP 02/17/2026 ..... DIRECT WITH ISSUER .... 3.C.
456789-AF-3 ......... | PINCO Specialty Finance Income - Class B . 02/17/2026 .......| DIRECT WITH ISSUER . 2.0 ...
46664M-AA-9 . .| JPMNT 26ACS1 A1 - RVBS . 02/27/2026 . Various ............ 1.A FE
63942G-AA-1 . ..|NAVSL 2021-F A - ABS . 01/29/2026 . BANK OF AMERICA 1.AFE ..
63942K-AA-2 . .. | NAVSL 2021-G A - ABS . 01/29/2026 . Various ...... 1.AFE ..
67777B-AA-3 . ..|0IC CREDIT OPPORTUNITIES FUND [V ONSHORE . 03/02/2026 . CAPITAL CALL 2.APL ..
67777B-AB-1 . ..|OIC CREDIT OPPORTUNITIES FUND IV ONSHORE . 03/02/2026 . CAPITAL CALL 2.CPL ..
67777B-AC-9 ......... 0IC CREDIT OPPORTUNITIES FUND TV ONSHORE ......uiiiiiriiiiiiiiiiiieieciiii e ceris e seeni e ennnnneees foenand 03/02/2026 ..... CAPITAL CALL ... 3.BPL
74939B-AA-4 ROKT 26CEST ATA = RUBS ... e eeeee e e e ee e e e e e e e e e e e e e e e e e e e nnn e e e e ennn e e e eennnnnneees |eenand 01/15/2026 ..... JP Morgan Securities LLC .. 1.A FE
74939B-AC-0 . .| RCKT 26CES1 A2 - RVBS ..... 01/15/2026 .....| JP Morgan Securities LLC 1.CFE ..
89238R-AA-5 . ..|TPG AG ABC STRUCTURED NOTE I, L.P. 02/23/2026 . Various ... 2.BPL
8923BR-AB-3 ......... TPG AG ABC STRUCTURED NOTE 11, L.P. +ivueueeisieeisceenseeeiseeenscsensesenseeesesemes et ssesemeienees [reen 02/23/2026 ... Various ... . 3.8
96043B-AG-7 ......... WLAKE 261 D = ABS .eeeeeeieeei e e eeeneie e e e e eneee e e e e eeee e e e e ennna e e e eennnn e e e eeennnaeeeeennnnaeeeennnnnans |eeees 01/08/2026 ..... JP MORGAN SECS INC., = FIXED INCOME ......eeeeeeeeeeeeemnee e e e eeenn e e e e eenn e e e eennn e e e eennn e e e eeennnnns [eeeernnnnaneeeennnnaneeeennnnnnnnes Joeeennnnnnreeennnnnnneen2, 899,622 |oiiiiiiiiiiiiiinns 2,500,000 |... 2.B
BENXG4-1K-1 . .| Invictus Opportunity Feeder IV-R, LP 01/28/2026 .| Various ... A 6,767,096 |. 2.C ..
BENXG4-1L-9 Invictus Opportunity Feeder IV-R, LP . Various . 1,041,002 |. 1,041,002 |... ... |3.B ..
1119999999. Subtotal - asset-backed securmes financial asset-backed securities - self- I|qU|dat|ng other financial asset-backed securities - self-liquidating (unaffiliated) 33,431,229 34,030,465 39,065
345678-AA-4 ... 6S Specialty Lending Europe IIl, LLC - C . ..|DIRECT WITH ISSUER . 41,312 |...
345678-AB-2 .........[6S Specialty Lending Europe II1, LLC - C . .. [DIRECT WITH ISSUER . .. 30,984 |...

1129999999. Subtotal asset-backed securities - flnanC|aI asset-backed securities - self- I|qU|dat|ng other financial asset- backed securltles self-liquidating (affiliated) 72,29

1889999999. Total - asset-backed securities (unaffiliated) 164,867,653 166,025,219 711,884 XXX
1899999999. Total - asset-backed securities (affiliated) 72,29 72,29 XXX
1909999997. Total - asset-backed securities - Part 3 164,939,949 166,097,515 711,884 XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX
1909999999. Total - asset-backed securities 164,939,949 166,097,515 711,884 XXX
2009999999. Total - issuer credit obligations and asset-backed securities 237,323,618 238,972,515 1,010,072 XXX
4509999997. Total - preferred stocks - Part 3

4509999998. Total - preferred stocks - Part 5

4509999999. Total - preferred stocks

399874-84-1 ......... American Funds Growth Fund of America R4 FUND ......oeeeeeeemnniiee i eee [eeenad 03/31/2026 ..... DIRECT WITH ISSUER
09661L-30-2 BNY Mellon S&P 500 Index FUND .........cccevuuiiiiiiimiiiiiiiiiiiien i nnai e enees [enand 03/31/202%6 ..... DIRECT WITH ISSUER ....

354026-50-2 . ..|Franklin Mutual Shares R Fund .... 03/31/2026 . DIRECT WITH ISSUER .

416649-35-8 . ..|Hartford Capital Appreciation R4 Fund 03/31/2026 . DIRECT WITH ISSUER .

416649-28-3 . ..|Hartford Dividend & Growth R4 Fund ... 03/31/2026 . DIRECT WITH ISSUER .

416641-87-6 . ..|Hartford Growth Opportunities R4 Fund DIRECT WITH ISSUER . . N

416649-34-1 . ..|Hartford High Yield R4 Fund .... DIRECT WITH ISSUER . 169 620 |.

416649-39-0 ......... Hartford Small Company R4 FUND ..........ccoviiiiiiimiiiiiiiiiiiiin e eeees [anand 03/31/202%6 ..... 0L =00 I T I R KON 7.540 |....

416649-25-9 . .. |Hartford Total Return Bond R4 FUNA .....cooemeniiieiiiiiie e eeen e ee e eee Jeenand 03/31/2026 ..... DIRECT WITH ISSUER ....

55272P-25-7 ......... |MFS Total Return Bond R3 FUND .......ccooviviieiiiiiiiiiiiiiiii e enns e 03/31/202%6 ..... DIRECT WITH ISSUER ....

552981-46-6 . L [MFS Total Return R3 FUND ......eieeeieiiee et e e e e e e e e e e e eennne e e e eennnnees |ennnd 03/31/2026 ..... DIRECT WITH ISSUER ....

354713-55-4 .. Franklin Strategic Income R FUND .......iiiiiiiuunniiiiiiiiiiiiiiiiiie it e ciininsesccsnnieescrennnnees |oeennd 03/31/2026 ..... DIRECT WITH ISSUER .... .
5329999999. Subtotal common stocks - mutual funds - designations not assigned by the SVO 438,302 XXX XXX
5989999997. Total - common stocks - Part 3 438,302 XXX XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX
5989999999. Total - common stocks 438,302 XXX XXX
5999999999. Total - preferred and common stocks 438,302 XXX XXX
6009999999 - Totals 237,761,920 XXX 1,010,072 XXX
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CORPORATE
344593-AF-5| FONDO MIVIVIENDA SA ........ccocuveeenn. 03/25/2026 | REORGANIZATIONS ........ |oceeeeiceieiiiiies foueens 497,640 |......... 520,000 |......... 518,440 |......... 519,581 |ocvveeeiiiiinn foveeiiiinns <2 UL RN VA< TR R 519,654 |....ocoveeeeinnn fonnns (22,014)|...... (22,014)|.......... 36,889 |04/12/2027 [2.B FE ...
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 497,640 520,000 518,440 519,581 73 73 519,654 (22,014) (22,014) 36,889 XXX XXX
072024-NU- | BAY AREA TOLL AUTH CALIF TOLL
2 BRDG REV ... 03/24/2026 |Call @ 114.15 ...coooeeiiiiiiins | s 964,576 |......... 845,000 |...... 1,120,099 |...... 1,020,554 |.....oevvnnninnnn foeeenns (1,931) [eevvvennnninninnn fooeeens (1,931) [eeveenninniiinnnn oo 1,018,623 |...evvvveinninnnn founee (54,047)]...... (54,047)[.cevnnniniinnnnnnne 04/01/2040 |1.D FE ...
DALLAS TEX CONVENTION CTR
235417-AA-O|HOTEL DEV CORP .......ccevvvviiiiiiiiiiees 11/10/2025 |Call @ 100.00 ......oevvvvvennnn fonmmmmmminiiiiiinnn fois fois fos e e s e fo fe e b [ [ o 99 (01/01/2042 |2.AFE ...
626207-YM-
0 MUNICIPAL ELECAUTHGA ............... 03/09/2026 |Call @ 100.00 ......ccoeeeveeees fooveriniiiiiiiiinins oo 4,000 |........... 4,000 |............ 4,579 ...l .2 F . (V7)) PP (V2] PO 4,522 |oeeiiiiiiiiiinns foniinnes (522) ] (7277 | R 04/01/2057 |1.F FE ...
677632-MV-

0 OHIO ST UNIV GEN RCPTS ................ 02/06/2026 [Call @ 100.00 ......ceeeeeeeeees Jooveenniiiinneeneens oo 5,300,000 |...... 5,300,000 |...... 6,062,864 |...... 5,831,897 |..ooovvveieiennns founnnnns (VA /10)] R R (VA /10)] S R 5,829,171 |..cevvvennnnnnns ....(629,171)|....(629,171)|.......... 46,986 |06/01/2040 [1.B FE ...
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 6,268,576 6,149,000 7,187,541 6,856,975 (4,659) (4,659) 6,852,316 (583,740)|  (583,740) 47,085 XXX XXX
01185*-AA-3[ALASKA VENTURES LLC .............cot 03/31/2026 |Dir€ct .......ceevveeveeeeeveeennnnns fooveeeeiiiiiiinnnnns o, 196,592 |......... 196,592 |......... 196,592 |......... 196,592 [.oooeiiiiiiiiiins v o feeeieiiiiiieeees [ fo 196,592 06/30/2033 |2.CPL ...

034863-AR- JP MORGAN SECS INC., -

1 ANGLO AMERICAN CAPITAL PLC ....... 01/05/2026 |FIXED INCOME . R . 2,267,258 |...... 2,250,000 |...... 2,250,938 |...... 2,250,196 |.. 2,250,194 04/10/2027 |2.B FE ...

037833-BY-5|APPLE INC ........ccooviviiiiiiinnns . [02/23/2026 | Maturity @ 100.00 .........coc. feueeereiiininnnnnns fonnes 1,830,000 1,830,000 |......1,831,284 |...... 1,829,968 |.. .... 1,830,000 |. 02/23/2026 (1.B FE ...

075887-BX-6| BECTON DICKINSON AND CO . 102/27/2026 |Call @ 88.43 . ....... 970,044 1,097,000 |...... 1,089,880 |...... 1,091,006 |.. .1,091,032 |. 06/06/2047 |2.B FE ...

126659-AA-9| CVSPAS 2009-6 CTF - CMBS .............. 03/10/2026 |Paydown ..........ccccevuuveenns .. RO 26,478 ... 26,478 |. ... 35,502 |.......... 29,507 |.. . [ R J 26,478 07/10/2031 [2.B FE ...

20030N-BS-

9 COMCAST CORP ......coevviiiiiiiiieccns 01/12/2026 | Call @ 100.00 .................. .. R IO 840,000 ...840,000 |.........879,211 [......... 840,000 |.. 840,000 03/01/2026 |1.G FE ..

260543-BJ-1|DOW CHEMICAL CO ........ouvvvmmmnnnnnnnnee 02/09/2026 | Various .........ccceeeeeeiiieeenns .. R . 709,552 ...645,000 |.........669,516 |......... 651,712 |.. 651,542 11/01/2029 |2.BFE ...

28932M-AA- [ ELM ROAD GENERATING STATION

3 SUPERCRITICA ... 02/11/2026 |Paydown .........ccooovvviinennens oo s 165,804 |......... 165,804 |.........165,804 |......... 165,811 |ooeeiiiiiiiiiins e (4] PP T (4] PP N 165,804 [ fooviiiiiiiis e e 4,318 |102/11/2030 (1.F FE ...

29364D-AU-

4 ENTERGY ARKANSAS LLC .........ccceee. 02/04/2026 |Call @ 100.00 .......cceeeeeeees Jorereininnnnnnnnnns | 2,672,000 |...... 2,672,000 |...... 2,649,101 |...... 2,671,182 [oeeeeiriiiiiiinnn oo 1S O 1T FO AT AKX A N 463 |...oueeeeen 463 |.......... 33,252 |04/01/2026 |1.F FE ...

302491-AU- JP MORGAN SECS INC., -

9 FMC CORP ... 02/19/2026 |FIXED INCOME .. . R 1,339,898 |..... 1,500,000 |...... 1,303,775 |...... 1,385,719 |.. 1,388,856 |[......eevvvvnnnnn founee (48,958)]...... (48,958)|.......... 18,788 [10/01/2029 |3.AFE ...

302491-AX-3| FMC CORP ... 03/30/2026 | GOLDMAN R 1,706,669 |...... 1,955,000 |...... 1,927,827 |...... 1,933,505 |.. 1,933,986 |....ceeeeennnne ....(227,317)|.... (227,317) |.......... 38,878 |05/18/2033 [3.AFE ...

FRANKLIN STREET PROPERTIES

35471R-A*-7|CORP ......oooiiiiiiiiiiiiiiiiiecccciiieeee e 02/26/2026 |HIMCO .......covviiiiiiiinnniins foeeiiii o 3,098,463 |...... 3,073,054 |...... 3,073,054 |...... 3,073,054 [ooovviiiiiiins | o e e e 3,073,054 |.covveeeeiiiins [ 25,409 |....... 25,409 |[.......... 25,296 (04/01/2026 |5.A ........

37045X-BT- | GENERAL MOTORS FINANCIAL

2 COMPANY INC .....ovviiiiiiiiiiieciiiiees 01/14/2026 |BANK OF AMERICA .......... [occcoeiiiin [ 1,002,150 |...... 1,000,000 |...... 1,011,450 |...... 1,000,000 [..oooccunieirenns fonrreenniiiins [ fovieeeniiiies e o 1,000,000 |..ccvvvvereniinn founeenne 2,150 |......... 2,150 |...oueeee 21,508 |01/17/2027 |2.B FE ...
RBC CAPITAL MARKETS,

378272-AY-4| GLENCORE FUNDING LLC ................. 01/14/2026 |LLC ...ooooiiiiiiiiiiiiiiieeecees [ e 5,749,563 |...... 6,250,000 |...... 5,763,571 |...... 5,965,861 [o.oooeeiiiinnnnns |oevnnns 2,161 | [ 2,161 | o 5,968,023 |.....cooeeiunnns ....(218,460)/.... (218,460)|.......... 58,160 |09/01/2030 (2.AFE ...

38141G-WL- SMBC NIKKO SECURITIES

4 GOLDMAN SACHS GROUP INC .......... 01/14/2026 |AMERICA, INC. ................ .. R IO 994,740 |...... 1,000,000 |...... 1,001,888 |...... 1,000,329 |.. 1,000,320 |.cccvvvieeiiinn [ (5,580)|........ (5,580) [cecccnnnnnn 4,101 | 06/05/2028 |2.AFE ...

438516-AT-3| HONEYWELL INTERNATIONAL INC .... [03/24/2026 |Various ............cceeeeeieennns .. R . 2,133,320 |...... 2,000,000 |...... 2,422,640 |...... 2,251,832 |.. 2,247,856 |[...cevvvvnennnnns ....(204,536)|.... (204,536)|......... 159,850 |03/15/2037 |1.F FE ...
CORPORATE

438516-BB-1|HONEYWELL INTERNATIONAL INC .... |03/24/2026 | REORGANIZATIONS ........ |occceviieiieiiiniens fonenenne 49,188 |.......... 50,000 |.......... 59,342 |.......... 56,398 |...ooooiiiiiiiins |oenieiinns [(51:) ) S TSN [(51:) ] P SRR 56,329 |.eoovviiiiiiinins foveeens (7,141)[........ (7,141) [ceeennnneee 4,015 |103/01/2041 (1.F FE ...

502175-D@-

8 LTC PROPERTIES INC. .......ccceeeeiennns 02/19/2026 |Dir€ct .......cevvvvvveveeeeeeennnnns fooveeeiiiiinnninnnns o 150,000 |......... 150,000 |......... 150,000 |......... 150,000 [oooeeeiiiiiiiiins Joveieiiiiiiiiins oo feveieeieieiieees [ fo 150,000 [oeeeniiiiies fooviiiiiiiiiiins e e 1,688 [02/16/2032 |2.C YE ..

52107Q-AJ- JANE STREET EXECUTION

4 LAZARD GROUP LLC .....cccceiiiiiiienns 01/14/2026 | SERVICES LLC .....cevvvvvinne Jooviiiiiiiinnns | 1,214,724 |...... 1,205,000 |...... 1,222,106 |...... 1,210,284 |..oevvniiiiiiiins oo [£:) ] FET [U£:) ] FE N 1,210,207 |oeeeveveveninnnns fonnnnnee 4,518 |......... 4,518 |[.......... 17,473 [09/19/2028 |2.AFE ...

52107Q-AK-

1 LAZARD GROUP LLC .....ccceeiiiiiiienns 01/14/2026 |Morgan Stanley .........cccceeee |oeveeeninnnnnn | 2,005,620 |...... 2,000,000 |...... 1,984,820 |...... 1,994,490 ..o e 62 | s 62 | |t 1,994,552 |....oovvveiinnnns founnne 11,068 |....... 11,068 |.......... 30,139 |03/11/2029 |2.AFE ...

LONGWOOD ENERGY PARTNERS LLC

BA336H-AADB[ ..o 12/31/2025 |Direct ...oooooeviiiiiiiiiiiiis s [ e f e e e [ e fe e b [ [ o 512 |06/30/2051 |2.CPL ...

61744Y-AK-

4 MORGAN STANLEY ...l 01/14/2026 |BANK OF AMERICA .......... |oeeeeeiiiinnn | 2,283,417 |...... 2,300,000 |...... 2,302,979 |...... 2,300,544 |...oovviiininiinn fooeeis (1<) ] S TSR [(1<) ] FESU 2,300,531 [oeevvveeeeninnnns founne 17,114)|...... (17,114)|.......... 39,691 |07/22/2028 |1.G FE ..

709599-AW-

4 PENSKE TRUCK LEASING CO LP ....... 01/14/2026 | KEBANC CAPITAL ...covvvvvee |ooveeeninnninnnnnnns oo 3,581,280 |...... 3,600,000 |...... 3,589,020 |...... 3,598,929 |...ooviviiiiinns foeiiinnnnns LY A TR N Y A TP 3,598,976 |.....coevvvvnnnnn fonnne (17,696)]...... (17,696)|.......... 20,400 |11/15/2026 [2.B FE ...
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724060-AA-6[ PIPELINE FUNDING COMPANY LLC .... |01/15/2026 [Paydown ............ooooeeeeeieees [ |00 37,633 |l 37,533 |.......... 44,022 |.......... IOR< s I FO N (V2475 ) S R (V2475 ) R R 37,533 |oeeiiiiiiiiiiiies e e [ 1,407 [01/15/2030 |2.B FE ...
808513-AM-
7 CHARLES SCHWAB CORP ................. 02/13/2026 |Maturity @ 100.00 ............. |oeeeeeeeeeeeeeeenens ....1,190,000 |...... 1,190,000 |...... 1,205,793 |...... 1,190,000 [ foeeeiiiiiiiiiens o feeveeieiiiiieiees [, 1,190,000 [.eeveveeninnnnnn o fooeeiiii s 20,528 (02/13/2026 |1.F FE ...
82481L-AD- | SHIRE ACQUISITIONS INVESTMENTS GOLDMAN SACHS & CO.
1 IRELAND D ... |01/14/2026 |LLC ....coovvvvviviiiiiiiiiiiiieeeees e [222.1,293,279 (..., 1,300,000 |...... 1,298,453 |[...... 1,299,882 [....ccccoevciices |oovviviiieen® e e B feiiiiiiiiiiiiins [00001,299,889 [ |t (6,610) (6,610).......... 12,942 (09/23/2026 |2.AFE ...
83421#-AA-1|SOLGEN LLC ... oo 1213172025 |Direct ..coeeiiiiiiiiiiciiiiiiines [ [ e e e e e e e [ fe e [ f [ 10,537 [09/30/2036 |2.CPL ...
COMCAST CABLE COMMUNICATIONS
872287-AF-4|LLC ... 02/15/2026 | Maturity @ 100.00 ............. feccceeeennneeeet [.....1,000,000 |...... 1,000,000 |...... 1,006,720 |...... 1,000,083 |........ceeecvnne |oereeiiecce (83) [orvevieniiiiiiis |oeeiiicece 83) [eveeieeciiiiis |00 1,000,000 [oiiiiiiieenn o s e 39,375 |02/15/2026 1.G FE ..
P4001#-AA-
8 EOLICA MESA LA PAZ S DE RL DE CV | 03/20/2026 |Direct .........ccocvvvveiiiiiunnnnes feveviiiiiennennins feeee... 40,048 |.......... 40,048 |.......... 40,048 [.......... 40,048 [.......occooiiis |ooviinniinnninn [ s e s 40,048 s e s e, 599 |12/20/2044 |2.CPL ...
....P7077@- | NASSAU AIRPORT DEVELOPMENT CO
AH-7 03/31/2026 | Direct .....ooeeveeinneeeeiiiiiieens foeeeiiiiieeeeennnn oo, 180,000 |......... 180,000 |......... 180,000 |......... 180,000 fooeevveviiinnnns |ovvviiiiienieins o o o 180,000 [oooooiiieviinins foovnneniiiiiiins foeeiiiiiiiiiees foiieeeen. 5,706 |03/31/2035 [3.APL ...
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 39,553,509 39,355,335 39,397,250 (3,913) (3,913) 39,393,337 (755,719)[  (755,719) 696,908 XXX XXX
AIR CARGO LOGISTICS FT WORTH TX
009098-A*-5 [C. .ooooiiiiiiiiiii 03/10/2026 |Paydown .............ccceeeeeeenns .. .... 45,804 | . 45,804 |o.iiiiien 45,805 [oeeiiiiiiiiiiiins [ fo e e s 45,804 s e e 344 111/10/2039 |1.D .......
126659-AA-9| CVSPAS 2009-6 CTF - CMBS .............. 02/10/2026 |Paydown ..........ccccoeuvneenns .. .... 52,408 |. ... 70,270 |.veeeen. 58,404 |oeniiiiniiiiiin [eeeeeii(5,996) [ [ eei(5,996) [ [ 52,408 e e [ foiee 548 |07/10/2031 |2.B FE ...
12665U-AA-
2 CVS HEALTH CORP - ABS .................. 03/10/2026 |Paydown ..........ccoovcvveeenens feeniiiiiiinnn [ 79,704 [l 79,704 |.......... 79,829 | 79,704 |oiiiiiiiiiiin [ foiiieeiiiins feeeeiiiiieens foieiiiiiiies o 79,704 | o [ foiiees 626 |01/10/2036 |2.C FE ...
90931C-AA-
6 UALAA-ABS ..o 02/25/2026 |Paydown .......cccooeeeeveeeeeee o [ 33,392 [l 33,392 |.......... 36,292 |.......... 35,206 |...cooceeeeiienn Lo (1,814) | o (1L814) [ e 33,392 | e | o, 693 |102/25/2033 [1.E FE ...
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unaffiliated) 211,308 232,195 2,210 XXX XXX
30280@-AA-
4 FR-ENCLAVE LLC .......coooeiiiiiiiis 01/07/2026 |Direct .......ccevvvvvveeeveeiieeenns fooveeviiiiii 59,514 | 59,514 |.......... 59,514 |.......... 59,514 | e [ fo f 089,514 | [ [ [ 772 |09/30/2033 |12.B ........
STONEHENGE CAPITAL FUND
86203#-AA-8( CONNECTICU 02/09/2026 |Maturity @ 100.00 .......cooees |ooveeiiiiiiiiiiiiins v v e e, .. 12/15/2025 |1.C .......
92581*-AA-2| VICOF Il TRUST - ABS .. . |03/20/2026 [Paydown ..........ccccceeeeunnns .. ..175,279 175,499 |.. 175,718 02/10/2030 [1.EPL.
WHLP IV RP LP SECURE
96222#-AA-4| TERM_LOAN Due 3/23 ..........cccvveeeenn. 03/20/2026 | Redemption @ 100.00 ....... |.....ceevveeeeenen. |.....6,098,281 |...... 6,098,281 |...... 6,092,182 |...... 6,097,932 [.ooeiiiiiiinns |oeeiiinnns 238 [ |, 238 [, 6,098,170 03/23/2026 |1.G .......
0169999999. Subtotal - issuer credit obligations - bonds issued by funds representing operating
entities (unaffiliated) 6.333,513 | 6,326,975 | 6,332,945 457 457 6,333,403 110 110 77,136 | XXX XXX
0489999999. Total - issuer credit obligations (unaffiliated) 52,767,330 53,620,487 53,325,870 (15,853) (15,853) 53,310,018 (1,361,362)| (1,361,362) 860,229 XXX XXX
0499999999. Total - issuer credit obligations (affiliated) XXX XXX
0509999997. Total - issuer credit obligations - Part 4 52,767,330 53,620,487 53,325,870 (15,853) (15,853) 53,310,018 (1,361,362)| (1,361,362) 860,229 XXX XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 52,767,330 53,620,487 53,325,870 (15,853) (15,853) 53,310,018 (1,361,362)| (1,361,362) 860,229 XXX XXX
36179U-CA-
8 G2 MA5465 - RMBS .........cuvviiiiiiiiinnnnee 03/01/2026 [Paydown .........coooeveeeeennnins oo 2,379 |l 2,379 |l 2,374 | 2,369 |oeveiiiiiiiiinins e 9 e f [T R R 2,379 |oeeiiiiiiiiiiins i e [, 14 109/20/2048 [1.A ........
36179U-CB-
6 G2 MA5466 - RMBS ..........ouuviiiiiiiinnnnee 03/01/2026 [Paydown ........ccooovveeenininins o 4472 | 4,472 |............ 4,563 |............ NI YA N (195) [eevvvnnnniniiinnn fooeeienns [(1S15) ) AR AR AAT2 |oeeeiiiiiiiiiinns forniiiiiiiiiiiies foi 29 |09/20/2048 [1.A ........
36200Q-3L-
6 GN 569703 - RMBS .......cccccniiiiiiinnnnee 03/01/2026 [Paydown .........coooeeveiiinnniis oo 80 <10 O, <72 <1< SRR R ()] PO ()] PO RN L O O N 1102/15/2032 [1.A ........
36200R-YQ-
9 GN 570519 - RMBS ... 03/01/2026 [Paydown .........coooevvviiinnnins v 94 94 o [ 1T ISR R [()] PP N [(5) ] PO AN £ P N 1101/15/2032 [1.A ........
36200U-WJ-
0 GN 573149 - RMBS ... 03/01/2026 [Paydown .........coooeeveviinniiis v ol 77 il 7T |78 il T8 e et d (1) o e d (D) e [l 77 i o e 1109/15/2031 [1.A ........
36200X-JF-7| GN 575462 - RMBS ... 03/01/2026 |Paydown ..........cooovvuveeenees fenviiiiiinnnn [ 248 o248 [ 277 [ 274 [ e (2T e e 2T e 248 | [ s [ 3 112/15/2031 [1.A ........
36200X-KN-
8 GN 575501 -RMBS .....ccccevviiiiiiinnnnn. 03/01/2026 |Paydown .......cccooeevviveeeeee i o 1,276 | 1,276 [ 1,831 i 1,806 [ e (80) Lo e (80) [ o 1,276 | e i e 14 [01/15/2032 |1.A ........




STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE D - PART 4

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

[ACIE

1 2 3 5 6 7 9 Change In Book/Adjusted Carrying Value 15 16 17 18 20 21
10 12 14 NAIC
Desig-
nation,
NAIC
Total Desig-
Current Foreign nation
Year's Exchange Book/ Modifier
Prior Year Other Than Change in| Adjusted Foreign Stated and
Book/ Unrealized Temporary Book Carrying [ Exchange | Realized Con- SVO
CuUsIP Number of Adjusted | Valuation Impairment /Adjusted [ Value at Gain Gain | Total Gain tractual | Admini-
Ident- Disposal Shares of Consid- Carrying Increase/ Recog- Carrying Disposal | (Loss)on | (Loss)on | (Loss)on Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Value (Decrease) nized Value Date Disposal | Disposal [ Disposal Date Symbol
36201C-6E-
9 GN 579669 - RMBS ..........oocoviiiiienn. 03/01/2026 |Paydown ..........cooevvinveenne oo s 279 foeeieienns 279 o306 [ 296 [oeeeeeeiinineens e (A7) e e (A7) e o 279 [oiiiiiiiiieees foiieieeiies e 03/15/2032 [1.A ........
36201C-PY-
4 GN 579239 -RMBS .......cccoooviiiiiee 03/01/2026 |Paydown ..........cooevvinveennn oo s 307 [oeeeieeinnns 307 | 311 B | it dB) e el (B) | [l <1070 AU RN R 01/15/2032 [1.A ........
36201F-Q6-
7 GN 581977 -RMBS ......cccoeeiiiiiiee 03/01/2026 |Paydown ..........cooovviuveenen oo [ 964 |.oooeiinnns 964|990 |, 996 | ot (B3) e el (B3) | [ [T U R R 05/15/2032 [1.A ........
36201F-UH-
8 GN 582084 -RMBS ........cccoeeviiiiinnnne 03/01/2026 | Paydown 04/15/2032 [1.A ........
36201F-UQ-
8 GN 582091 - RMBS ... 03/01/2026 | Paydown 04/15/2032 [1.A ........
36201F-X6-9| GN 582201 - RMBS ... 03/01/2026 |Paydown 02/15/2032 |1.A ........
36201H-WX-
7 GN 583962 - RMBS ... 03/01/2026 |Paydown 06/15/2032
36201J-F6-1|GN 584389 - RMBS 03/01/2026 | Paydown ... 05/15/2032
36201J-FD-6[ GN 584364 - RMBS 03/01/2026 |Paydown ... 04/15/2032
36201L-7K-4| GN 586898 - RMBS ... 03/01/2026 | Paydown 08/15/2032
36201M-G8-
9 GN 587123 -RMBS .......cccoeeiiiiiieee 03/01/2026 | Paydown 06/15/2032 [1.A ........
36201M-JU-
7 GN 587175-RMBS .......cccoeeiiiiieee 03/01/2026 | Paydown 07/15/2032 [1.A ........
36201M-LH-
3 GN 587228 -RMBS .........cooeviiiieennne 03/01/2026 | Paydown 08/15/2032 [1.A ........
36201T-AM-
9 GN 592312 - RMBS ... 03/01/2026 | Paydown 08/15/2032
36202E-AL-3| G2 003611 - RMBS . 03/01/2026 |Paydown ... 09/20/2034
36202F-B4-7| G2 004559 - RMBS 03/01/2026 | Paydown 10/20/2039
36202F-DB-
9 G2 004598 - RMBS ........cccvvvvieeiiiiinnns 03/01/2026 | Paydown 12/20/2039 (1.A ........
36202F-E6-9| G2 004657 - RMBS ..........ovvvviiiinnnnnnnnee 03/01/2026 |Paydown 03/20/2040 |1.A ........
36202F-EH-
5 G2 004636 -RMBS .........ccoevvviiiiiiiinns 03/01/2026 |Paydown 02/20/2040 |1.A ........
36202F-GW-
0 G2 004713 -RMBS .......coovvvviiiiiiiiiiees 03/01/2026 |Paydown 06/20/2040 |1.A ........
36202F-KN-
5 G2 004801 -RMBS ........coovvviiiiiiiiiines 03/01/2026 |Paydown 09/20/2040 |1.A ........
36202F-LP-9] G2 004834 - RMBS ...........ccccuvviieeinnns 03/01/2026 | Paydown 10/20/2040 (1.A ........
36209R-VG-
5 GN 479515 - RMBS ... 03/01/2026 | Paydown 08/15/2030
36209Y-X4-5( GN 485899 - RMBS 03/01/2026 |Paydown ... 09/15/2031
3620A1-X7-8| GN 716302 - RMBS ... 03/01/2026 | Paydown 06/15/2039
3620A8-LU-
5 GN 722239-RMBS .......ccooeiiiiiieene 03/01/2026 |Paydown ..........ccoovvuveeeeen feeeniiiiiiinnnnns o, 79 |t 79 |82 i 82 | [t @) | e @) [ [ 4= TN FOUUUURUURUR S RN 08/15/2039 [1.A ........
3620A9-SH-
5 GN723320-RMBS .......ccoeeiiiiieene 03/01/2026 |Paydown ..........cooovvinveenne oo s 983 [eeiieiinns 983 |.ccveenn. 1,015 |l 1,012 [ e (29) [ o (29) [ e LTGRO R 09/15/2039 [1.A ........
3620AC-3Z-
5 GN 726316 -RMBS .......c.cooeiiiiinenne 03/01/2026 |Paydown ..........cooevvinveenne oo s 839 [iiiiiinns 839 .o 866 | 864 | o (28) e e (28) | [ f<2c 1T AU RO R 09/15/2039 [1.A ........
3620AC-4G-
6 GN 726323 -RMBS .......ccooeviiiiiinennne 03/01/2026 |Paydown ..........ccoovvueeeeeees feeniiniiiinnnnns o, <72 82 |84 | 84 | ot @) | e @) [ [ £< 772 FOURUUUUU U RN 09/15/2039 [1.A ........
36211C-2S-
0 GN 509385-RMBS ......cccceeeiiiiinnnnnnn. 03/01/2026 |Paydown ......cceeeveeviinenneees foeiiiiiiiis o, 181 | 181 [ 184 i, ARSI TN AU FOUUTTTRRRTORY 123 ) RTTRTTOUUTIROPPR IUUUTRRRRPTIRY 12 NTTTTPPPRROPPOR NUUUROn 181 e i o, 07/15/2029 |1.A ........
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36213D-3C-
0 GN 551695-RMBS .......ccccoeoviiiinnn. Paydown .........cccoci e e 809 [eieiiinnns 809 |.ccveeeennne 835 | 8271 [ o (12) e e (12) e e <01 T AU RO R 02/15/2032 [1.A ........
36213E-AB-
2 GN 551802-RMBS .......cccooeiiiiiienennne Paydown .......cccoovviiiiiiinins o e 970 [oveeeeiinnns 970 |oieiieens 1,013 [oreeiieeeen 1,005 [ e d (85 e (B8 [ e [V U RPN R 05/15/2032 [1.A ........
36213E-SK-
3 GN 552322-RMBS .......cccooeiiiiiienne Paydown .......cccooviieenninns fenniiiiii e 2,102 |oeeeiiens 2,102 | 2,160 |oooieeeen 2139 [ o B7) e o B7) | e 2,102 | [ 01/15/2032 [1.A ........
36213E-YS-
9 GN 552521 -RMBS .......cccoooviiiiiienne Paydown ........cccooeiiiiiiinins o e, P77 222 |oiiiiiiiiens 241 [oiiiiiiie282 [ e (10) e e (10) e o 7272 N RO U 04/15/2032 [1.A ........
36213G-AL-
5 GN 553611 -RMBS .......cccoeeiiiiiienne Paydown ... e e 613 B3 825 [ 828 e e (D) [ e (18) | [l B3 [ [ [ 02/15/2032 [1.A ........
36213G-TY-
7 GN 554167 - RMBS ... Paydown .........cccceevvi e e 1000 | 1000 | 102 [ 104 [ @) [ @) e [ 100 [ [ [ 11/15/2031 (1.A ........
36213U-C9-
9 GN 564496 - RMBS ...........ccoovvinennnnn. Paydown ... v e 14 14 1 15 [ (D) fo e e (D) e 1A s [ [ 11/15/2031 (1.A........
36213X-SB-
1 GN 567614 -RMBS ........ccooeviiiiiinnnnne Paydown .........ccccoevei e e 1,075 | 1,075 | 1015 [ 1107 [ o B2) [ e d(B2) | [ 1075 [ [ [ 04/15/2032 [1.A ........
36213X-T5-3| GN 567672 - RMBS ... Paydown ... e 36 |36 |37 38 s et () fo e (D) e 36 [ [ [ 05/15/2032 |1.A ........
36213X-T6-1|GN 567673 - RMBS ... Paydown ... e e 1,148 | 1,148 | 10180 e 1,193 s o (BB) [ e (48) | e 1148 [ e [ 05/15/2032 [1.A ........
36225B-ND-
6 GN 781288 -RMBS .......cccooeiiiiiennnnne Paydown .......ccccoevviienniiiis e e 1,045 [0 1,045 [ 1,076 [ 1,090 [ e (45) [ e (8) [ e 1,045 L [ e 05/15/2031 [1.A ........
36225B-PM-
4 GN 781328 -RMBS ......ccceeeiiiiinnnnnn. Paydown ......ccooovvienieneeiin o e 9,256 [ 7,256 | 7,422 | 7487 [ e (280) e o (280) | e 7,256 [ | o 09/15/2031 |1.A ........
1019999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - guaranteed (exempt from RBC) 92,883 92,883 96,285 92,883 XXX XXX
31283H-QX-
6 FHGO01370-RMBS ......ccvvveiiiiiiieenns Paydown ........cccooviiiienninns fennniiiien e 1 O 93 |96 |95 | el @) | @) [ [ (TG U ) RN 03/01/2032 [1.A ........
31283H-UA-
1 FH G01477 -RMBS .......covveiiiiiiiiienns Paydown .......cccovviiiiniinins oo e 189 | 189 [oeeiieiiinnns QSIS R Lo C N ROPRUURRRROR RUUUURRRRRRRY (<) | IRPUUURRRROPI IOUURRRRRRORY () | RSTURTROR IR 189 [ e foes 12/01/2032 (1.A ........
31283H-XH-
3 FH G01580 - RMBS .......ccoeeviiiiiiiienns Paydown ........cccooviiiienninns fenniniiii e 2 O 93 |96 |95 | el (B) | [ (B) [ [ (TG IR ) RN 06/01/2033 [1.A ........
31283H-Y5-
8 FH G01632 - RMBS ... Paydown 12/01/2033 (1.A ........
31288F-6X-7|FH C77186 - RMBS ... Paydown 03/01/2033 |1.A ........
..... 3128KR-
wQ-3 FH A61555 - RMBS ... Paydown 10/01/2036
3128L0-YL-0| FH A68815 - RMBS ... Paydown 11/01/2037
3128M5-LF-
5 FH G03626 - RMBS ..........oeevveiiiiiennns Paydown 12/01/2037 (1.A ........
3128M7-BX-
3 FH G05154 -RMBS .......ccoovviiiiiiieenns Paydown 12/01/2038 (1.A ........
31292G-Y5-
9 FH C00732-RMBS .........ccccvviiiieeinnns Paydown 03/01/2029 [1.A ........
31292H-4H-
4 FHCO01724 - RMBS ..........cccuviieieninns Paydown 12/01/2033 (1.A ........
31292H-SQ-
8 FH C01427 - RMBS ... Paydown 11/01/2032 (1.A ........
31296J-TJ-5 [FH A10553 - RMBS ... Paydown 06/01/2033 |1.A ........
31296M-2N-
8 FH A13481 - RMBS ... Paydown 09/01/2033
31296P-TL-6| FH A15055 - RMBS ... Paydown 10/01/2033
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31296S-AC-
0 FHA17203-RMBS .........coooiiiiieeene 03/01/2026 |Paydown ..........cooevvinveenne oo s 115 | 115 [ 119 | k=T O A ()] SRR N ()] SRR IR 15 [ | o 1(01/01/2034 [1.A ........
31296U-EU-
1 FH A19147 - RMBS .... 03/01/2026 | Paydown 03/01/2034
31297A-3S-1| FH A23509 - RMBS . 03/01/2026 |Paydown ... 06/01/2034
31297A-3T-9| FH A23510 - RMBS . 03/01/2026 | Paydown ... 06/01/2034
31297A-5J-9FH A23549 - RMBS ... 03/01/2026 |Paydown 06/01/2034
31297A-5K-6| FH A23550 - RMBS 03/01/2026 | Paydown 06/01/2034
31297B-AM-
4 FH A23612 - RMBS .... 03/01/2026 | Paydown 06/01/2034 [1.A ........
31298F-JL-7 [ FH C46567 - RMBS ... 03/01/2026 |Paydown 01/01/2031 |1.A ........
3132WP-LD-
7 FH Q49323 -RMBS .......ccoeeeiiiiiiiins 03/01/2026 |Paydown 07/01/2047 |1.A ........
3132XX-MY-
2 FH Q54874 -RMBS .........cooeeiiiiiiinnnns 03/01/2026 |Paydown 03/01/2048 |1.A ........
3132Y1-UJ-5|FH Q57784 - RMBS ..........ccoovuiiinennne 03/01/2026 | Paydown 08/01/2048 [1.A ........
3133TH-A5-
6 FHR 2104 PG - CMO/RMBS .... .... |03/01/2026 |Paydown 12/15/2028 (1.A ........
31359S-J3-5(FNR 0119C PE - CMO/RMBS .. . [03/01/2026 |Paydown ... 05/25/2031 |1.A ..
31359S-JT-8| FNR 2001-5 QG - CMO/RMBS ... 03/01/2026 | Paydown 03/25/2031 [1.A ........
31362J-UN-
3 FN 062689 - RMBS .......ccccovviiiiiiinnnnne 03/01/2026 | Paydown 06/01/2028
31371J-L4-4 |FN 253347 - RMBS . 03/01/2026 |Paydown ... 06/01/2030
31371J-XA-7|FN 253673 - RMBS ..........cccccuviiieennnns 03/01/2026 | Paydown 03/01/2031
31371K-HY-
0 FN 254147 -RMBS ......ccoceeviiiiiiiinne 03/01/2026 | Paydown 01/01/2032 [1.A ........
31371L-CD-
9 FN 254868 - RMBS .......cccoeeviiiiiinnnnne 03/01/2026 | Paydown 09/01/2033 [1.A ........
31371L-DH-
9 FN 254904 -RMBS .......ccccoveiiiiiiinnne 03/01/2026 | Paydown 10/01/2033 (1.A ........
31382S-GP-
0 FN 490806 - RMBS .......ccccovviiiiiiinnnnne 03/01/2026 | Paydown 04/01/2029 [1.A ........
31383R-FV-
9 FN 510580 - RMBS .......ccceovviiiiiiinnnnne 03/01/2026 | Paydown 08/01/2029 [1.A ........
31385J-GG-
7 FN 545699 - RMBS .......ccccoveiiiiiinnnnne 03/01/2026 | Paydown 06/01/2032 [1.A ........
31386E-C4-
8 FN 560891 -RMBS ......cccccovviiiiiiinnne 03/01/2026 | Paydown 04/01/2031 [1.A ........
31386H-MR-
9 FN 563868 - RMBS .......ccccoveviiiiiinnnnne 03/01/2026 |Paydown ..........ccoovvuveeeeen feeeniiiiiiinnnnns o, 14 |, 14 [l 14 | . O AU U R (U RN T4 [oeis s e o 01/01/2031 [1.A ........
31386M-ZB-
9 FN 567838 - RMBS .......ccccovviiiiiiinnnnne 03/01/2026 |Paydown ..........cooevvinveenne oo s 499 | 499 [ 508 |...ccvueeeennne L1017 AU RN [(S))] SR RS [(S)) SRR IR ZISISTH RSO RN U RN 5110/01/2030 [1.A ........
31386P-UJ-0[ FN 569485 - RMBS ...........cuuvimiinnnnnnnnee 03/01/2026 [Paydown .........ccoooevvvviiennes v e, 62 | 62 [ (S (23 O R (V7)) PO T (V7)) PO N L7 O P N 1101/01/2031 [1.A ........
31389C-Q8-
5 FN 621579 -RMBS ..., 03/01/2026 |Paydown .........ccoooevvvivinnies v o, 190 [ 190 [oeeiiiiiiennns 191 [ 191 [oeeiiiiiiiies foeeeis ()] PR TN ()] FER N A0 J FOPRRRR [N R R 3 (12/01/2031 [1.A........
3138W5-KA-
5 FN AR7488 - RMBS ..........ccuvvvveinninnnne 03/01/2026 |Paydown .........ccoooevvvivninies v o, 267 |oeiiiiinnnnnnn 267 foriiiiiiin 268 [onniiiiinn 268 [ (D) e [ () e foi i 267 e | e [ 1103/01/2043 [1.A ........
3138W6-GB-|
6 FN AR8293 - RMBS .........ccovvviiviininnnns 03/01/2026 |Paydown .........cccooevvvvininies oviiininins o, 393 [ 393 [ 394 |l IS TN R ()] PR TN ()] FERR N IS 20 R R [ N 2 |05/01/2043 |1.A ........
... 3138WM-
XK-2 FN AT0681-RMBS .......cccovvviiiiiiinnnnes 03/01/2026 [Paydown ..........coooeveeeennnens |ooveniiiniiiiiienes |oeeeeeeens 859 [....ccee.ee. 859 [...ccceeeeee 861 |.oooeeeeennn. 861 |ooeeeeiiiiiiins |, (2] foeeiiiinnens ()] FETTPTTTPPP O 859 | o feeiiiiiiiiiiiins foiiiiinn, 4 [03/01/2043 |1.A ........
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STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

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 9 Change In Book/Adjusted Carrying Value 15 16 18 20 21
10 12 14 NAIC
Desig-
nation,
NAIC
Total Desig-
Current Foreign nation
Year's Exchange Book/ Modifier
Prior Year Other Than Change in| Adjusted Foreign Stated and
Book/ Unrealized Temporary Book Carrying [ Exchange Con- SVO
CuUsIP Number of Adjusted | Valuation Impairment /Adjusted [ Value at Gain Total Gain tractual | Admini-
Ident- Disposal Name Shares of Consid- Carrying Increase/ Recog- Carrying Disposal | (Loss)on (Loss) on Maturity | strative
ification Description Date of Purchaser Stock eration Value (Decrease) nized Value Date Disposal Disposal Date Symbol
3138WP-G2-
4 FN AT2016 - RMBS .........ccccuviiieeeinnns 03/01/2026 |Paydown ..........cccovvvveeenees feeniiiiiiiiinnnnns fos 1,605 |............ 1,605 |[............ 1,609 |............ 1,609 [ooviiiiiiiieees i) [ fod (@) e e 1,605 oo o e 04/01/2043 [1.A ........
3138WQ-A2-
8 FN AT2724 - RMBS .........coccviiiieeinns 03/01/2026 |Paydown ..........cooevvinveennn oo s 287 [oeeieeeeeenn287 o288 [ 288 [oeeieiiiiiieens e (M) oo () e o < 0 AU RO R 05/01/2043 [1.A ........
....3138WQ-
AY-8 FN AT2722 - RMBS ........ccoccviiieeeinns 03/01/2026 |Paydown ..........cooovviuveenen oo [ 646 |..............646 [...............048 [............... 648 | (D) e (D) e e [T AU R R 05/01/2043 [1.A ........
3138WT-RV-
0 FN AT5899 - RMBS .........ccccvvviieeeinnns 03/01/2026 |Paydown ..........cooovviuveenen oo [ 217 o217 o218 [ 218 [oeiieiiiiiiiees e e e e 222 4 OO RO R 06/01/2043 [1.A ........
3138WT-US-
3 FN AT5992 - RMBS .........coccuviiiieeinns 03/01/2026 |Paydown ..........cooovviuveenen oo [ 682 [ 682 [ 684 [, 683 | ot @) e @) | e (<1< 7240 IOV RN R 04/01/2043 [1.A ........
3138X2-RR-
7 FN AU3195 - RMBS ........ccocvviiiiiiinnns 03/01/2026 |Paydown ...........cccccvveeeeen |- 08/01/2043 [1.A ........
3138X2-YC-
2 FN AU3406 - RMBS .........cccvveeiiinnnnns 03/01/2026 |Paydown ..........ccccevuvnnenns 07/01/2043 [1.A ........
31390K-WQ-
7 FN 648755 -RMBS .......ccccovviiiiiiennnnne 03/01/2026 |Paydown ..........ccccevuvneenns 08/01/2032 [1.A ........
31390P-GK-
7 FN 651902 -RMBS ......ccceevviiiiiiinne 03/01/2026 |Paydown ...........ccccuveeeeen |- 08/01/2032 [1.A ........
31391U-J2-2|FN 677181 - RMBS .........covviiiiiiiniinnnnee 03/01/2026 |Paydown .............cooeeeeeeni |n 01/01/2033 |1.A ........
31391W-5H-
0 FN 679548 - RMBS ..., 03/01/2026 |Paydown .............ccceeeeennns 04/01/2033 |1.A ........
31392C-KP-
8 FNR 0215D FB - CMO/RMBS 03/25/2026 |Paydown ... |0 04/25/2032 |1.A ........
31392F-P9-2| FNR 2002-82 FB - CMO/RMBS ... 03/25/2026 |Paydown ...........cccccuveeeeen | 12/25/2032 (1.A ........
31396X-QJ-
6 FNR 2007-89 F - CMO/RMBS . |03/25/2026 [Paydown ..........cccceeeeeinnns |on 09/25/2037
31397L-TB-5( FNR 2008-49 PA - CMO/RMBS 03/01/2026 |Paydown ... 04/25/2038
31400J-PF-0| FN 689022 - RMBS ............. 03/01/2026 | Paydown ... 05/01/2033
31400J-SJ-9|FN 689121 - RMBS ..........ovvviiininnnnnnnnee 03/01/2026 |Paydown .............cooeeeeeeni |n 02/01/2033
31400Q-TN-
3 FN 694557 -RMBS ..., 03/01/2026 [Paydown .........cooooeveeiinniiis v s 267 |l 267 |0 268 | 268 e et (1) [ (D) e [0 267 [ o 04/01/2033 |1.A ........
31400T-B2-2| FN 696757 - RMBS ...........ccccuvviineinnns 03/01/2026 |Paydown ..........cooovvcuveeenen foniiiii i34 034 B4 B L | o e e B | e 05/01/2033 [1.A ........
31401B-NS-
0 FN 703401 -RMBS ......cceevveiiiiiiennne 03/01/2026 |Paydown ..........ccoovveuveeenees feeviiiiiiiicc feiin 805 [ ini805 [oniiiii 809 [ 807 [ | (2) for (@) [ 805 | e 04/01/2033 [1.A ........
31401N-4U-
0 FN713735-RMBS ......ccoevviiiiiiiinne 03/01/2026 |Paydown ..........cooovvcuveeenees feeiiiiiiiis it 7000 [l 7000 [ 727 [ 780 [ e e (B0) v e c (B0) [ ool 700 | e 09/01/2033 [1.A ........
31402C-PL-
0 FN 725027 -RMBS ......ccoeeviiiiiienene 03/01/2026 |Paydown ..........cooovviuveenen oo [ 525 [ieiieenennnn525 [ 547 o839 s [ (1) [ e (14) e 825 | o 11/01/2033 (1.A ........
31402C-U6-
7 FN 725205-RMBS ......cccccoviiiiiiienne 03/01/2026 |Paydown ..........cooovvinveennes oo s 139 il 139 143 | 143 Joiiiieniiiine [ ) [ e @) [ | 139 [ e o 03/01/2034 [1.A ........
31402E-AQ-
1 FN726415-RMBS ......ccceoviiiiiiiinne 03/01/2026 |Paydown ..........ccoovvuveeeeen feeeniiiiiiinnnnns o, 99 [ 99 [ 102 [ L0720 U RN (<)) ESPUOPR RN ()| R RN LT T IR ) RN 07/01/2033 [1.A ........
31402K-CE-
2 FN 730969 - RMBS ......ccceovviiiiiiinnne 03/01/2026 |Paydown ..........ccoovvuveeeeen foeeiiniiiiiinnnns o, 32 [ 82 [ 83 e 33 | o (D) i e (D s [ 1< 772 N ) RN 08/01/2033 [1.A ........
31402R-UN-
7 FN 735989 - RMBS .......ccccoveiiiiiiinnnne 03/01/2026 |Paydown ..........cooevvinveenne oo s 360 [.eeeieeenn360 [oreeiiiiinnn375 [, 77 | o (A7) e e (A7) s s <10 AU RO R 02/01/2035 [1.A ........
31403F-JW-
5 FN 747377 -RMBS ......ccovevviiiiiienne 03/01/2026 |Paydown ..........cccovcuveeeeens feeniiiiiiiinnnnnns fos 3,296 |............ 3,296 |............ 3,322 [............ 3,307 [oovveeeeeeiiinnn feoreeeviee (1) Jeiiiis e () feiis s 3,296 |.ooiiiiiiieiiis [ 10/01/2033 (1.A ........
31404M-6Q-
6 FN773179-RMBS .....ccoovvveeiiiiiiinne 03/01/2026 |Paydown .......cccooeeiiineeeeens o o, 68 |88 [ 86 [ 67 | Lo i e s e 68 | o |, 06/01/2034 |1.A ........
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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
31405A-TY-
9 FN 783667 -RMBS ......cccoovviiiiiiinnnne 03/01/2026 |Paydown ..........cooevvinveenne oo s 93 [ 913 | 895 | 899 | o I 71 RSO LI T TR I [l R< N AU RSP FU U R 8 106/01/2034 [1.A ........
31408E-G5-
FN 849020 - RMBS .......cccoveiiiiiiinnne 03/01/2026 |Paydown ..........cooevvinveennn oo s 410 | 410 |oreiiiiiiens 397 | JC1S[C 20 AU SN [ OO R N O FN X 01N UURURRRRRP RN U RN 4 (01/01/2036 |1.A ........
..... 3140KC-
WV-0 FNBP5159-RMBS .......cccoooiiiiiinnnnn. 03/01/2026 |Paydown ..........cooovvinveennns o s 20,634 |.......... 20,634 |.......... 21,518 [.......... 21,572 |oeiiciieieeens o (938) [vvvveeeeiiinns fereeeenns (938) [ vvveeeeeeiinns fereeeenne 20,634 | [ e e 86 |104/01/2050 [1.A ........
3140KT-TW-
5 FNBQ7764 -RMBS ......c.ccooeoviininnnnnne 03/01/2026 |Paydown ..........cccovvuveveeens feveiiiiiiiinnnnnn fos 8,170 [.eeeennns 8,170 |[cevveennn. 8,000 |.....c...... 0222 R 3 TN R 3 T R R b 200 10 I R AU R RS 18 103/01/2051 [1.A ........
3140KT-TY-
1 FNBQ7766 - RMBS ........cccoooviiiinnnnnne 03/01/2026 |Paydown ..........cccovvuveveeens feveiiiiiiiinnnnnn fos 7,367 |oeeeennns 7,367 [oeeeeennn. 7,418 |............ A X 1 R R (35 R U (35 RO 45157 40 R I KOO 22 [03/01/2051 |1.A ........
3140KT-XT-
7 FNBQ7889-RMBS ........ccoeoviiiinnnnnne 03/01/2026 |Paydown ..........ccccevuvneenns .. 11/01/2050 (1.A ........
3140L3-QQ-
7 FN BR4962 - RMBS .........cccvvveiiiinnnns 03/01/2026 |Paydown ..........ccccevuvnnenns .. 02/01/2051
3140X4-7L-4|FN FM1798 - RMBS ... . |03/01/2026 | Paydown ... 09/01/2049
3140X9-SL-0] FN FM5922 - RMBS ...........cccvviieeiinnns 03/01/2026 |Paydown ..........ccccevuvneenns .. 01/01/2050
31410F-Z9-9| FN 888268 - RMBS ............ouvvmmmnnnnnnnnee 03/01/2026 |Paydown .............ccceeeeeennns 03/01/2037
31410G-NB-
5 FN 888786 - RMBS .............oooeeeininnns 03/01/2026 |Paydown .........ccooevvvvivninies i o, 850 [oeeerrinnnnne 850 [coounnnnnnne 850 |oeeeeiiennns <110 F Tl s Tl s L 1SI0SR N 9 (10/01/2037 [1.A........
31412N-SL-
1 FN 930323 -RMBS ..o, 03/01/2026 [Paydown ..........coooeevviieiiiis oo e 376 | l376 |l B97 810 [ e (BA) [ e (BA) | 876 [ e e 4 (12/01/2038 |1.A ........
31413U-TQ-
2 FN 956059 - RMBS ..., 03/01/2026 [Paydown ..........coooevviiiniiiis oo o800 |80 |83 B4 [ [t (B) [ @) | B0 [ e [ 1112/01/2037 [1.A ........
31416B-VH-
8 FN 995316 - RMBS ..., 03/01/2026 [Paydown .........ccoooevvviiniiiis oo . 545 |0845 |86 | BB3 e [ (18) e e (18) | [ BB [ e e 4 (12/01/2034 |1.A ........
31417E-ZA-
2 FN AB7936 - RMBS .......cccccciiiiiiininne 03/01/2026 |Paydown .........ccooovvvvvnninnes v o, 108 | 108 |oeeeeeeeiienns 108 [oeeeeriinnnee 108 [eeeeeeeverninnnn foovs fe e e e OS2 FORPRRR [N R 1102/01/2043 [1.A ........
31417F-VB-
1 FN AB8709 - RMBS .......cccccciiiiiiniinne 03/01/2026 |Paydown .........ccoooevvvvvinnies v o, 14,444 |.......... 14,444 |.......... 14,798 |.......... 14,751 [oeiiiins oo [(<101:) ) AR RRRR [(<101:) ) AR RRR 14,444 |..ooveniiiiiiiins o e 56 [03/01/2043 |1.A ........
31417G-TQ-
9 FN AB9558 - RMBS .......cccccciiiiinnnnnee 03/01/2026 |Paydown .........ccoooevvvvnninnes i o, 147 o Y A P 148 [oeeiiiiinnnnee 148 oeeeeeiiiiiiiinns fos e b e e ;A PO [N R R 1106/01/2043 [1.A ........
31418M-A2-
8 FN AD0024 - RMBS .........cccuvuiininnnnnnes 03/01/2026 [Paydown ..........cooeevveeiennees |ooveiiiiiiiiiieeenns e, 746 |............... 746 |............... 778 |ooeeeeeeen, 47 T (1) ] PR N (€10 ] PR N 746 | o feeiiiiiiiiiiiies foiiiiiinen, 7 108/01/2037 [1.A........
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 266,201 266,201 271,671 1,706 XXX XXX
3137F4-X4-9] FHMS K-731 X3 - CMBS ... . [03/25/2026 | Paydown R PR .. .. .. 11,852 [0 37,254 | [oeeee(37,258) [ e e (B7,254) [ [ Jooieiieiiieins foveieeieieeiies Jooeseeiseiins foreeneneneens 959 [04/25/2046 [1.A ........
1049999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency commercial mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 11,852 959 XXX XXX
03464J-AC-5(AOMT 217 A3 - CMO/RMBS ................ 03/01/2026 |Paydown .........ccooeevvvnvinnnns ooveninnnnnns s 156,702 |.........156,702 |.........156,701 [......... 156,680 [....cevvrrrrrenne fornnnnccnn 22 oiiiiiiiiiiis 22 e [ 156,702 o e fooe 178 (10/25/2066 |1.A FE
03466K-AC-
0 AOMT 2512 A1-RMBS .......cccevvvvnnnnnee 03/01/2026 |Paydown .........ccoooevvviiienins v o, 78,422 |.eee. 78,422 o 78,422 [ 78,414 i 8 e o8 s s 4T N F R (RN RN 624 |12/25/2070 |1.AFE
034947-AG-
6 AOMT 261 A3-RMBS ........cccvvvvviiinenns 03/01/2026 |Paydown .........ccoooevvvviinnins v o, 22,091 [ooooeeeeen 22,091 [oninnnnnn 22,097 [ oo e s feviiiiiiiiiiiees foiiins fos b7 V1 I U F Y (SRR RN 127 (02/25/2071 |1.F FE
05552U-AC-
8 BINOM 21INV1 A3 - CMO/RMBS ... 03/01/2026 |Paydown .............ccceeeeeeenns .. R R 186,361 186,361 [ foveiiiiiiis e e 108 [06/25/2056 [1.A ........
10571L-AE-1| BRAVO 26NQM3 A1 - RMBS ... 03/25/2026 | Paydown ... X ..30,003 .. 30,008 |. 11/25/2065 [1.AFE
24381J-AC-1| DRMT 2021-4 A3 - CMO/RMBS 03/01/2026 |Paydown .............ccceeeeeenns .. [ 341,026 341,026 11/25/2066 |1.C FE
33853H-BD-
2 FSMT 2021-13INV B3 - CMO/RMBS ..... 03/01/2026 |Paydown .........ccoooevvvvviennes v o, 19,568 |.......... 19,568 |.......... 19,304 |.......... 19,346 |....cooerviiiiiis [oninnnnnnn 222 [oiiiiiiiiiiiiins [ 222 | s 19,568 [.evvvveviieinninn o foe 36 [12/25/2051 |2.A ........
61913P-AS-
1 MHL 2005-1 1M1 - CMO/RMBS ............ 03/25/2026 [Paydown ..........oooeeveeiiinnens |ooveeiiiiiiiiieens e, 745 |............... 745 |.............. 694 |l 736 | |, 10 | foviiiiinnnes 10 | foeeiiiiiinns 745 | | e o, 6 102/25/2035 [1.A FM
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STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company
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Show All Long-Term Bonds and Stocks Sold, Redeemed or Otherwise Disposed of During the Current Quarter

1 2 3 4 5 6 7 9 Change In Book/Adjusted Carrying Value 15 17 18 19 20 21
12 14 NAIC
Desig-
nation,
NAIC
Total Desig-
Current Foreign Bond nation
Year's Exchange Book/ Interest/ Modifier
Prior Year Other Than Change in | Adjusted Stock Stated and
Book/ Temporary Book Carrying Realized Dividends Con- SVO
cusiP Number of Adjusted Impairment /Adjusted [ Value at Gain  |Total Gain| Received tractual [ Admini-
Ident- Disposal Name Shares of Consid- Carrying Recog- Carrying Disposal (Loss) on | (Loss) on During Maturity | strative
ification Description Date of Purchaser Stock eration Par Value Value nized Value Date Disposal | Disposal Year Date Symbol
64829L-AA-6| NRZT 2016-4 A1 - CMO/RMBS ............ 03/01/2026 |Paydown .........ccoooevvviiieeies v o, 11,611 | 11,611 | 11,519 | 11,520 | [ 91 s fonl 91 e 11,611 [eeeiiiiiiiiiiiins o foe 70 [11/27/2056 |1.A ........
64830G-AB-
2 NRZT 2018-1 A1A- CMO/RMBS .......... 03/01/2026 |Paydown .........cccooevvvvenenees v 6,409 | 6,409 | 6,422 i 6,412 [ ot B) o e (B) [ [ {20107 O Y R N 39 [12/26/2057 |1.A ........
67449L-AA-9| OBX 25NQ19 A1-RMBS ..........coceneeee 03/01/2026 |Paydown .........ccccoevvvveeeens foeeiniii [0nn..97,966 |.......... 97,966 |.......... 97,965 [.......... 97,952 [....coovviinns |oevvvniennn 14 [ e 14 [ 97,966 |..oovvveeeiiiin feeiiiiiiiis s e 889 |10/25/2065 |1.AFE ...
78432Y-AC-
3 SGR 2021-2 A3 - CMO/RMBS 03/01/2026 | Paydown ... 11/25/2061
81745J-AA-6| SEMT 2013-11 A1 - CMO/RMBS 03/01/2026 |Paydown 09/25/2043
92490E-AA-
1 VERUS 259 A1-RMBS ..........ccuvvvnnnnne 03/01/2026 |Paydown ..........ccooevvvvveenees | . 70,264 ... 70,264 |t 70,262 |oeeeeeenn 70,246 oeneveeeeiiiiiins o 18 [ 18 e e, V1T R R (S RN 561 | 10/25/2070 |1.AFE
92925C-BD-
3 WAMU 2005-AR19 1B2 - CMO/RMBS ... |03/25/2026 |Paydown ... 12/25/2045 |1.AFM
95002K-BJ-1| WFMBS 2020-1 B2 - CMO/RMBS ......... 03/01/2026 | Paydown ... .. 12/27/2049 [1.A ........
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency residential mortgage-backed securities (unaffiliated) 1,093,433 1,093,433 1,040,747 XXX XXX
05594L-AA-2[BX 25JDIA-CMBS ........cooovviiiiiinnnnnns 02/17/2026 |Paydown .........ccooovvvvviinnnns oo s 166,196 |......... 166,196 |.........166,196 |......... 166,196 |.ocooeeeiiiiinins v [, 11/17/2042 |1.AFE
05609K-AN-
9 BX2021-XL2G-CMBS ..............ooeel 03/16/2026 |Paydown .........cccooovvvvvnninns v | 4,900,000 |...... 4,900,000 |......4,875,482 |...... 4,857,213 |oevveiiiiiiinnnn [0 42,787 | 10/15/2038 |1.A ........
07388N-AX-
4 BSCMS 2006-TOP24 X1-CMBS .......... 03/01/2026 [Dir€ct .......ccevvveeeeeeeeevenennns foovveeeieiiiininnnns v v e 127,725 o, (B19) [erveenneee 319 i e e 319 [ o fo e b 10/12/2041 |6. FE .....
12515A-BD-
1 CD 2016-CD2 A3 - CMBS 01/01/2026 [Paydown ..........cooooeeeeinnness | ....1,223,209 ... 1,223,209 |......1,235,374 [...... 1,223,112 |..coooiiiiiiiiins e 98 e feviiiinnn 98 feiiiiiiiiiiiins oo 1,223,209 |.. 11/15/2049
12593J-BK-1| COMM 2015-CCRE24 C - CMBS 03/01/2026 | Paydown 100,741 ..100,741 ..481 |08/12/2048
12594C-BJ-8| COMM 2016-DC2B - CMBS ................ 03/01/2026 |Paydown ... .. 196,793 196,793 | [ e [ . 1,561 102/12/2049
12635F-AY-
0 CSAIL 2015-C3B-CMBS ................... 03/17/2026 |Paydown .........ccooovvvvvvinnnns v | 8,000,000 |...... 8,000,000 |......8,047,312 |...... 8,000,000 |....ccevvrrrrrnns forvvvmmmnnnnnnnne fonnnnnnnininnnn fooveii e e 8,000,000 [..evvvveeeveennnn forvmnmnnninininnn fooviiiiiii s 72,967 |08/17/2048 |[1.A ........
17291C-BV-
6 CGCMT 16C2 C-CMBS ..........cevvveeeee 03/27/2026 |BARCLAYS CAPITALINC .. |.ocooeeiiiiiiiiniins s 979,063 |...... 1,000,000 |......1,029,933 |...... 1,014,719 |...ccooeiiiiiiins | 2,495 | [rnnnn 2,495 [oiiiiiiiiiiiinn oo 1,017,214 (38,152)]...... (38,152)|.......... 13,325 (08/12/2049 |1.A ........
17324T-AE-
9 CGCMT 2016-GC36 A5 - CMBS ........... 03/01/2026 |Paydown .........ccoooevvvinvinees ovennninnnns s 169,829 |......... 169,829 |.........175,667 |......... 169,829 [.oooeiiiiiiiiiins o o [ [ fo 169,829 [ o e e 676 |02/12/2049 |1.A ........
23312L-AR-
9 DBJPM 2016-C1 A3A - CMBS .............. 01/12/2026 |Paydown .........ccooovvvvvinnnees v s 350,202 |......... 350,202 |.........353,698 |......... 349,988 |..covvviiiiiiiins feviieenn 214 [ [ 214 L e 350,202 [..eevverinnininns frrvnnnniiiiiinnn foov e 880 |05/12/2049 |1.A ........
29429C-AC-
9 CGCMT 2016-P3 A3-CMBS ............... 01/16/2026 |Paydown .........ccooovvvvivnnnees v s 536,406 |......... 536,406 |.........541,730 |......... 535,796 |..covvvvviiiiiins fervinnnnnnn 810 [eeniiiiiiiiiiiiis fooeeennn 810 | | 536,406 [....eevvvvrnnnnnn frrvinnniiiiinnn fooviii e 1,369 [04/16/2049 [1.A ........
46590M-AQ-
3 JPMCC 2016-JP2 A3 - CMBS ............... 02/18/2026 |Paydown .........ccooovvvvinininns v s 685,897 |......... 685,897 |.........692,756 |......... 685,384 |...ooovviiiiiiins fevnnnnnnnn B3 [ [ B3 e 685,897 08/17/2049 |1.A ........
61766E-BD-
6 MSBAM 2016-C29 A3 - CMBS ... 01/16/2026 |Paydown ... .. 130,848 ...130,848 ..130,848 |.... ..130,848 |.. 05/17/2049 |1.A ........
74332Y-AA-
7 PROG 22SFR5A-CMBS .........ccceeneens 03/01/2026 |Paydown .........ccoooevvvivninies v o, 5,818 |eveveeens 5,818 [............ 5,782 [............ 5,801 [ fooveeeee 17 e e 17 e s 5,818 |ooovviiiiiiiiiins oo feeviiiiiiiiiiiens [, 59 (06/17/2039 |1.AFE
78472U-AL-
2 SREIT 2021-MFP F -CMBS ................. 03/16/2026 [Paydown ..........coooeeeiiiiiiins |, 11/15/2038 |1.C .......
94989D-BA-
6 WFCM 2015-C27 XB - CMBS .... 03/01/2026 | Direct 02/18/2048
95000J-AU-2| WFCM 2016-LC25 A3 - CMBS 03/01/2026 | Paydown 12/17/2059
95000L-BF-9| WFCM 2016-C33 C - CMBS ...... ... [03/17/2026 | Paydown ... o .. 03/17/2059
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency commercial mortgage-backed securities (unaffiliated) 30,980,175 31,001,112 30,966,262 31,018,326 (38,152) (38,152) 386,275 XXX XXX
00112W-AL-
8 ABPCI21D-CDO ...cccevvviiiiiiiiiiiiiiieees 02/18/2026 | Bank of America Securities . |..............ooeee. | 3,998,040 |...... 4,000,000 |......4,000,000 |...... 4,000,000 [...oovevennennnne fooviiiiiiiiiiiins fooveiiiiiis s Jeiiiiiiiiieeens foeees 4,000,000 [..coooiiiiiiiinn oo (1,960)|........ (1,960)|......... 163,409 [07/20/2037 |2.C FE ...
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04009A-BC-
3 ARES LIICRR-CDO ......ccvvviieiiiiinnns 02/20/2026 |Call @ 100.00 .......ccoeeeveveen foreerriiiiiinn [l 7,200,000 |...... 7,200,000 |...... 7,200,000 |...... 7,200,000 [oveeveeeiiiiinns foereiiiiinneenn forveeiiiiiis e feee e 7,200,000 [oeevvvereeeiinnn feereiiiiininnnns foreeeneeiiiiins oo 134,986 04/22/2031 [1.F ........
04009G-BE- JP MORGAN SECS INC., -
6 ARES 53RRATR-CDO .......ccuvvveeennne 03/26/2026 |FIXED INCOME .......cccevves foreerninii [l 7,984,000 |...... 8,000,000 |...... 8,000,000 |...... 8,000,000 [vvvvveeiiininns foeveiiiiieneenn o e feee e 8,000,000 |..evvvereeiinnns foenne (16,000)|...... (16,000)......... 115,239 [10/24/2036 [1.AFE ...
04019F-AU-
1 ARES LXV DR -CDO ......ccovvviiiiieinnns 01/06/2026 |PERSHING LLC .......ccccceeet fereernniiiin [ 1,004,800 |...... 1,000,000 |...... 1,000,000 |...... 1,000,000 [..oooicurieinenns fonrreenniiiiins foeriiiiiieineens foiieniiiiies e o 1,000,000 |..ccvvvvereniinn founeenne 4,800 |......... 4,800 |.......... 13,994 (07/25/2034 |2.C FE ...
13877J-AG-
6 CANYC 2022-1 D-CDO ......ccouvvveennnn 01/21/2026 | GOLDMAN ........cccvvvvvevnns foeeniiii o 1,422,150 |...... 1,425,000 |...... 1,346,625 |...... 1,368,283 |...ooocviiiieen foniiienns <1< 1T (SRR R 1< 1T IO RN 1,368,672 |..cccvvvieenenns founenn 53,478 |....... 53,478 |.......... 28,009 (04/16/2035 |2.C FE ...
13887A-AG- BNP PARIBAS SECURITIES
3 CANYC 2023-2C-CDO ......ccovvvveennnnn 01/28/2026 |BOND .......coooviiinneineeiinns o ol 7,022,750 |...... 7,000,000 |...... 7,000,000 |...... 7,000,000 [oveeveeeiiininns foereiiiiieneenns forveeiiiiiis e feee e 7,000,000 |eevvveeeeeiinnns feeenne 22,750 |....... 22,750 |......... 132,572 (05/15/2037 |1.F FE ...
14686F-AE-
8 CARVLB C-CDO ... 02/03/2026 | Call @ 100.00 .................. .. R 2,750,000 |...... 2,750,000 |...... 2,750,000 |...... 2,750,000 |.. 2,750,000 |eevvveereeiinnn feereiiiiiiinenns fovieeneiiiins e 51,427 |104/21/2034 (1.F FE ...
29004N-AA-
2 ELM3535A-CDO .....ccvvvvieiiiiiiene 03/13/2026 | MORGAN STANLEY CO ... [occcooiiiiiiennnnn [t 9,004,500 |...... 9,000,000 |...... 9,000,000 |...... 9,000,000 [vevvveeiiininns foeveiiiiiennenns o e e 9,000,000 |eevveeeeeiiinnns foerinnns 4,500 |......... 4,500 |......... 190,269 [10/19/2037 [1.AFE ...
557910-AN- WELLS FARGO
6 MDPKLXA1TR-CDO ....cceeeveiiiiiinnnne 03/20/2026 | SECURITIES .....ccvvvveevvinn foveriiiiiii o 6,996,500 |...... 7,000,000 |...... 7,000,000 |...... 7,000,000 [oveevveeiiininns Joereiiiiinneeen forneeiiiiiiis e feee e 7,000,000 |-evvveeeeeiinns fereeenne (3,500)........ (3,500)......... 147,365 [ 10/26/2037 [1.AFE ...
67120M-AA-
3 OHACP XVII A - CDO .... . |103/20/2026 [ MORGAN STANLEY CO .... |.. R 7,795,788 |...... 7,788,000 |...... 7,809,417 |...... 7,794,396 |.. 7,784,211 | [ 11,677 |....... 11,577 |......... 170,480 (01/19/2038 [1.AFE ...
73052V-AJ-4| PARPK 1 D - CDO 02/18/2026 |Call @ 100.00 .................. .. B 4,200,000 |...... 4,200,000 |...... 3,868,200 |...... 3,962,328 |.. 3,966,483 |.....cevvveennnnn foune 233,517 |..... 233,517 |.......... 97,322 |07/20/2034 |2.CFE ...
BNP PARIBAS SECURITIES
87170B-AL-0[ SYMP 43 C - CDO ... [01/27/2026 |BOND ........ccooeeeiininnnnnnnnn, T 5,016,250 |...... 5,000,000 |...... 5,000,000 |...... 5,000,000 |.. 5,000,000 |....covvvveennnne fonnene 16,250 |....... 16,250 |.......... 93,709 |04/15/2037 |1.F FE ...
1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency - CLOs/CBOs/CDOs (unaffiliated) 64,394,778 64,363,000 63,974,242 64,075,007 (5,640) (5,640) 64,069,367 325,411 325,411 1,338,780 XXX XXX
004421-MG-
5 ACE 2005-HE2 M5 - RMBS .................. 03/25/2026 |Paydown .............ccoeeeeennns R R 33,095 .... 33,095 | 028,286 [oviiiinnne 33,081 [eviiiiiiiiiiiies feeiii 14 L e 14 L [ 83,095 s e f 172 (04/25/2035 |1.AFM ..
269330-AA-4|E3 2019-1 A-ABS ..., 03/20/2026 |Paydown ..........ccccoeuuveenns IR FR 11,897 ... 11,897 |. 11,896 [ 11,953 s [t (BT) [ [ e (BT) [ | 11897 | o e e 35 |09/20/2055 |1.AFE ...
30166V-AC-
2 EART 2025-5A2-ABS .........ccccvveeennn. 03/15/2026 |Paydown .........ccooevvveeeeens feiiiiiiiin 0. 323,947 [.........323,947 [.........323,945 [.........323,946 |[......ccovvvnns |oorvvnn T [ e L 328,947 | e e [ 3,547 |06/15/2028 [1.AFE ...
31659T-DV-
4 FMIC 2005-2 M2 -RMBS ........ccoceennne 03/25/2026 |Paydown ..........cooovvevneeeen foenniiiiiiin [ 7,325 [0 7,825 [0 5,651 [ 7,824 [ | T e e T e e 7,325 | e e e 29 (12/25/2035 |1.AFM ..
34964M-AA-
2 FORTI 2021-1 A- ABS .. 03/20/2026 |Paydown ..........ccoovvuveeeeens feeiiiiiiiii [0 33,168 ... 833,168 [ttt 833,166 oot 33,168 [oeeeiiiiiiins | o e e s 33,1688 | [ e [ 140 |03/20/2057 (1.AFE ...
38082J-AA-7[ GLDN 162 A - ABS 03/20/2026 [Paydown ..........cooooevviieniiis v 2,854 02,854 | 2,854 |0 2,854 s [ fe e e s 2,854 [ e [ 45 109/20/2047 |1.AFE ...
38218D-AA-
7 GOODG 2019-1A-ABS .......cooeeeeeenns 03/15/2026 [Paydown ...........cooooevveeeeens v 031,017 1. 31,017 . 31,007 i 30,349 o feiiicen 868 [ | 868 | [ 31,017 [ e e 10/15/2054 |1.C FE ...
38218G-AA-
0 GOODG 2018-1A-ABS .......coeeeeeeeens 03/15/2026 [Paydown ..........ccoooovveiiieins v 25,424 ... 25,424 |0 25,825 | 26,457 e fend(1,083) [ | (1,0833) | [ 25,424 [ e [ 10/15/2053 |1.AFE ...
42770A-AA-
5 HERO 2021-1 A-ABS ......ccoeeiiiiiiinns 03/20/2026 [Paydown ..........ccoooevvvenieins oo 039,267 |0 39,267 | 39,284 |0 39,249 [ [ 17 [ T e [0 39,267 e e e 123 [09/20/2051 |1.AFE ...
42770R-AA-
8 HERO 141 A-ABS ..........ccee 03/20/2026 [Paydown .........ccoooovvviieniins oo 3,241 03241 3379 e 3247 e et (B) [ | (B) | [ 3,24 [ [ [ 77 [09/20/2038 |1.AFE ...
42770U-AA-
1 HERO 152 A-ABS ..........coeeiil 03/20/2026 [Paydown ..........ccoooeevvieniins oo 2,688 |0 2,688 | 2,745 |0 2,690 e [ (2) [ @) | [0 2,888 e e [ 27 |09/20/2040 [1.AFE ...
46660C-AA-
5 JPMMT 25HE3 A1 - RMBS ... . 103/20/2026 [Paydown .........ccooeeeieiiiiinns [ [0 125,433 [........0125,433 [.........125,433 |......... 125,433 | i [ fo [ 125,433 | e [ [ 1,170 [03/20/2056 |1.AFE ...
46664M-AA-
9 JPMMT 26ACS1A1-RMBS ................ 03/01/2026 [Paydown ..........ccooevvveveieies oo 096,635 |00 96,635 |ttt 96,635 | e e fo e e [0 96,635 [ e e 394 104/26/2066 |1.AFE ...
63942G-AA-
1 NAVSL 2021-FA-ABS .......coeeeeeiienns 03/15/2026 |Paydown ..........cooooevveieeeins oo 059,510 10000000 59,510 | 53,596 |eeeeiiiiiiiiiiiiins feveeeeiiiiiiiiens 5,914 [ 5914 | [ 859,510 [ e [ 82 (02/18/2070 |1.AFE ...
63942K-AA-
2 NAVSL 2021-G A-ABS ......ccevvvvnnnnnnes 03/15/2026 [Paydown ...........oeeeeeeeeeeeees |ooeeeeeeeeeeeeeee. | 165,778 |.........1565,778 |......... 142,262 |.......coeevvvveenns fovevvnenenennnnne o00eeen 13,616 i | 13516 | o 155,778 oviiiiiiiiiiiiies o fove o 305 |04/15/2070 |1.AFE ...
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67777B-AA- | OIC CREDIT OPPORTUNITIES FUND IV
3 ONSHORE .......ocoiiiiiiiiiiiiceiiiieccee 03/02/2026 | Capital Distribution ............ [cccooviiiiiiiiinns feenis 182,065 |......... 182,085 |......... 182,065 |......... 182,085 [ovvvveeiiiiiiens | o e e s L7 0[CIo ORI RPN AU R, 2,913 |03/31/2036 |2.APL ...
67777B-AB- | OIC CREDIT OPPORTUNITIES FUND IV
1 ONSHORE .......oooiiiiiiiiiiiicciiiiceeeee 03/02/2026 | Capital Distribution ............ feccoooiiiiiiics [l 91,032 |.......... 91,032 |.......... 91,032 |.......... [N VK Y72 RO FUURUUUUR R R U R 91,032 | [ s e 1,639 [03/31/2036 |2.CPL ...
67777B-AC- | OIC CREDIT OPPORTUNITIES FUND IV
9 ONSHORE .......ocoiiiiiiiiiiiiceiiiieccee 03/02/2026 | Capital Distribution ............ [eccooooiiiiiis [l 27,310 |.......... 27,310 |.......... 27,310 [.......... 27,310 [oeeeiiiiieeenn oo e e e e 27,310 |oeeiiiieeneiis feeeiiii s e 546 |03/31/2036 |3.BPL ...
69376B-AA-
4 PACEF 2020-1 A-ABS .......cccooviniieenns 03/20/2026 |Paydown ..........cooovvinveenens o s 28,672 |.......... 28,672 |.......... 28,908 |.......... 28,682 ..o [ [(10)] EEURRR N ((10)) R R 28,672 |.eeieviieeeeeis feeiiiiiiis s e 189 |09/20/2055 (1.AFE ...
.... 71680@- | PETROS PACE FINANCE B Certificate-
DM-5 ST - 01/01/2026 |Adjustment ..........ooooveeevens fonnnnn o e [ e e e e e e s e e e 12/20/2058 (2.B PL ...
74939B-AA-
4 RCKT 26CES1 A1A - RMBS ... . 108/01/2026 [Paydown .........cccceeeeevinnns foevinineneeniiiinns |eeeeeenn 55,217 |iiiee 85,217 |1 85,217 |oeiiiiiiiiinn [ foveeeiiiiiis e fe e [0 85,217 [ i e 338 |01/25/2056 |1.AFE ...
74939W-AA-
8 RCKT 2025-CES8 A1A-RMBS ............ 03/01/2026 |Paydown ..........ccoevvveeeeees feeeiiiiiiinn [0 135,320 |......... 135,320 |.........135,320 [......... 135,320 [c.eeeeviiiiiinns |ooriiiiienninns o s e 135,320 | e s e 1,226 |08/25/2055 |1.AFE ...
75975B-AA-
6 RENEW 211 A-ABS ......coociiiiiieeis 03/20/2026 |Paydown .........cccooevvvveenens foveniiiii [0 19,556 .0 19,656 ... 19,658 [0 19,626 [oeveeeeiiiiiins | B0 e e 30 e s 19,556 | [ i e 11/20/2056 (1.AFE ...
80281H-AC-
8 SCART 2021-C C-ABS ......cccovviniieenns 03/15/2026 |Paydown .........cccooevvveeeeees feeiiiiiin [, 34,080 |.......... 34,080 |.......... 35,048 [.......... 34,080 [...ccoorriiuinns |ooreiniiinnnnnns o s e s 34,080 o [ i [ 167 |10/16/2028 (1.APL ...
802923-AB-8[ SDART 2025-4 A2 - ABS .........ccevvveeeee 03/15/2026 [Paydown .........coooovvvviiniiins o | 127,134 1000127134 | 127127 it 1271427 e o8 e B e [ 127,134 [ e e 1,360 (01/16/2029 [1.AFE ...
89170U-AA-
8 TPMT 25CES4 A1A - RMBS ... . 103/01/2026 [Paydown ........ccooeeeiieiiiiiins [ [0.94,428 094,428 [ 94,427 | 94417 | e T [ e T e 0940428 | [ [ o 856 | 10/25/2065 |1.AFE ...
....BENXG4-
1K-1 Invictus Opportunity Feeder IV-R, LP ..... 03/13/2026 |Direct with Issuer .............. | | 1,464,058 |...... 1,464,058 |...... 1,464,058 |...... 1,464,058 |......cooooeiiins |onnnnnnnnniinnns Jonnniiieiiiiiens o fooviiiiins [ 1,464,088 | | s [, 07/31/2032 |2.C .......
BENXG4-1L-
9 Invictus Opportunity Feeder IV-R, LP ..... 03/13/2026 |Direct with Issuer .... veee e e, 225,240 ...225,240 |. ..225,240 |.........225,240 |.eeeeeueeeeees Jeeeeeeeeeeeeen Jeeeeeeeieeeeea feeeieieeeeecs e [ n.225240 [ e L e 07/31/2032 (3B ........
1119999999. Subtotal - asset-backed securities - financial asset-backed securities -
other financial asset-backed securities - self-liquidating (unaffiliated) 3,435,391 3,435,390 3,411,170 3,068,609 19,071 19,071 3,435,390 15,379 XXX XXX
85208N-AE-
0 SPRNTS 1A2 - ABS ........covvviiiininnnnneees 03/20/2026 [Paydown .........ccooeeeeeiiiiinns |ooveeieniinieeeeeens |, 262,650 |......... 262,650 |......... 262,754 |......... 262,673 [.ueeniiiiiiiinn [ [25)] PP N (<)) ETTTTOR N 262,650 [...oeeeeeeeiinnne fooniiiiiiiiiiiins foviii | 3,308 [09/20/2029 |1.F FE ...
1519999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical
expedient - lease-backed securities - practical expedient (unaffiliated) 262,650 262,650 262,754 262,673 (23) (23) 262,650 3,308 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 100,525,510 100,514,670 | 100,203,099 99,821,842 320 16,285 16,604 100,238,250 287,260 287,260 1,750,817 XXX XXX
1899999999. Total - asset-backed securities (affiliated) XXX XXX
1909999997. Total - asset-backed securities - Part 4 100,525,510 100,514,670 | 100,203,099 99,821,842 320 16,285 16,604 100,238,250 287,260 287,260 1,750,817 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 100,525,510 100,514,670 | 100,203,099 99,821,842 320 16,285 16,604 100,238,250 287,260 287,260 1,750,817 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 152,564,166 | 153,281,999 | 153,823,586 | 153,147,713 320 432 752 153,548,268 (1,074,102)| (1,074,102) 2,611,045 XXX XXX
4509999997. Total - preferred stocks - Part 4 XXX XXX XXX
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 XXX XXX
....BHMOU8-
H4-1 REVEL ENTERTAINMENT LLC ............ |03/26/2026 ‘ HIMCO .. o 14,704.560 [..oovooiieiees fooieiiiiiiiiins oo i L (&0 SRR FURTOTRRRRRURN RS [&D) OO FOTUUOUUURURU NUTUIUIUIRUOUrUT AUTUTUTURURRT SUTUTUTRSUIUIUO SUSRUSUIUTUTURRTE RUSRURUTURTRY [DUURIO
5029999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) other XXX 1 (1) (1) XXX XXX

399874-84-1| R4 FUNA ...oouvviiiiiiiiiieciie e 03/31/2026 [DIRECT WITH ISSUER ......|.. 100:204.370 | 16,454 |ooiiiiiiiiiiees e 20,809 [ oo e e s e o 20,809 e [ (4,355)
09661L-30-2| BNY Mellon S&P 500 Index Fund 03/31/2026 [DIRECT WITH ISSUER ... .217.450 |. ..(2,678)]..
354713-55-4 | Franklin Strategic Income R Fund .......... 03/31/2026 |DIRECT WITH ISSUER ...... 100:888.070 |veeeen 7,426 |oeiiiiiiiiiiees e 1,344 [ o [ s s o foeee 7,344 | e 82
354026-50-2 | Franklin Mutual Shares R Fund ............. 03/31/2026 |DIRECT WITH ISSUER ...... |..cccc...n. 0.900 |eoevveeeeennn 24 | 27 e e feiiin o e e 27 e o 4)
416649-35-8 [ Hartford Capital Appreciation R4 Fund ... [03/31/2026 | DIRECT WITH ISSUER ...... [.. .192.120 [o...eeen 10,694 [ooeiiiviiiiiiiiine fooieeeen 13,834 v Joveeeiiieiiiies fooveeenieeniees forveniieiniiens foevniniicc o o 13,834 | |, (3,140)

American Funds Growth Fund of America
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416649-34-1 | Hartford High Yield R4 Fund ................. 03/31/2026 |DIRECT WITH ISSUER
416649-39-0 | Hartford Small Company R4 Fund . .. 103/31/2026 |DIRECT WITH ISSUER . .52 |..
416649-25-9 | Hartford Total Return Bond R4 Fund ...... 03/31/2026 |DIRECT WITH ISSUER 123 e [ e [ e e e 123 s e [ e e
55272P-25-7| MFS Total Return Bond R3 Fund ........... 03/31/2026 |DIRECT WITH ISSUER ...... |...... 1,026.090 |...........9,904 [.......cccccccnns fornrnnnnns 8,928 | Joeveeeiiiiiiiiens v feviiiiiiiieeeeen fereniiiieeiieeen foeis 8,928 | e n 976 [ 976 [ o ] s
552981-46-6 | MFS Total Return R3 Fund ... .103/31/2026 |DIRECT WITH ISSUER . .351,280 |..
55273H-64-3| MFS Value R3 Fund 03/31/2026 | DIRECT WITH ISSUER ......[.........855.660 |......... 17,190 [.......cccovurrers fourrnnn. 17,190 .
5329999999. Subtotal - common stocks - mutual funds - designations not assigned by the SVO 402,606 XXX 436,066 436,066 (33,461) (33,461) XXX XXX
5989999997. Total - common stocks - Part 4 402,606 XXX 436,066 1 1) 1) 436,066 (33,461) (33,461) 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 402,606 XXX 436,066 1 1) 1) 436,066 (33,461) (33,461) XXX XXX
5999999999. Total - preferred and common stocks 402,606 XXX 436,066 1 (1) (1) 436,066 (33,461) (33,461) XXX XXX
6009999999 - Totals 152,966,772 XXX 154,259,652 | 153,147,714 318 432 750 153,984,334 (1,107,563)| (1,107,563) 2,611,045 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
BHV2NFAYO - FWDP 20Y
RTR 3.000000 02-Nov- Interest BANK OF AMERICA,
2033 e VA Macro Hedge ........ | weoorrrrrinnnnn Rate........... NA e BATYDEB6GKMZ0031MB27  |. 11/02/2023 |. 11/02/2033 |... 50,000,000 |...... 50,000,000 [ceevvrennaaans 1f..... 3,532,500 |-eevvneeeeeeenin feeeeeeeee e 2,274,826 | ™o e 2,274,826 |......... 265,523 |.eeeeeeeeeeennnn foeeeeeee e fe ] 0001 .oeeneneees
BHV2NFR48 - FWDP 20Y
RTR 2.000000 03-Nov- Interest
2033 .. VA Macro Hedge ........ . |Rate... . [CITIBANK, N.A. .... ES70DZNZ7FF32TWEFA76 |. 11/03/2023 |. 11/03/2033 |... 50,000,000 |...... 50,000,000 .... 1,800,000 P A 1,031,515 [*ooeeees e 1,031,515 |.........156,114 |. .|{0001 ...
BHV2NJB
RTR 3.000000 10-NOV- Interest BANK OF AMERICA,
2083 e VA Macro Hedge ........ | weeerrrriinnnnn Rate........... NA e BATYDEB6GKMZ0031MB27  |. 11/10/2023 |. 11/10/2033 |... 50,000,000 |...... 50,000,000 [ceevvrennaeans 1f..... 3,770,000 [-oeeeemnneeeeeen foemmeeeeeeeeiees foeeens 2,338,347 | Mo s 2,338,347 |......... 265,370 [.eneeeeeennineee Jeemmnneeeeeemnin fereeeeemneeeeees foeeeeee | e 0001 .oeeneneees
BHM2NXDF9 - 20Y RTR Interest
2.000000 30-NOV-2033 | VA Macro Hedge ........ | weeevererevnnns Rate........... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 11/30/2023 |. 11/30/2033 |... 50,000,000 |...... 50,000,000 [ceevvrennaaans 1f..... 1,840,000 |-eevveeeeeeeeenn feeeeeeeeiiees e 1,048,960 *....cceen |oeenee 1,048,960 |......... 156,995 |-eveeeeeemenes foeeeemmeeeeeenn [ e | s 0001 .oeeneneees
BHM2NZUVO - 20Y RTR Interest BANK OF AMERICA,
3.000000 07-DEC-2033 | VA Macro Hedge ........ | .ooverrrrennnn Rate........... NA e BATYDEB6GKMZ0031MB27  |. 12/07/2023 |. 12/07/2033 |... 50,000,000 |...... 50,000,000 [eevvrennaaanns 1f..... 4,635,000 [-...oeeeeennnnees foeermnneeeeennnn feees 2,569,342 [*...ocoeen e 2,569,342 |......... 264,843 .o [ e e 0001 .oeeneneees
BHV2P2WT4 - 20Y RTR Interest
2.000000 14-DEC-2033 | VA Macro Hedge ........ | weovrrrrennnns Rate........... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573  |. 12/14/2023 |. 12/14/2033 |... 50,000,000 |...... 50,000,000 [eevvrennaaens 1f..... 2,410,000 [-oeeeemmneeeeenn [oeemeeeeeeneees foeeees 1,196,582 [*..coeeeen oo 1,196,582 |......... 156,382 [ eeeeeeeeeeeee Jemmee e oo e | 0001 .oeeneneees
BHW2P2Y62 - 20Y RTR Interest
3.000000 14-DEC-2033 | VA Macro Hedge ........ | woovrrrrrnnnnn Rate........... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573  |. 12/14/2023 |. 12/14/2033 |... 50,000,000 |...... 50,000,000 [ceevvrennaeans 1f..... 5,345,000 [-..eeeeeennnnees foeeemnneeeeeeennn feeees 2,752,360 | ™ eeeeenn feennnn 2,752,360 |......... 263,725 |.eeeeeeeeeeennnn [ e fe ] 0001 .oeeneneees
BHW2P6177 - 20Y RTR Interest
2.000000 19-DEC-2033 | VA Macro Hedge ........ | weeeverrrernnnn Rate........... WELLS FARGO BANK .. KB1HIDSPRFMYMCUFXT09 |. 12/19/2023 |. 12/19/2033 |... 50,000,000 |...... 50,000,000 [ceevvrennaaans 1f..... 2,555,000 [-.eeeeeeennnneee foeermnneeeeeeenen feees 1,284,787 [*eeeeeen o 1,234,787 |......... 156,253 |.evveeeeemennes foeeeemmmeeeeeenn feeeeeeceeees e [ s 0001 .oeeneneees
BHW2P6LF7 - 20Y RTR Interest
2.000000 20-DEC-2033 | VA Macro Hedge ........ | weovrrereennnn Rate........... BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 12/20/2023 |. 12/20/2033 |.. 100,000,000 |..... 100,000,000 [......ceeevrennnns 1f..... 5,100,000 [-eeeemnmneeeeenn [ormmeeeeeemeiaes foeeees 2,467,790 (Moo fonnnns 2,467,790 |......... 312,800 [...eeeeeennieees Jeermnnneeeeeenis foreeeeenneeeees feeeee | e 0001 .oeeneneees
BHW2P6LGS - 20Y RTR Interest
3.000000 20-DEC-2033 | VA Macro Hedge ........ . .. |Rate... .. | BARCLAYS BANK PLC  GBGSEF7VJP5170UK5573  |. 12/20/2023 |. 12/20/2033 |.. 100,000,000 |..... 100,000,000 ... 11,110,000 J IO 5,618,599 | oooeeit [oennnn 5,618,599 |.........527,099 |. . {0001 ...
BHII2R4U03 - 10Y RTR Interest DEUTSCHE BANK, A.G
3.000000 15-MAY-2034 | VA Macro Hedge ........ | .eevrrrrrnnnnn Rate...ccoeeene | rieniiiiiiiineeees 7LTWFZY1CNSX8D621K86  |. 05/15/2024 |. 05/15/2034 |... 80,000,000 |...... 80,000,000 [-...eeeeeenennnns 1f..... 2,588,000 [.eeeevnnneeeeenn [ormneeeeeeeeiaes foeeees 1,396,064 [.....ccevne |oernee 1,396,064 |......... 290,176 [-eneeeeeennieeee Jeemmmneeeeeennin foreeeeemeeeeeeen feeeeeeee | e 0001 .oeeneneees
BHU2R4U11 - 10Y RTR Interest DEUTSCHE BANK, A.G
1.000000 15-MAY-2034 [VA Macro Hedge ........ | coeeervvunnnnns Rate....coevene | rnieniiiiiiinieeeee 7LTWFZY1CNSX8D621K86  |. 05/15/2024 |. 05/15/2034 |... 80,000,000 |...... 80,000,000 [-...eeeeeenennnns 1.t (592,000)]-+- e eeeeemmnees Joeeemmmnaeeeeenen foeeeens (263,096)( .evvvnreee foennnee (263,096)....... (100,408)]-+evvvvmeeeeemnn freeeeeemmmieeees Jeeemmmeeeeeemeenn forreeeen | s 0001 .oeeneneees
BHU2R6IT3 - 10Y RTR Interest DEUTSCHE BANK, A.G
3.000000 22-MAY-2034 | VA Macro Hedge ........ | woovrrrreennnn Rate....coevene | rnieniiiiiiinieeeee 7LTWFZY1CNSX8D621K86  |. 05/20/2024 |. 05/22/2034 |... 40,000,000 |...... 40,000,000 [-eeevvrenneaaens 1f..... 1,252,000 [oeeeeenieeeeen Jereneeeeeeeees foeeeennd 698,376 [ ...ovvveees foereennn 698,376 |......... 145,244 | e [ e | 0001 .oeeneneees
BHI2R6IILO - 10Y RTR Interest DEUTSCHE BANK, A.G
1.000000 22-MAY-2034 [VA Macro Hedge ........ | coeerervunnnnns Rate....coevene | rnieniiiiiiinieeeee 7LTWFZY1CNSX8D621K86  |. 05/20/2024 |. 05/22/2034 |... 40,000,000 |...... 40,000,000 [-eeevvrenneaaens 1.t (278,000)[- e eeevmeeeeeeen Jmmmmeeeeeenni foeeeees (131,672)[ cevveeee [ (131,672)f......... (50,280)[-- e eeeeeeneeeeee Jmmmmeeeeemmnes foereeemeeeeeeeen foee e | s 0001 .oeeneneees
BHU2RISK1 - 10Y RTR Interest DEUTSCHE BANK, A.G
3.000000 23-MAY-2034 | VA Macro Hedge ........ | woererrrennnnn Rate...ccoeeens | rniiniiiiinineeees TLTWFZY1CNSX8D621K86  |. 05/23/2024 |. 05/23/2034 |... 80,000,000 |...... 80,000,000 [-...eeeeeenennnns 1f..... 2,560,000 [-eeeemnneeeeeenn [oreneeeeeeeenes foeeees 1,397,040 [..ooeveenns |oeenee 1,397,040 |......... 290,568 |....eeeeeeenieeee Jemmnneeeeeennnn fereeeeenneeeen feee | 0001 .oeeneneees
BHI2R9SLY - 10Y RTR Interest DEUTSCHE BANK, A.G
1.000000 23-MAY-2034 [VA Macro Hedge ........ | woeevevvunnnnns Rate....coevene | rnieniiiiiiinieeeee TLTWFZY1CNSX8D621K86  |. 05/23/2024 |. 05/23/2034 |... 80,000,000 |...... 80,000,000 [-...eeeeeenennnns 1.t (576,000)[- e eevvneeeeeeen Jommmneeeeeennis foeeeens (263,424) ...ccovvnnns founnnnn (263,424)....... (100,800)]- v vvvmeeeemmnn foeeeeemmnienees Jeermmmeeeeeemennn fooreecei | i 0001 .oeeneneees
BHW2RC4Z7 - 10Y RTR Interest
1.000000 30-MAY-2034 [VA Macro Hedge ........ | coevervvunnnnns Rate........... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 05/29/2024 |. 05/30/2034 |... 80,000,000 |...... 80,000,000 [-...eeeeeenennnns 1.t (556,000)[- e eeevmeeeeeeen Jommmmeeeeeennis foeeeees (263,536)] ...ccvvnnns founnnnn (263,536)....... (100,688)]-+evvvvveeeeemnn frneeeeemmnnnnees Jeermmmeeeeeemeenn fooreeceeie | s 0001 .oeeneneees
BHM2RC503 - 10Y RTR Interest
3.000000 30-MAY-2034 | VA Macro Hedge ........ | .eovrrrrrnnnnn Rate........... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 05/29/2024 |. 05/30/2034 |... 80,000,000 |...... 80,000,000 [-...eeeeeenennnns 1f..... 2,352,000 [-.eeeeeeeenninees foeeemnneeeeeennnn feees 1,397,176 | .o | 1,397,176 |......... 290,752 |+eeeeeeeeeeennnn foeeeeeee e fee ] 0001 .oeeneneees
BHV2RJLU4 - 10Y RTR Interest GOLDMAN SACHS & CO
3.000000 12-JUN-2034 | VA Macro Hedge ........ | weevererennnnn Rate........... INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/10/2024 |. 06/12/2034 |... 40,000,000 |...... 40,000,000 [-eeevvrennaaens 1f..... 1,260,000 |-eevveeeeeeeennn oo Jeeed 699,136 [..evvneees forreennnn 699,136 |......... 145,640 [.oeeeeeeeeeeee | o e | 0001 .oeeneneees
BHM2RJLWO - 10Y RTR Interest GOLDMAN SACHS & CO
1.000000 12-JUN-2034 [VA Macro Hedge ........ | coeeervvunnnnns Rate........... INTERNATIONAL ...... W22LROWP2|HZNBBEKS528  |. 06/10/2024 |. 06/12/2034 |... 40,000,000 |...... 40,000,000 [-eeevvrennaaens 1.t (260,000)[- . eeeevmeeeeeeen Jmmnmeeeeeennis foeeeees (131,976)[ .evveneee [ (131,976)......... (50,472)]-ceeeeeeemeees foeeeemmeeeeeeen [ e | s 0001 .oeeneneees
BHV2RW8F3 - 10Y RTR Interest
1.000000 03-JUL-2034 [VA Macro Hedge ........ | coeevrvvunnnnns Rate........... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 07/01/2024 |. 07/03/2034 |... 80,000,000 |...... 80,000,000 [-...eeeeeenennnns 1.t (664,000)[...ceevvneeeeeeen Jormmmeeeeeennis foeeeees (264,560)( .eevvneees foennnen (264,560)....... (101,320)f- e eeeeeeeeeee Jeemmneeeeeemns foeeeeeeeeeeeeeen foe e | s 0001 .oeeneneees
BH\V2RW8G1 - 10Y RTR Interest
3.000000 03-JUL-2034 | VA Macro Hedge ........ | .eeevrrrrennnnn Rate........... BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573 |. 07/01/2024 |. 07/03/2034 |... 80,000,000 |...... 80,000,000 [-...eeeeeenennnns 1f..... 2,680,000 [-eeeemnnneeeeenn [ormneeeeeeneiees foeeees 1,399,800 [..oevvvvnn foeenee 1,399,800 |......... 292,056 |+eevveneeeeennnn foeeeeeeeeeeees e fee ] 0001 .oeeneneees
BHM2SE6B3 - 10Y RTR Interest J.P MORGAN CHASE
3.000000 07-AUG-2034 | VA Macro Hedge ........ | weevrrrrennnnn Rate........... BANK N.A .ooeeeeennns 7HBGLXDRUGQFUS7RNES7  |. 08/05/2024 |. 08/07/2034 |.. 100,000,000 |..... 100,000,000 [......ceeevrennnns 1f..... 4,940,000 [-..oeeeeennieeee foeeemnneeeeeeenen feeees 1,753,400 [..ooevvevns |oennee 1,753,400 |........ 366,710 [eeeeeeneeeeeenn foeeeeemmneees Jeeemrneeeeeeenen o | 0001 .oeeneneees
BHW2SE6Z0 - 10Y RTR Interest J.P MORGAN CHASE
3.000000 07-AUG-2034 | VA Macro Hedge ........ . .. |Rate... .. [BANK N.A ... .. THBGLXDRUGQFUS7RNE97  |. 08/05/2024 |.08/07/2034 |... 50,000,000 |...... 50,000,000 .... 2,465,000 i . 876,700 |... ... 876,700 |.........183,355 |. . {0001 ...
BHM2SEW99 - 10Y RTR Interest J.P MORGAN CHASE
3.000000 07-AUG-2034 | VA Macro Hedge ........ | .eeoveeriernnns Rate........... BANK N.A .oooveennnes 7HBGLXDRUGQFUS7RNES7  |. 08/06/2024 |. 08/07/2034 |.. 100,000,000 |..... 100,000,000 .....cceevvvnnnnes 1f..... 4,485,000 |.....ooeeenninens foerrrnnnnneeeenen foeens 1,753,400 [..ooovvvnnn |oennes 1,753,400 |........ 366,710 [ oeeeenneereennn foeeeermnnnnenes foerrrnnnnneeernnns frreeeeennniineeees | ceveeiinns 0001 ..oennneees




STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART A - SECTION 1

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

1’903

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)
BHV2ZWLP7 - DEC26 SPX | Index Linked Liability BANK OF AMERICA,
C@7061 .ovvnrnnnnnnn Hedge ...oovvvviviinnnnns . . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 12/19/2025 |. 12/16/2026 |.............. ] R 91,793 cceeennnns 7,061 (.......... [ETA51 D) R FPPPR RN (391 M [ (3,191)........... PRIV N R KPR AR RN
BHV2ZWLR3 - DEC26 SPX | Index Linked Liability
C@7061 .ovvnnnnnnnnn Hedge ..ovvvevviviiiiiies | e Equi ty/Index BATYDEB6GKMZ0031MB27  |. 12/19/2025 |. 12/16/2026 |............... L1 21,183 (... 7,067 [ (1,327 fovvvenninneveenn oo (738)] i Jveneeeenn (736)] v 591 e e [ e | e 0003 ..ovvvnnnnns
BHM2ZWLS1 - DEC26 SPX | Index Linked Liability
C @ 6839 .o |Hedge ... . . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 12/19/2025 |. 12/16/2026 |.... ....6,839..
BHM2ZWLT9 - Index Linke:
C@6834.5............. Hedge ..ovvvevviviiiiies | e Equi ty/Index BATYDEB6GKMZ0031MB27  |. 12/19/2025 |. 12/18/2026 |.............. 10 ] 66,226 (............ 6,835 |ouvvneeeenn 8,040 [ [ e 3542 [N e 3542 [ (2,498)] e [ e [ 0003 ..ovvvnnnnns
BHV2ZWLU6 - DEC26 SPX | Index Linked Liability
C @ 7056.62 . ... |Hedge ... . . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 12/19/2025 |. 12/18/2026 |....
BHV2ZWLV4 - D Index Linke: s
C@515.46 ............. Hedge ..ovvvevviviiiiiies | e Equity/Index |N.A. coooiiiiininnnns BATYDEB6GKMZ0031MB27  |. 12/19/2025 |. 12/18/2026 |......eueveennd feunnienennn 23,175 |oeeennen D15 [ 110 | o 504 [ A 504 [ (896 [ [ e [ el 0003 ..ovvvnnnnns
BHV2ZWLW2 - DEC26 SPET UNION BANK OF
C @ 10003.73 ......en.. |Hedge wovvvvvniiiiiiinins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 12/19/2025 |. 12/18/2026 |..............28 |oeeeeeenn 275,503 uenneenn 10,004 [ (13,137 )i fovviniineeceenen o (3812 M [ (3,612)) e 9,525 [ v [ e | e 0003
BHV2ZWLX0 - DEC26 QBFC| BANK OF AMERICA,
C@515.46 ............. Hedge ..ovvvevviviiiiiins | e Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 12/19/2025 |. 12/18/2026 |............ 180 [ccoereeeenn 92,700 |ocevvennneennn 515 i 4,403 | o e 2,007 [ M e 2,017 [ (2,386 foeeeiviicccceen [ e [ et 0003 ..ovvvnnnnns
BHV2ZWLY8 - DEC26 SPET| Index Linked Liability UNION BANK OF
C@9618.97 ........... Hedge ..ovvvevviviiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 12/19/2025 |. 12/18/2026 |.............. P2 264,906 |............ 9,619 |ouvuen 18434 | [ e 6347 [N e 6,347 [ (12,087)] e [ e [ 0003 ..ovvvnnnnns
BHM2ZWLZ5 - DEC26 SPX | Index Linked Liability BANK OF AMERICA,
C @7056.62 ........... Hedge ..ovvvevviviiiiiies | e Equity/Index |N.A. coooiiiiininnnns BATYDEB6GKMZ0031MB27  |. 12/19/2025 |. 12/18/2026 |.............. 10 ] 68,379............ 7,057 |eueennnnns (374D AR R RN (773 AN (2,422).ccvvennnns 1949 [ i foei e | e 0003 ..ovvvnnnnns
BHV2ZWMO1 - DEC26 SPET| Index Linked Liability UNION BANK OF
C @ 10003.73 .......... Hedge ..ovvvevviviiiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 12/19/2025 |. 12/18/2026 |............... 4 . 68,826 (........... 10,004 .......... (T L)) O R RN (€107 KA [(S[072)) AR 2,382 |ouveiieiiinnns foerreiieeennn e e [ e 0003 ..ovvvnnnnns
BHV2ZWM19 - DEC26 SPET| Index Linked Liability UNION BANK OF
C@9618.97 ........... Hedge ..ovvvevviviiiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 12/19/2025 |. 12/18/2026 |............... 4 . 66,179|............ 9,619 |.uuennnnns LCIVCN R RPN RN 1,686 | Mo Jovneins 1,586 |.......... (R0} R FERRRUUN AR R IS 0003 ..ovvvnnnnns
BHV2ZWM27 - DEC26 SPX | Index Linked Liability BANK OF AMERICA,
C@6834.5............. Hedge ..ovvvevviviiiiins | e Equity/Index |N.A. coooiiiininnnns BATYDEB6GKMZ0031MB27  |. 12/19/2025 |. 12/18/2026 |.............. 39 s 264,837 (... 6,835 |cuuunnnnn 24,153 | oo e 14,164 [Meeiiies | 14,164 |.......... (9,989))ceeeiivinnnnns foevnniieeeeinens [ e | e 0003 ..ovvvnnnnns
BHV2ZWM35 - DEC26 SPX | Index Linked Liability BANK OF AMERICA,
C@6839 ..cvvvvnnnnnnn Hedge ..ovvvevviviiiiins | e Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 12/19/2025 |. 12/16/2026 |............... L1 20,517 [ 6,839 |.uuunnnnnn L ICCLCT) U FOPPRR RN 1,080 |Miiiiinn Jovnnnnns 1,080 |oevveennnnns (WA ) R RN R RN [N 0003 ..ovvvnnnnns
BHM305XH7 - JAN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6945 ... Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 01/09/2026 |. 01/06/2027 |.............. 17 s 118,343 ............. 6,945 | oo [ 10,565 [.oovvveeeiieiies [ 5,629 | M foeeeiiies 5,629 |.......... [3Ne15)) AR FORRRRRR R RN N 0003 ..ovvvnnnnns
BHM305XJ3 - JAN27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@116.85 ............. Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 01/09/2026 |. 01/06/2027 |.......... 2,188 .......... 255,668 |........cc0nnn LA R RN 9,649 |oovveiiiiiiii [ 7,285 | M [ 7,285 |.counnnnn. (/1073 R FORRRURRR R RN N 0003 ..ovvvnnnnns
BHM305XKO - JAN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7420 ..covvnennnnnn Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 01/09/2026 |. 01/06/2027 |............... L} 31,609............ A7V PO RN [RIREE®ES) O R [£57£)) APARRR R (G57£:)) R BT [oiiiiiiiis i foe e | e 0003 ..ovvvnnnnns
BHM305XL8 - JAN27 SPET| Index Linked Liability UNION BANK OF
C@9816 ..o Hedge ..ovvvevviviiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 01/09/2026 |.01/06/2027 |............... [ 90,307 [ [T 2 (1) PO RN (SIS PO RN 1,889 | i Joveeis 1,889 [ (FT7/0) PR RN R RN [ 0003 ..ovvvnnnnns
BHM305XM6 - JAN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7420 ..covvnennnnnn Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 01/09/2026 |. 01/06/2027 |.............. 17 s 126,437 |............ A7V PO RN (G110 R RN (2,314) M [ (2,314).ccvvennnns [T N PO KRR R RN [ 0003 ..ovvvnnnnns
BHV305XN4 - JAN27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@116.85 ............. Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBB6KS528 | 01/09/2026 |. 01/06/2027 |............ L . 63,917 .ot LA R RN 2,412 | [ 1811 | s e 1,811 s [(CI0RD) RN AR RN RN [N 0003 ..ovvvnnnnns
BHM305XP9 - JAN27 QGBFC| Index Linked Liability UNION BANK OF
C@518.23 ...covveennns Hedge ..ovvvevviviiiiiins | e Equity/Index | SWITZERLAND, A.G .. B4TYDEBGGKMZOO31MB27 |.01/09/2026 |.01/06/2027 |.............. -7 45,190 |cevenniiinnnnn L1171 PO RN P2 FO N 966 [Meniiins e 966 [.......... (17570 R FERRRURRR R RN [N 0003 ..ovvvnnnnns
BHM305XQ7 - JAN27 SPET| Index Linked Liability UNION BANK OF
C @ 10601 ... Hedge ..ovvvevviviiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 01/09/2026 |.01/06/2027 |............... [ 97,529 |..cuuennnns (UM N PR [R<177:51 1 O E [(C7(5)) AR R (676)........... 2761 PO KU R RN Y 0003 ..ovvvnnnnns
BHW305XRS - JAN27 SPET| Index Linked Liability UNION BANK OF
C @ 10601 ... Hedge ..ovvvevviviiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 01/09/2026 |.01/06/2027 |............... - 24,382 )..ccuunnnns (U< N R A [R:1)) R R, [R1CIC)) AN R [Q[CE°)) A (CZ. 3 R R R R (PR, 0003 ..ovvvnnnnns
BHM305XS3 - JAN27 SPET| Index Linked Liability UNION BANK OF
C@9816 ...vvennnnneen Hedge ...oovvvviviinnnnns . ..|Equity/Index | SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 |. 01/09/2026 |.01/06/2027
BHM305XT1 - JAN27 QBFC| Index Linked Liability BANK OF AMERICA,
C@518.23 ...coeveennns Hedge ..ovvvvvviviiiiies | e Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 01/09/2026 |. 01/06/2027
BHM305XU8 - JAN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @ 6945 ... |Hedge ... N I . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 01/09/2026 |. 01/06/2027 |....
BHM308WD1 - Index Linke: BANK OF AMERICA,
C@720 ..oovvnnnnnnnnn Hedge ..ovvvvvviviiiiies | e Equi ty/Index BATYDEB6GKMZ0031MB27  |. 01/16/2026 |. 01/12/2027 |.............. 60 [.......... 432,000 ............ V[V PO KN (26,691)[...ccvvevneeiens fevnnnnnns (12,989)| M [ (12,959))....0un.. BTV PO FRRRRRRN R RN [N 0003 .oovvvennnns
BHM308WE9 - JAN27 SPX | Index Linked Liability
C@6975 .. .o |Hedge ... . . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 02/06/2026 |. 01/12/2027 |.... .... 104,625 AT . 4,891
BHM308WF6 - Index Linke:
C@B6975 ..vvvvnnnnnnns Hedge ..ovvvovviiiiinnins | ieeenniiinnns Equi ty/Index BATYDEB6GKMZ0031MB27 ). 01/16/2026 |. 01/12/2027 |.............. 60 [......... 418,500 {............ [SHCTE P FTTTTIN 36,133 |..eveeiiiiiiii [ 19,315 | M oo 19,315 [ (16,817 e [ o v | cvvnannnns 0003 ..ovvvnnnnns
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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)
BHM308WG4 - JAN27 SPX | Index Linked Liability BANK OF AMERICA,
C@720 ..covvnnnnnnnnn Hedge ...oovvvviviinnnnns . . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 02/06/2026 |. 01/12/2027 |....eevveeennn 5 [ 108,000 cvevinees 7,200 [vnnnveiiinnnnns Jovvvnnnnn s (6,673)ceeecciiiicies v (3,240) M e (3,240)..c0vunnnns 3433 | e e [
BHV30FRD1 - JAN27 SPX | Index Linked Liability
C@720 ..covvnnnnnnnns Hedge ..ovvvevviviiiiiies | e Equi ty/Index BATYDEB6GKMZ0031MB27  |. 02/06/2026 |. 01/28/2027 |....evvenvvvenn8 feuneeeennn 57,800 |oecvvninenn 7,200 [oennniiiiininnns Joevennnn (3,527 v (1,885) M e (1,865)........... 172 PR AN RN RN [N 0003 ..ovvvnnnnns
BHV30FRE9 - JAN27 SPX | Index Linked Liability
C @ 6975 .o |Hedge ... . . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 01/30/2026 |. 01/28/2027 |.... ....(8,129)].
BHV30FRF6 - Index Linke:
C@720 ..covvnnnnnnnns Hedge ..ovvvevviviiiiies | e Equi ty/Index BATYDEB6GKMZ0031MB27  |. 01/30/2026 |. 01/28/2027 |.....evveeeenn2 forneennnn 230,400 ocvvnenenn 7,200 [vnnnnvvinnnnnes Jovvvnnnnn (14,109 e (7,460) M e (7,460)........... (TSI PR KRR RN RN (R 0003 ..ovvvnnnnns
BHV30FRG4 - JAN27 SPX | Index Linked Liability
C@e6975 ... .o |Hedge ... . . |Equity/Index |N.A. ... BATYDEB6GKMZ0031MB27  |. 02/06/2026 |. 01/28/2027 |.... 2,727 .l (2,082)].
BHM30K585 - Index Linke: GOLDMAN
C@6875 ..ovvvennnnenn Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBBKS28  |. 02/06/2026 |. 02/04/2027 |.............. 2 s 151,250 ... (1R 7£3) PO RN 14,003 [ooovviiiiiieeenn feeeees 8,858 [Mueiiiis |oeeiiinnnns 8,858 [.eeeeenn (5,146)]e e [ [ e | s 0003 ..ovvvnnnnns
BHW30K593 - FEB27 SPX | Index Linked Liabil GOLDMAN SACHS & CO
C @ 7100 .. Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/06/2026 |. 02/04/2027 |.... .... 156,200 AP (6,280)[..cceeveee 4,375 |ovveniiiviinie [ e e [ s 0003
BHM30K5A0 - Index Lini GOLDMAN SACHS & CO
C@6875 .ovvvennnneenn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 02/04/2027 |oeeiivennnn88 | 605,000 |...ccuunnnns (1R 7£ ) PO RN 56,013
BHV30K5B8 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6800 ..vvvnrnnnenen Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 02/05/2027 |oveevvveennna 16 | 108,800 |...cevvnnnn. [SR:[0[0 ) R I, 712 [ [ 1,189 | M e 7,169 [ (4543)] s o o
BHW30K5C6 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7100 .ovvennnnnnnne Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 02/04/2027 |oveeiivennnn88 | 624,800 (............ /% (1) R A, (42,624).ccveniiiiinnnns foereennnn (25,122) M o (25,122)) e 17,802 [ [ [
BHW30K5D4 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6800 ..vvvnnnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 02/05/2027 |oevenrvvvinnnnid o 27,200 ... (CR:[1[0 ) R 2,928 |oeeeeieiiininns foeveeenn 792 [N [ 10792 | (3B [ [
BHW30KSE2 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7500 ..covvnnnnnnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 02/05/2027 |oveevvveennnn 16 | 120,000 )...cevennnns 510V PO RN (4,486))..nneeevennnnnnns foevnnnnnn (2,200)Meneeinns o (2,200 2,286 o [ i
BHM30K5F9 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7500 .ccovvnnnnnnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 02/05/2027 |eeveervvvinnnni o 30,000 (............ 510V PO RN [ VAD) RPN RPN (< 1)) APPRPPRR AP ¢ < ()| R /-3 KR RN N,
BHV30NQZ6 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6830 ..ovvvnnnnnnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 02/12/2027 |.eeieeenna 100 | 683,000 ....ccuunnns (SR VN PO RN 62,637 [coeeiiiiiiininns | 43,670 (M | 43,670 [ (18,967 oo
BHW30NRO2 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7070 ovvnnnnnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 02/12/2027 |eeeereeenn 410 .. 2,898,700 ............ A7) R IR (194,392)].ccevvneiviinnnns fooeeenn (126,438)| Meeeenis [oeeens (126,438))cevee e 67,955 [ Jeeeeecciiines [
BHV30NR10 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7070 eovvnnnnnnnnnn Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 02/12/2027 |..eeeeeenna 100 | 707,000 |..cccunnnnns A7) R (47, 413)).ceveeeieiinnnes Joeeeennnn(30,838) M [oeee e (30,838))cee e 16,574 [ [ [
BHV30NR28 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6830 .covvvnnnnnnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 02/12/2027 |eeeereeenn 410 .. 2,800,300 ............ (SR (VN PO I 256,812 [cvnnieiiininnns Joeennnnnn 179,045 (A et 179,045 [ (77,767 [ e
BHV30NR36 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6965 ....covvennnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 02/09/2027 |oveenrvvennn 130 |orvennnnn 905,450 |....evunnnnn [CTReLCI5 ) PO RN 70,590 [oiiviiiinnnns Jevvnnnn 46,616 (A | 46,616 [ (23,974)) e [
BHV30NR44 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7190 .ovveenneens Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 02/09/2027 |oveeiiiennnnn0 |ovvinnnnns 215,700 |............ 0 (V) PO IR (12,101 e (7487) M | (7467 4,83 | [ [
BHM30NRS1 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7190 .ovvnnnnenns Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 02/09/2027 |oveenrvvennn 130 |orvennnnn 934,700 |............ % (V1) PO I (52,439)]...cvvvvnieiinnn foeeeeee e (32,357 M [ (32,357)] 020,082 [ e [
BHV30NR69 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6965 ....cvvvennnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 02/09/2027 |oveeiiiennnnn0 |ovvinnnnns 208,950 (... [CTReLCI5 ) PO RN 16,290 [ooovvvveeeieiiins foeeee 10,757 | A e 10,757 [ (5,883)]eiiiens e o
BHW30NR77 - FEB27 SPET| Index Linked Liability UNION BANK OF
C @ 10010.35 .......... Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 . 02/12/2027 |oveeiiiennnn80 | 500,518 ........... 10,010 [oooveiiiieieiees foeeenns (19,778)[c e eeveveneeees Jvnnee e (8,031) M o (8,08 T 747 e [ [
BHV30NR85 - FEB27 QBFC| Index Linked Liability BANK OF AMERICA,
C@506.33 ...ccvvvennns Hedge ...oovvvviviinnnnns NA BATYDEB6GKMZ0031MB27 . 02/12/2027 |oveenienennn 240 | 121,519 [SIILCJ) P RN 6,183 [coeiiiiiiiiiiiiis Jereee 3916 | M e 3916 [ (2,267 )] e e
BHV30NRI3 - FEB27 SPET| Index Linked Liability UNION BANK OF
C @ 10010.35 .......... Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 L 02/12/2027 |oveeiivinnnnn 12 i 120,124 ........... 10,010 [ooeveeveeieiiies [ (4,747 )i e (1927 M e (1,927 2,819 | [ e
BHV30NRAO - FEB27 QBFC| Index Linked Liability BANK OF AMERICA,
C@506.33 ....cvvvnnns Hedge ...oovvvviviinnnnns NA BATYDEB6GKMZ0031MB27 . 02/12/2027 |oveeiininn 965 | 488,608
BHV30NRB8 - FEB27 SPET| Index Linked Liability UNION BANK OF
Hedge ... . SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 . 02/12/2027 |.... ... 479,410
Index Linke: UNION BANK OF
C@9588.2 ... Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 L 02/12/2027 |oveeiiiinnnnn 12 s 115,058
BHM30S067 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @ 7100 .. Hedge ... . INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 02/18/2027 [ovvennnnnn 192, 1,363,200
BHM308075 - Index Linke: GOLDMAN SACHS & CO
C@6870 .ovvvnnnnnnnns Hedge ...ooovviviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 02/18/2027 |............ 192, 1,319,040
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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)
BHM30S083 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7100 .ovvennnnnn Hedge ...oovvvviviinnnnns . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 02/20/2026 |. 02/18/2027 |..............48 |.......... 340,800 ............ /% (1) R A, (23,927)]evvveneevennnnnns foovennnnn (14,496)( M [ (14,496)] e 9,831 s e e [
BHM30S091 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6870 ..ovvvnnnnnnnne Hedge ...oovvvriviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 02/20/2026 |. 02/18/2027 |..............48 |.......... 329,760 ............ (SR 7(0 ) S I, 1,377 [ | 20,306 (M | 20,305 [ (11,072))cceicccceei [ e e | {0003
BHM30S0Z3 - FEB27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/20/2026 |. 02/09/2027 |.... ... 391,566
Index Linke: GOLDMAN SACHS & CO
C@119.38 ...ovvnnnnnns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 02/20/2026 |. 02/09/2027 |............ 820 [........... 97,892 |ceeeeeeen 19 [ [ 3875 [ [ 2139 M [ 2,139 L (1L T3B) e e foe e | ] 0008
BHM30S158 - FEB27 SPET| Index Linked Liability UNION BANK OF
C @ 9880 .. Hedge ... . . |Equity/Index | SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 |. 02/20/2026 |.02/18/2027 |.... ... 128,440
BHM30S166 - Index Linke: UNION BANK OF
C@O465 ..o |Hedge covvvnnniiiiinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 02/20/2026 |. 02/18/2027 |..............13|eeeeenees 123,045 |eneneeeen9,465 [ e 90138 e e 189 | [ 189 e (4,967 e e [ | e ] 0003
BHM30S174 - FEB27 QBF BANK OF AMERICA,
C@505.5 ... Equi ty/Index BATYDEB6GKMZ0031MB27  |. 02/20/2026 |. 02/18/2027 |.... .... 151,650
BHM30S182 - F QBFC s
C@505.5 ....ccevvnnnns Hedge ...oovvvviviinnnnns Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 02/20/2026 |. 02/18/2027 |...evvvnnvennn 75 feunnnnnnnns 37,913 | 506 [ e 1912 s [ 1,262 M [ 1,262 e (BB0)fen e e o e | e ] 0008
BHM30S190 - FEB27 SPET| Index Linked Liability UNION BANK OF
C@O465 ... Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 02/20/2026 |. 02/18/2027 |..............53 |.cceuueens 501,645 |....eeeennn9,465 oo [l TL247 e [ 16,997 | M [ 16,997 i (20,250)f e e o [ | e ] 0003
BHW30S1A7 - FEB27 SPET| Index Linked Liability UNION BANK OF
C@9880 ..covvvnnnnnnnn Hedge ...oovvvriviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 02/20/2026 |. 02/18/2027 |..............53 |.cceuueens 523,640 |...vvunneenn 9,880 [onnniiiiiiiiins e (25,927 ) e (10,172) M e (10,172)f 15,785 | [ [ e [ e[ 0003 L
BHM30VP71 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7265 ...ccevvnnnnn. Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS28 | 02/27/2026 |. 02/24/2027 |......eveeennn82 [ouneneeeee 595,730 |.evvvunneen 7,265 [ e (30,815) e e (19,2000 A et (19,2000t 11,826 e [ [ e [ e[ 0003 L
BHV30VP89 - FEB27 SPX | Index Linked Liability BANK OF AMERICA,
C@6850 ..oovvennnnnnns Hedge ...oovvvviviinnnnns Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 02/27/2026 |. 02/23/2027 |....eevvveeenn28 |eneennenee 191,800 . .evveneee 6,850 [ounnivviiiieins e 17,885 [ e 12,308 | A e 12,808 [ (5577 [ [ e [ eeeee [ 0003 L
BHM30VP97 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6890 ..oovvennnnnnns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28 | 02/27/2026 |. 02/24/2027 |......eeeeeenn82 [oeeeneeens 564,980 [.........00. 6,890 [ooeeinennnniiiiinn foeenennnn 50,044 | o 34,287 | M [ 4287 e (15, TBB) e e [ [ | e ] 0003
BHW30VPA4 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7265 ....ccevvnnnnn. Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28 | 02/27/2026 |. 02/24/2027 |..............20 [....cee 162,565 |+vvvneeeeenn 7,265 [ Jeoeeee e (7,840)] s [ (4,940 M v (4,940)] 02,900 [ e o e | e ]0003 e
BHM30VPB2 - FEB27 SPX | Index Linked Liability BANK OF AMERICA,
C@6850 ..ovvvennnnnnns Hedge ...oovvvviviinnnnns Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 02/27/2026 |. 02/23/2027 |............ 110 [.......... 753,500 [...eeeeeen 6,850 [ooeeinninniiiiinn foeeeeeenn 70,263 | o 48,351 | [ 88,35 | (21,91 ) e [ [ | e ] 0008
BHM30VPCO - FEB27 SPX | Index Linked Liability BANK OF AMERICA,
C@7075 .ovvennnnnns Hedge ...oovvvriviinnnnns Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 02/27/2026 |. 02/23/2027 |....eevvveeenn28 |eneennenns 198,100 |...cvvennnn. ALV ZE-)) PO RN (13,610)[eeeeveeneeees Jevnneeee (8,938) M vt (8,986)[ e 4,875 e [ [ e [ e {0003
BHV30VPD8 - FEB27 SPX | Index Linked Liability BANK OF AMERICA,
C@7075 .covvennnnnns Hedge ...oovvvviviinnnnns Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 02/27/2026 |. 02/23/2027 |............ 110 [.......... 778,250 ... ALV ZE-)) PR KN (53,469))..cvveeeviinnnn fooeennnnn(35,104) M foeee e (35,104)) e 18,365 [ [ e [ | e 0003
BHV30VPE6 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@680 ..oovvennnnnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28 | 02/27/2026 |. 02/24/2027 |..............20 [...ccee 144,690 (............ (SR 1c[V N PO RN 12,816 [ooeeeeeeeeiieeen [ 8781 M e 878 L (4,088)] e e [ e | e ] 0003
BHM30VPUO - FEB27 SPET| Index Linked Liability UNION BANK OF
C@9540 .....coovnnn Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 02/27/2026 |.02/26/2027 |......cceevenaad |ovviinnnnns 47,700 ... 9,540 |.oevviiiiiieiiins [ 3,018 [oiiiiiienienes Jevne 1519 | A e 119 [ (1,499)) i [ [ e [ e[ 0003 L
BHV30VPV8 - FEB27 SPET| Index Linked Liability UNION BANK OF
C@9540 .....coovnnn Hedge ...oovvvriviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 02/27/2026 |.02/26/2027 |..............18|eeeeeenns 171,720 .o 9,540 |.oeviiiiiiiiiinn feeeees 10,866 |+vvvveneevevnnnn fooveennnnnn 5,469 [ M oo 5,469 | (5,397 [ e [ | e [ 0003
BHV30VPW6 - FEB27 QBFC| Index Linked Liability BANK OF AMERICA,
C@508.3 ..ccuvvnnnnnnn Hedge ...oovvvviviinnnnns Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 02/27/2026 |. 02/26/2027 |............ 840 [.......... 426,972 ).cccunennnnns [S1UL T PR RN 20,975 |oevveenenvinnnnn foeeeennn 13,469 | M [ 13,469 | (7,507 [ s [ | e [0003
BHV30VPX4 - FEB27 SPET| Index Linked Liability UNION BANK OF
C@9920 .....covvennn Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 |. 02/27/2026 |.02/26/2027 |......ccevvenaad |ovviinnnnns 49,600 ............. 9,920 |..ovvveniiiiiinn foeeeeees (2,11 [ (933)) M e (933)] e 1A78 [ i oo e | e ]0003
BHM30VPY2 - FEB27 SPET| Index Linked Liability UNION BANK OF
C@9920 .....covvennn Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 02/27/2026 |. 02/26/2027 |..............18|eeenenens 178,560 |...vvvnnnnens 9,920 |..evvvinniiiiiinn feeeees (7,801)]ceeeeeeeneeeienn foeeeeen (3,380)] M v (3,380)] e 4,280 [ e oo e | e ]0003
BHM30VPZ9 - FEB27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@12.39 ...covvnnnnns Hedge ...oovvvviviinnnnns . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/27/2026 |. 02/26/2027 |..........1,540 [.......... 185,401 [....ccvvnnnnnns {0 PO R A1) R FORRUIR: (1 KA FOPPPRRE: (1A MR (311 | AR KRR FRPRPRY RUPTRURTRN (RPPRsesneurnl 11 1[1 < B
BHM30VQ05 - FEB27 QBFC| Index Linked Liability BANK OF AMERICA,
C@508.3 ..ccevvnnnnnns Hedge ...oovvvviviinnnnns Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 02/27/2026 |. 02/26/2027 |............ 210 |.......... 106,743 |...ccvvvnnnnnns [S102: 78 PR RN 5,284 oo oo 3367 M [ 3387 e (17T e foe e | e ] 0003
BHM30VQ13 - FEB27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@120.39 ... . |Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/27/2026 |. 02/26/2027 |.... ...46,952
BHV30X4R6 - FE Index Linke: GOLDMAN SACHS & CO
C@6920 ...covvvnnnnnns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/03/2026 |. 02/26/2027 |............ 104 |.......... 719,680 |..ccvvvenen 6,920 |eevenniiiiinnnns Joeeeennnnn 85,120 [ e 41,800 [ A ot 41,809 [ (13,31 [ [ e | e[ 0003
BHM30X4S4 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@e730 .. Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/03/2026 |. 02/26/2027 |............ 418 [........ 3,059,760 (127,164)|...
BHM30X4T2 - Index Linke: GOLDMAN SACHS & CO
C@6920 ...cvvvvnnnnnns Hedge ...ooovviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/03/2026 |. 02/26/2027 |............ 418 |........ 2,892,560)............ 6,920 |ueeiiiiiiiiinns foeeennnn 221,540 |..ooveenniiiinnnn [0 168,039 )M i el 168,089 [ (53,501 e fo e | e ]0008 Ll
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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 or Central Clearinghouse Expiration Amount (Paid) Paid Fair Value | (Decrease) | B./A.C.V. | Accretion ltem (b)
BHM30X4U9 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7320 .ovvvrnnnnnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 02/26/2027 |.veeneevennn 104 761,280 |...ccuunnnns %7V PO I (31,839)). v foeeeee e (22,382) M [ (22,342).cccvvnnnns L2 R K R,
BHM30ZUG6 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7045 ...oovvnnnnnnnn Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 08/08/2027 |oveeiiiiinnnnn0 |oveinnnnn 140,900 |............ 025 PO RN [CHR770) USRI IPRRRRR (-18:7.75) AN R (6,847)........... 2,500 |.evveneiiiiiniins foeeerinineeeens e e [ e {0003 L
BHM30ZUH4 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7240 ... Hedge ... . INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 02/26/2027 |.veueeeennn 205 ... 1,484,200 ....(50,497)|..........22,218 |.
BHM30ZUJO - Index Linke: GOLDMAN SACHS & CO
C@7045 ....oovnnnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 03/08/2027 |oveeivvinnnnn 76 | 535,420 |.cevveneenn 7,045 [ | (35,5200 [ (26,018)] M e (26,018)........... LS I1 728 PO R RN R (Pl 1111 B
BHM30ZUK7 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @ 6870 .. Hedge ... . INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 03/04/2027 |.... .... 954,930 ...(20,796)|.
BHM30ZUL5 - Index Linke: GOLDMAN SACHS & CO
C@6880 ..ovvnnrnnnnnen Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 02/26/2027 |...ueeeennn 205 ... 1,410,400 |............ 6,880 [ceuunrvrrnnnnnns Joorennnn 116,080 founniiinnnnninns Joeennnnn 87,033 [ M e 87,033 |......... (28,997)].cvveneeeiennnns foovevvniineeieien feeeeiiiiiii e [ e {0003
BHM30ZUM3 - MAR27 SPX | Index Linked Liabil GOLDMAN SACHS & CO
C @ 6820 .. Hedge INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 03/03/2027 |.... .... 518,320 ...(11,299)].
BHM30ZUN1 - Index Lini GOLDMAN SACHS & CO
C@6820 ..oovvennnnnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 08/08/2027 |oveeiiiiinnnnn0 |oveinnnnn 136,400 [....cevvvenn 6,820 |oveeennnniiinnnnn foreeend 12,278 | [ 90305 M e 9,305 | (2,973)]ceeeeiiiinniinns foevennneeeeeines [ e | e ]0003 L
BHM30ZUP6 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7320 .ovvvrnnnnnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 03/04/2027 |oeevivvennnnn 35 | 256,200 [...oveeennn 7,320 [oeevenennniivinnn foeeeeees (T1,318))eceiiiceii [ (7,784 M [ (7, 754) 3,564 |.evveiiiiiiiiins foeeeeiiineeeenn e e [ e {0003
BHM30ZUQ4 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6870 ..ovvvnnnnnnnne Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 03/04/2027 |oeevivvennnnn 35 | 240,450 |....uuneeee 6,870 [oiiiiiiiiniins | 20,568 [ [ 15,331 A e 15,33 (5,236)]cvnneevinnnnnnns foevennnnereeennnn foonveniiiii e | e 0003 e
BHM30ZUR2 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7320 .ovvvrnnnnnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 03/04/2027 |..eurenennn 139 )i 1,017,480 |............ %7V PO I (44,949)....coeeeiinninn [ (30, 793)| M [ (30,793)f.......... L <TG Y N R R IO (11 S
BHM30ZUSO - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7240 ...covvvnnnnnn. Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 02/26/2027 |............ 810 |........ 5,864,400 ............ 7,280 |eeeeniniiiinis o (287,315)).ccvvvveeininnnnns |oeeeens (199,825)( M o (199,525)|.......... 87,790 [cvvviinnnnnnns Jvvniinieeciii [ e | e 0003 e
BHM30ZUT8 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6880 ..ovvvnnnnnnnen Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 02/26/2027 |............ 810 |........ 5,572,800 ............ (<1< R I 458,460 ....ooovvvvnnnnnns |oeeenn... 343,888 (M [ 343,888 |....... (114,572)[.eeiiviiieenns Jevnineeeceins [ e | e ]0003 e
BHM30ZUU5 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@9401 ...oovvnnnnnnns Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 . 03/05/2027 |oveeviivinnnnn®5 | 235,025).....cuunnns (111 I PO RN 12,588 [oooveeeeiiiieins feeeeen 8,602 | M | 8,602 |.......... (3,986)[..uuneeevvnnnnnnns foevvnnnnereeinnnn foonviviiiiii e | e 0003 e
BHM30ZUV3 - MAR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@12.93 .....ooeenns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 03/05/2027 |ovuueeennn 7,327 o 886,054 |......cccvnnnnn L2 1) PR RPN 26,591 |oeeveeniiiini [ 16,434 (M [ 16,434 |........ [V 175 SRR FORR R RN R I 4/0]1 < RO,
BHM30ZUN1 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@ITTT v Hedge ...oovvvriviinnnnns SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 . 03/05/2027 |...eveveeenn 100 | 977,700 |..cevvennnns [T A/ PO I [ReXNCIe7)) AR RN 4 18- 151)) KA S (21,869)f.......... LRI 1 RN AR RPN R [T [1]1]1
BHM30ZUX9 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@ITTT v Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 . 03/05/2027 |oveeviivinnnnn®5 | 284 425 (............ A/ PO RN [R-17X)) O IR (- 1215 AP R (5,467)........... 2,956 |vvveneiiiiinnins foereeiiinneeeens e e [ e {0003 L
BHM30ZUY7 - MAR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@12.93 .....ooeenn. Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 03/06/2027 |.......... 1,832 |.......... 221,584 ..o L2 1 PO R 6,649 |.ueeeniiiiiiin foereeenn 4,109 M e 4,109 |.......... (2,580))ceeiiiiiiinns foevrnnneeeeeines [ e | e ] 0003 L
BHM30ZUZ4 - MAR27 QBFC| Index Linked Liability BANK OF AMERICA,
C@508.58 ....covn Hedge ...oovvvviviinnnnns A BATYDEB6GKMZ0031MB27 . 03/05/2027 |.veuieeennn 867 o 440,939 |....ouunnnnnnns LSIULS ) PR RN 17,353 [oeveeieiiiiiines e 13,869 (M [ 13,869 |.......... (3,484)|.ceeeeiiiiiinnns foevvnnneeeeiinns [ e | e ]0003
BHM30ZV00 - MAR27 QBFC| Index Linked Liability BANK OF AMERICA,
C@508.58 ....covenn Hedge ...oovvvriviinnnnns NA BATYDEB6GKMZ0031MB27 . 03/05/2027 |oveuiveennn 216 o 109,853 (...cccvvnnnnnns FSIUI° ) PR RN 4,323 | feeeee 3,485 M [ 3,455 |.coviinnnnns [RE(61<)) R RN R RN I 1[40 R,
BHM30ZV18 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@9401 ..oovvnnnnnnnn Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 . 03/05/2027 |...eveeeennn 100 | 940,100 |............ (111 I PO RN 50,352 |oevveeeeiiiininn [ 34,406 (M [ 34,406 |......... (15,946)]..vvvveeveennnns fovvevvnnininiienns feeeeiiiiviiiens e [ e {0003
BHM311EG8 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6950 ...covvvennnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 02/25/2027 |oveeniivinnnnB7 | 465,650 ............ [Ce:5TV N PO RN 37,051 [ooeeiiiiiiiiniens | 25,853 [ Ml | 25,853 |........ (T1,198)[c v e [ e | e ] 0003 e
BHW311EHE - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@775 v Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 02/25/2027 |veeiiiinnnnB7 | 480,725(............ U - PR RN (27,337 vvvvveeeeeiiennns foeeeeee (18,205) M [ (18,295))...0vvnee LN PO R AR RN (Pl 11 [1[1 < B
BHM311EJ2 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@T775 v Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 L 02/25/2027 |veevvvennnn 17 | 121,975(............ TATS | o [(CXLC)) O IO €N -7:7)) AP R (4,642).....cnn... 2,204 e e
BHM311EK9 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6950 ...ccvvvnnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 L 02/25/2027 |veevvvennnn 17 o 118,150 |.ccvveeennns [Se:5TV N PO RN 9,401 |ovvveeiiiiiiiins foeeeennnnn 6,560 [N [, 6,560 [.veeeenn (2,841 e [ [ e [ e {0003
BHM313RK1 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @ 6890 .. Hedge ... . INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 03/12/2027 |.... .... 289,380 ....(18,258)|...
BHM313RL9 - Index Linke: GOLDMAN SACHS & CO
C@6740 ..ovvvnnnnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 03/06/2027 |............ 608 |........ 4,097,920 |..ovuneeee 6,740 [oeiiiininnis 389,066 [ [ 311,983 | A | 311,983 |.oeuee oo (57,073)] e eeevviiviinn feeeeeeiiinees fevveviineneeeienn [ | e [0003
BHM313RM7 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@e7015 .. Hedge ... . INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 03/09/2027 |....ueeenn 310 .. 2,174,650 [....cceeenen 7,015 |oeeennnniniiiinn o (134,962)] e o (112,889) M [ (112,589)
BHM313RNS - Index Linke: BANK OF AMERICA,
C@B775 v Hedge ...ooovviviinnnnns NA s BATYDEB6GKMZ0031MB27 . 08/11/2027 |.oiiiiinnnnl52 ] 352,300 . .ceveeee . 6,775 s 30,890 [ | 25,997 A 25,997 |.oevenen (4898 e fo e | e 0003 el
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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)
BHW313RPO - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6780 .ovvnnnnnnnnne Hedge ...oovvvviviinnnnns . ..|Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/13/2026 |. 03/10/2027 |............ 176 |........ 1,193,280 |..cccvnennns [T} R I, (077751 PO RN 87,186 |"eevvvinn [evnnenns 87,186 |......... [QIST0ZI0)) R AR R
BHW313R08 - MAR27 SPX | Index Linked Liability BANK OF AMERICA,
C@7045 ...oovvnnnnnnnn Hedge ..ovvvevviviiiiiies | e Equity/Index |N.A. coooiiiiininnnns BATYDEB6GKMZ0031MB27  |. 03/13/2026 |. 03/11/2027 |............ 208 |........ 1,465,360 [...ccvvnnnnn 7,045 |enenniniiiniins [ (89,301 o (72,905)| v fernnnns (72,905)f.......... LTI R AU RPN AU U 0003 ..ovvvnnnnns
BHV313RR6 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @ 6675 .. .... |Hedge ... N I . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/13/2026 |. 03/12/2027 |.... .... 280,350 ... 23,614 |
BHW313RS4 - Index Linke: GOLDMAN SACHS & CO
C@7015 .vveennnens Hedge ..ovvvevviviiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/13/2026 |. 03/09/2027 |.............. T 540,155 |.cevvennenn 7,015 [ e (33,523 [ (27,988) M e (27,966).......e000 5,557 |oevvvnnnniiiiinnn [ e [ 0003 ..ovvvnnnnns
BHM313RT2 - MAR27 SPX | Index Linked Liability BANK OF AMERICA,
C@7045 ... .o |Hedge ... N I . |Equity/Index |N.A. ... BATYDEB6GKMZ0031MB27  |. 03/13/2026 |. 03/11/2027 |.... ... 366,340 ....(18,226)|...
BHM313RU9 - Index Linke: GOLDMAN
C@6740 ..ovvvnnnnnnnnn Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/13/2026 |. 03/05/2027 |............ 162 [ooennnne 1,024,480 |...cevvenee 6,740 [eennnnnniiinins oo 92,264 [ el 77,996 (A | 77,996 [oveneee (14,268)]. v [ v [ | i 0003 ..ovvvnnnnns
BHM313RV7 - MAR27 SPX GOLDMAN SACHS & CO
C@6795 ..oovvvneneee. |Hedge oo | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/13/2026 |. 03/09/2027 |............ 310 ........ 2,106,450 [.....ccevunn 8,795 |oevennnnniiiiinnn [ 176,390 | o 150,414 [ A [ 150,414 | (25,976 [ | [ | e 0003
BHM313RW5 - GOLDMAN SACHS & CO
C@67% ..ovvvvvennnnn Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/13/2026 |. 03/09/2027 |.............. T 523,215 | eevneeee e 6,795 [ e 3,813 [ BT3B | M el 37,361 [ (6,452)) e [ [ e [ e 0003 ..ovvvnnnnns
BHM313RX3 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6675 ..ovvvnnnnnnnn Hedge ..ovvvevviviiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBBKS28  |. 03/13/2026 |. 03/12/2027 |.............. 10 ] 66,750 [....ceevvnnn 8,675 |ovvennnniiiiinnnn [ 6,660 o [ 5,622 [N ot 5,622 [ (1,088 [ e [ | 0003 ..ovvvnnnnns
BHM313RY1 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7190 .ovvennens Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528  |. 03/13/2026 |. 03/10/2027 |............ 176 |........ 1,265,440 [..eeeeennn 7,990 [ooeninniininiiins [ (80, 472) e o (49,118 M [ (49,116 11,386 [ e [ [ | 0003 ..ovvvnnnnns
BHW313RZ8 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6890 ..ovvvennnnnnns Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBBKS28  |. 03/13/2026 |. 03/12/2027 |.............. 10 ] 68,900 ............ (SR 1c[V N PO RN [ESTP0LC) O RN (4,347 M foeeiieene (4,347).cevneens LEISIC TN R R R R (PR, 0003 ..ovvvnnnnns
BHM313504 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7065 ..ovvvnnnnnnn Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/13/2026 |. 03/05/2027 |............ 182 |t 1,073,880 |....unnneees VL5153 PO I ({71172 R (50,639)| ".cevvenn [ (50,639)f.......... LAIRZEJ R AR RSP AU USUUURN 0003 ..ovvvnnnnns
BHM313812 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7065 ..ovvvnnnnnnn Hedge ..ovvvevviviiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/13/2026 |. 03/05/2027 |............ 608 |........ 4,295,520 |.....0uunnn. VLS55 PO R (250, 447).cevveeeiiiinnnns [ (202,556)]"..cevvvnn feunnnns (202,556).......... 47,892 |eeeeieiiinnns fooreiei e e | s 0003 ..ovvvnnnnns
BHM313520 - MAR27 SPX | Index Linked Liability BANK OF AMERICA,
C@B775 .vvvnnnnenen Hedge ..ovvvevviviiiiins | e Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 03/13/2026 |. 03/11/2027 |............ 208 |........ 1,409,200 |.....cuunnn. (ST A-) PO RN 123,558 |ovvveiiiiiinins oo 103,987 [Meeeeeees foeeeinns 103,987 |......... [QICT7/7)) PO RPN R RN [y 0003 ..ovvvnnnnns
BHM313838 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6780 .ovvnnnnnnnnen Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/13/2026 |. 03/10/2027 |.............. LN . 298,320 |....cuunnnn. (T[0T I, 25,556 |vvvnniiiiiiinin [ AIVE N AN R 21,796 |..enn...en [R<Tr/<I0)) AR AP RPN AR SUURRN 0003 ..ovvvnnnnns
BHW313546 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7190 .ovvennens Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/13/2026 |. 03/10/2027 |.............. LN . 316,360 |............ 0 (V) PO IR (RETRRE)) U (12,279 M [ (12,279 PR i) PO KRR R KRR 0003 ..ovvvnnnnns
BHM313861 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@o72 .. Hedge ..ovvvevviviiiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 03/13/2026 |. 03/12/2027 |.............. T . 312,576 |............. 9472 | [ [QVR:XT70) RAR R [RIUN17Z:)) AP (10,078)........... A6 PO KRR IR RN Y 0003 ..ovvvnnnnns
BHM313579 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@9082 ....cvvvvnnnnnn Hedge ..ovvvevviviiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 03/13/2026 |. 03/12/2027 |............ 134 |....... 1,216,988 |............ (eI <28 FOR RN T (L P R 61,125 (Mo [ 61,125 |......... [QICTRSICH D) R AR R RN [N 0003 ..ovvvnnnnns
BHW313587 - MAR27 QBFC| Index Linked Liability BANK OF AMERICA,
C@502.1 .ovveennnnnns Hedge ..ovvvevviviiiiiins | e Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 03/13/2026 |. 03/11/2027 |............ 128 [ 61,758 |...cccevnnnnnns L1072 PR RN LK PO RN 2,303 | M foeeiieees 2,303 |.cevnnennnns [R<IC10)) RN R RN RN [N 0003 ..ovvvnnnnns
BHM313895 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@o472 ..o Hedge ..ovvvevviviiiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 03/13/2026 |. 03/12/2027 |............ 134 |........ 1,269,248 ............. 9472 | [ [(7FR V)| IO IR (40,921)| v fernns (40,921).......... L R AR KR R IO 0003 ..ovvvnnnnns
BHW313SA2 - MAR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@e119.18 ............. Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/13/2026 |. 03/11/2027 |.......... 2,450 |ouuennnnnn 201,991 | L) R R, (1] Y R [TR°1 VN AR R 6,917 [.......... (L)) R RSN AR R IS 0003 ..ovvvnnnnns
BHM313SBO - MAR27 SPET| Index Linked Liability UNION BANK OF
C@9082 ....cvvvvnnnnnn Hedge ..ovvvevviviiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 03/13/2026 |. 03/12/2027 |.............. T . 299,706 |............ (eI <28 FORR RN 18,890 [.ovvvvveeiiiiiinn freeees 15,083 [Meveeees foeeiiinns 15,083 |.......... (TR 70 R RN AU R SIS 0003 ..ovvvnnnnns
BHM313SC8 - MAR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@e119.18 ............. Hedge ..ovvvevviviiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/13/2026 |. 03/11/2027 |............ 612 [........... 72,938 |eveeeeeeenn 19 [ e 2413 e e T2 M 1,728 [ [(G1555)) RN FRR R RN RN [N 0003 ..ovvvnnnnns
BHW313SD6 - MAR27 QBFC| Index Linked Liability BANK OF AMERICA,
C@502.1 .ovvennnnnns Hedge ...oovvvviviinnnnns . .. |Equity/Index |N.A. ooooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 03/13/2026 |. 03/11/2027 |............. 494 |.......... 248,037 [o.neeeeennnnn 502 | [ 10,897 | [ 90250 M [ 9,250
BHM317HI7 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6890 ..ovvvennnnnnns Hedge ..ovvvvvviviiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/20/2026 |. 03/18/2027 |............ 374 |....... 2,576,860 |............ 6,890 |..covuunrriinnnnn foreeen (173,468)].ceveeniiinnnnns [ooeeenn (164,581 M [ (164,581)]
BHM317HX5 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @ 6620 .. .... |Hedge ... N I . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/20/2026 |. 03/18/2027 |............ 374 |........ 2,475,880 ....225,095
BHM317HY3 - Index Linke: GOLDMAN SACHS & CO
C@7270 cevvveennnnnn Hedge ..ovvvvvviviiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/20/2026 |. 03/12/2027 |............ 184{....... 1,337,680 [.ccevvnnen 7,270 |oveenneiiinnnnns foveeennnn (49,18 oo (45,389) M [ (45,389)
BHM317HZO - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@e7270 .. .... |Hedge ... N I . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/20/2026 |. 03/12/2027 |.... ... 334,420 n(11,347)...
BHM317J05 - Index Linke: GOLDMAN SACHS & CO
C@6620 ..cvvennnnnnns Hedge ..ovvvovviiiiinnins | ieeenniiinnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/20/2026 |. 03/18/2027 |.............. oL N 622,280 |............ (S0 PO FTTTIN 59,367 |..evveiiiiiiiins [ 56,575 | "o s 56,575
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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 or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income (Decrease) | B./A.C.V. | Accretion ltem Exposure (b)
BHM317J13 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6700 ..ovvvnnnnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/20/2026 |. 03/16/2027 |............ 498 |........ 3,336,600............ [T (1[0} R I 288,075 [cevnivviinninnes Joeennnn 273,546 [Meiiiins |l 273,546 . (I FO RPRTUUTR PR RN
BHM317J21 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6630 ..cvvvvnnnnnnns Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2HZNBBBKS528  |. 03/20/2026 |. 03/12/2027 |............ 1841........ 1,219,920 ............ (TS V N PO KN 473 [ feee 108,172 )2 el 108,172 [(TVOND) RPN AR RPN R [T 111
BHM317J39 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @ 6700 .. Hedge ... . INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/20/2026 |. 03/16/2027 |.... .... 837,500
BHM317J47 - Index Linke: GOLDMAN SACHS & CO
C@7000 .covnnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/20/2026 |. 03/16/2027 |............ 2 . 875,000 |..ccvvvennes 7,000 [evvnnniiiinnnnns Joorennnnn(50,002) i e (47,233) M ot (47,283)f 0 2,858 | [ [ e | e [0003
BHM317J54 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @ 6630 .. Hedge ... . INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/20/2026 |. 03/12/2027 |.... ... 304,980
BHW317J62 - Index Linke: GOLDMAN SACHS & CO
C@6890 ..oovvennnnnnnn Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/20/2026 |. 03/18/2027 |.............. oL 647,660 |........ee. 6,890 |euvenniiiiiinnnnns foeveennnn (43,599)] s e (41,385) M e (41,365) e 2,288 | fe [ e | e 0003
BHM317J70 - MAR27 SPX | Index Linked Liabil GOLDMAN SACHS & CO
C @ 7000 .. Hedge INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/20/2026 |. 03/16/2027 |............ 498 [....... 3,486,000
BHW317JA3 - Index Lini UNION BANK OF
C@9024 ... Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 03/20/2026 |. 03/16/2027 |.............. LN . 306,816 |....cuvvennn9,024 v oo 15,845 [ e 16,220 [ M e 16,220 [ BT5 [ fee [ e | e[ 0003
BHW317JB1 - MAR27 QBFC| Index Linked Liability BANK OF AMERICA,
C@500.25 ...covvnannns Hedge ...oovvvviviinnnnns NA BATYDEB6GKMZ0031MB27  |. 03/20/2026 |. 03/16/2027 |............ 182 [ 66,033 [...cevevenennn 500 |oveiiiiiiiiiiiin [ 20583 | o 2,884 [ M e 2088 | e [ e [ | e 0003
BHM317JCO - MAR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
Ce118.3 .o Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/20/2026 |. 03/16/2027 |.......... 2,546 |ouvunnnnnn 301,192 [ T8 e [t 89T | ot 70988 | [ 7,998 | 267 [ e [ e | e ]0003
BHM317JD7 - MAR27 QBFC| Index Linked Liability BANK OF AMERICA,
C@497.47 ............. Hedge ...oovvvviviinnnnns NA BATYDEB6GKMZ0031MB27  |. 03/20/2026 |. 03/18/2027 |............ 136 ] 67,656 [....cevvvnee e 497 | [0 20836 | o 20837 M o 20837 e T e [ e [ | e 0003
BHM317JES - MAR27 SPET| Index Linked Liability UNION BANK OF
C@9605 ....covvvnnnnne Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 |. 03/20/2026 |.03/16/2027 |.............. LN . 326,570 |......ccuue [N CI0:S ) PO RN [R:19 (1<) AR AR (1)) AR RPN € N1 2C)) MR [R51515)) R RN R RN I 1[40 R,
BHM317JF2 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@9605 .....cvvvnnnnnn Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 03/20/2026 |.03/16/2027 |............... - 76,840 (............ [N CI0:S ) PO RN (1,921)]cveeeeiiiiiines foeveennn (2,128) M o (2123)) (20073 R RPN RN RN (el 11 [1[1 < B
BHM317JGO - MAR27 SPET| Index Linked Liability UNION BANK OF
C@9024 ... Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 03/20/2026 |.03/16/2027 |............... - 72,42 9,024 |..oeiviiiiiiiinn [ 3,681 [ooeeiiiiiiieiiies Jeeen 3816 | A | 3816 [ LIS PR RPN (R FRRRR R Ipsprn 1[40 R,
BHM317JH8 - MAR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@118.3 .o Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2HZNBBBKS528  |. 03/20/2026 |. 03/16/2027 |............ 636 [............ 75,239 |ccueeiiiiinnns AL R RN 1,921 [ v 1,988 [ A | 1,988 [ (70 R AR RN R [ 111 S
BHM317JJ4 - MAR27 QBFC| Index Linked Liability BANK OF AMERICA,
C@497.47 ............. Hedge ...oovvvriviinnnnns NA BATYDEB6GKMZ0031MB27  |. 03/20/2026 |. 03/18/2027 |............. 7.7 F 269,629 |.......unnnnenn L7/ P RN 11,302 [ooeeveeieieeees feee 11,308 A [ 11,308 (-3 R R () RN PR 1[40 RO,
BHM317JK1 - MAR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@ M7 i Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/20/2026 |. 03/18/2027 |.......... 3,179 | 371,943 e LA R R LA R AR i Y- i N AP AP i Y- Y R, L1072 R R NN R (Rl 11 (0[1 < S
BHM317JL9 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@O9146 .....cevee Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 |. 03/20/2026 |. 03/18/2027 |.............. B[ 118,898 |..ccvveennns [T 11T PO RN (5,088)[..ccvvvvnnneennnn founneeeen (5,458) Meiiiiis |ovvnnnnn (5,488)..e (15101 PR RPN R RN (Rl 11 (1[1 < BRI
BHM317JM7 - MAR27 QBFC| Index Linked Liability BANK OF AMERICA,
C@500.25 ...covvnennns Hedge ...oovvvviviinnnnns NA BATYDEB6GKMZ0031MB27  |. 03/20/2026 |. 03/16/2027 |............ 526 |.evunnnnn 263,132 ].cceveins (10N P RN 10,295 [ovveniviiiiiinns Joeveennnnn 10,206 (A foeneennn 10,295 L T oo i [ e | ] 0003 L
BHM317JNS - MAR27 SPET| Index Linked Liability UNION BANK OF
C@8880 ..ovvvnnnnnnnen Hedge ...oovvvriviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 03/20/2026 |.03/18/2027 |.............. B[ 115,440 (............ LRI U R 6,749 |ouveniiiiiininns foereennn 6,902 (M e 6,992 [ 283 | [ e | | e {0003
BHM317JP0 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@9146 .....ceveenn. Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 |. 03/20/2026 |. 03/18/2027 |.............. LIV 457,300 |............ [T 11T PO I (19,491)].cevvniiiiiinnns foeeeennnn (20,991 M [ (20,991)). [ 1R<10[0)) RPN AR RN R [T 111 S
BHM317J08 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@8880 ..ovvvnnnnnnnne Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 |. 03/20/2026 |.03/18/2027 |.............. LIV 444,000 (............ 8,880 [coviivviiiiiiiens foennins 25,959 [.ooiiiiiininiies [ 26,892 |2 | 26,892 [ e R R RN RN (Pl 11 (1[1< B
BHW317JR6 - MAR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
(o0 1 Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/20/2026 |. 03/18/2027 |............ 795 |oveeinnnnns 93,015 cuuunniiiiinnnn LA R RN 2,803 |ouveeieiiiinins foereennnn 2,904 (M e 2,904 [ L [C[C N R AR RN R IO 111 S,
BHM31AWZ6 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@9079 ..oovvrnnnnnnnn Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |.03/27/2026 |. 03/25/2027 |.............. 30 [cevennnnns 212,370 . 9,079 |eeveniiiiiiinns foeeeinnn (10,628)[.....cevvvnnvrenes Jevnnnnes (10,201)] M eiiiins Jovennnnn (10,201)fceenennns L2 PO R N KRN
BHM31AX02 - MAR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
Ce 15 e Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/27/2026 |. 03/25/2027 |..........1,697 |.......... 195,155 |vvvniiiinnn L1 R R 6,870 [coovvvieeiiiiins Jereeee 1,782 | M i 1782 [/ R R RN RN (Rl 1111 S
BHM31AX10 - MAR27 SPET| Index Linked Liability UNION BANK OF
C @ 8709 .. Hedge ... . SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 03/27/2026 |. 03/25/2027 |.... .... 261,270
BHM31AX28 - Index Linke: BANK OF AMERICA,
C@493 ..o Hedge ...oovvvviviinnnnns NA BATYDEB6GKMZ0031MB27  |. 03/27/2026 |. 03/25/2027 |.......... 1,234 |.......... 608,362.......cceunnnn L1 2 E R 26,752 |evveeeieniinnnns [ 28,835 | M o0 28,535 | 1 TBB e [ [ [ | e 0003
BHW31AX36 - MAR27 SPET| Index Linked Liability UNION BANK OF
C @ 8709 .. Hedge ... . SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |.03/27/2026 |. 03/25/2027 |............ 121 |........ 1,053,789
BHW31AX44 - Index Linke: GOLDMAN SACHS & CO
CO M5 s Hedge ...ooovviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 ). 03/27/2026 |. 03/25/2027 |..........6,787 |.......... 780,505].....ciiiinnnn M5 ] [ 20,476 [ | 31122 M 31,122 846 e L e | | el {0003 L
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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)
BHM31AX51 - MAR27 QBFC| Index Linked Liability BANK OF AMERICA,
C@493 ..o Hedge ...oovvvviviinnnnns . .. |Equity/Index |N.A. ooooiiiiinnnnnnns BATYDEB6GKMZ0031MB27  |. 03/27/2026 |. 03/25/2027 |............ 309 |..eveennnn 162,337 |ovveneeiiinnnn L1 R R 6,699 |..uueniiiiiiii [ FAR L) KA T A4 e LTI 20 R R N KRN
BHM31AX69 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@9079 ..oovvvnnnnnnnn Hedge ..ovvvevviviiiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 03/27/2026 |. 03/25/2027 |............ 121....... 1,008,559 [c.eveeeennn 9,079 [ [ (42,866)] e [ (54,424)| Moo |ovenenn (54,424 (11,858 o [ e | s 0003 ..ovvvnnnnns
BHM31AX77 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @6780 .. ... |Hedge ... N I . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/27/2026 |. 03/19/2027 |.... 1,776,360 PR PO (131,474)("..
BHM31AX85 - Index Linke: GOLDMAN SACHS & CO
C@6780 ovvnnnnnnnnne Hedge ..ovvvevviviiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/27/2026 |. 03/19/2027 |.............. 66 |......... 447 480 [..eeeeeenn 6,780 [oeeeieiieieeiens [ (29,417 [ (33, 119) M [ (33, 119) e (B, 702)[ s v [ [ | e 0003 ..ovvvnnnnns
BHM31AX93 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
Cce7110 .. ... |Hedge ... N I . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/27/2026 |. 03/23/2027 |.... .... 355,500 ...(16,404)| ..
BHM31AXAO - Index Linke: GOLDMAN SACHS & CO
C@6580 ..oovvvnnnnnnns Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBBKS28  |. 03/27/2026 |. 03/23/2027 |.............. LIV 329,000 ............ (S5 (V ) PO RN 28,264 |.evveeiiiiii o 31,518 [N ot 31,518 [ 30254 e e e [ ] 0003 ..ovvvnnnnns
BHV31AXB8 - MAR27 SPX | Index Linked Liabil GOLDMAN SACHS & CO
C @ 6505 Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/27/2026 |. 03/19/2027 |.... ... 429,330 44,891 1M [ A9 L 4,206 [ e fe [ | 0003
BHM31AXC6 - Index Lini GOLDMAN SACHS & CO
C@6800 ..vvvnrnnnnnnn Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528  |. 03/27/2026 |. 03/25/2027 |............ 124 |oeeennnns 843,200 ............ (R[0T I, (G 0(17)) I RN (61,687)] . ceevveen |evnnnnns (61,687).......... (S 1515 R FERRRURRN U RN TN 0003 ..ovvvnnnnns
BHW31AXD4 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6505 ....ovvvennnnne Hedge ..ovvvevviviiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528  |. 03/27/2026 |. 03/19/2027 |............ 262 |....... 1,704,310 |....couennns (155105 PO RN 159,561 [.oovvvvvieiiiens foueennns 176,614 | " oeeeiins |oveennns 176,614 |.......... LT R AR R R U 0003 ..ovvvnnnnns
BHM31AXE2 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6580 ..oovvvnnnnnnns Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBBKS28  |. 03/27/2026 |. 03/23/2027 |.............. 12 [ 78,960 ............ (S 1V N PO RN [ST£:K 1 R R (- KA 7,564 [ -1 1Y SR FRRUURR R RN [N 0003 ..ovvvnnnnns
BHM31AXF9 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6585 ...covvvennnnnn Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/27/2026 |. 03/25/2027 |........en.... K11 I, 204,135 )..ccuuennnns [C551<15 ) FO RN 17,549 [ o 19,520 [Meveeees foeeiiinnns 19,520 [ 1972 [eooiiiiiiiiiiins v [ e | e 0003 ..ovvvnnnnns
BHM31AXG7 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@710 v Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/27/2026 |. 03/23/2027 |.......... ... 12 [ 85,320 |..cuunnnnnns P 1 (1) R I, (E T2 E R (3,937 M foeeiiiens (3,937)]cvennnns [KSAK)) PO RPN R RN 0003 ..ovvvnnnnns
BHM31AXHS - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6585 ...covvvennnnnn Hedge ..ovvvevviviiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 03/25/2027 |............ 124 |oeeennnns 816,540 (............ [C551-15 ) FO RN (U 15 R I, 78,081 | M fevenens 78,081 |........... FAR: (3] U FRRUU AP T TN 0003 ..ovvvnnnnns
BHM31AXJ1 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6745 ..covvnnnnn Hedge ..ovvvevviviiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 03/25/2027 |............ 578 |....... 3,898,610 ............ [T PO R (272,768).....cevvvvnneens |oennnnn (306,412)(Mevveees [ (306,412)......... [RCTCLLS)) R RN N RN [y 0003 ..ovvvnnnnns
BHM31AXK8 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6745 ..oovvnnnn Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 03/25/2027 |............ LS . 978,025 (.......ceeen [T PO I (68,428)[....cccvvvneennnn founnnnns (76,868)]"..ccvvvvn |ovnnnnns (76,868)|.......... (8,440))...eneviinnnnnns Joevenneeeeeinenn [ e | e 0003 ..ovvvnnnnns
BHM31AXL6 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6800 ..vvvnrnnnnnnn Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/27/2026 |. 03/25/2027 |.......ee..... K11 . 210,800 |...cevunnnns (R[0T I, [RENCTE)) R R (15,422)| M [ (15,422).......... [SINLE)) RO RN PR AR SO 0003 ..ovvvnnnnns
BHM31AXM4 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6480 ..oovvennnnnnnn Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528  |. 03/27/2026 |. 03/25/2027 |............ 578 |........ 3,745,440 |............ (VN PO K 364,665 [....eiiiiininnns foeeeinnnn 403,383 |".eeiiinn [ 403,383 |.......... 38,719 [coiiviiiieiens v [ e | e 0003 ..ovvvnnnnns
BHM31AXN2 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6480 ..oovvnnnnnnnns Hedge ..ovvvovviviiinins | ieeeiniiinnnn Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 ). 03/27/2026 |. 03/25/2027 |............ 145].......... 939,600{............ 6,480 |..ouuiiiiiiiinns fooeiinnnnn 91,482 |..uveeiiiiiiins oo 101,195 (Moo fooneens 101,195 [........... 9,713 | Lo e i [ e 0003 ..ovvvnnnnns
0159999999. Subtotal - purchased options - hedging other - call options and warrants 63,776,468 1,862,411 34,237,175 XXX 34,237,175 4,158,213 XXX XXX
BHW2PJ1U8 - JUL26 SPX BANK OF AMERICA,
P@6150 ...cvvvnnnnnnnn VA Macro Hedge ........ | weeeerrreennnns Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27 . 01/17/2024 |.07/17/2026 |........ 16,000 |...... 98,400,000 |....cvvnnnn. 6,150 |..... 16,972,640 [.ooovveenieiins [ oo 2,586,230 | ..cevvunnnn feunnnn 2,586,230 |........ (0N INCK ) T PR AR RPN AR RN 0001 .evvnnnnens
BHV2PJ1V6 - JUL26 SPX BANK OF AMERICA,
P@6150 ..ccvvvnnnnnnnn VA Macro Hedge ........ | weeeerrreennnns Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27 | 01/17/2024 . 07/17/2026 |.......... 8,000 |...... 49,200,000 ............ 6,150 |...... 8,486,320 [..euveeirininnns foevnnninneeiinnn fees 1,293,115 [ceveeeeens [ 1,203,115 |........ RCIV[VIR] [ RPN AR KPR AR RN 0001 .eevnnenens
BHV2TJBZ2 - JUL26 SPX J.P MORGAN CHASE
P@6150 ..covvvnnnnnnnn 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 0/<10)) RN KU N (1,293,115)] cevvvnnnnns fennns (1,293, 115)f....... (REIV[0IR:](C)) RN IR RPN AR TR 0001 .evvnnnnens
BHV2TJBZ2 - JUL26 SPX J.P MORGAN CHASE
P@6150 ..oevunnnnnnnns VA Macro Hedge ........ | .eooeeeriinnnnn Equity/Index |BANK N.A ............ 7HBGLXDRUGQFUS7RNES7 ). 10/25/2024 |. 07/17/2026 |........ 16,000 |...... 98,400,000]....cccunnns 6,150])..... (7,408, 160)]...eevvvenieeennn foveeniiiiiininnnns foees (2,586,230)] ..cevvnnnns fonnns (2,586,230)]....... (601,631)].evvevenninrinnn foonnnrriivniinnnes fovvennnnnnniennns foovnniiiinns | eeveeennns 0001 .ooennnnnns
0169999999. Subtotal - purchased options - hedging other - put options 14,346,720 XXX XXX XXX
0219999999. Subtotal - purchased options - hedging other 78,123,188 1,862,411 34,237,175 | XXX 34,237,175 4,158,213 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 63,776,468 1,862,411 34,237,175 XXX 34,237,175 4,158,213 XXX XXX
0449999999. Total purchased options - put options 14,346,720 XXX 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
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SCHEDULE DB - PART A - SECTION 1

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

8'903

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)

0499999999. Total purchased options 78,123,188 1,862,411 34,237,175 XXX 34,237,175 4,158,213 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
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 ....... | ceeeerrrennnnns Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 03/03/2022 |. 03/07/2032 |......evvnvvvern feunnns 75,000,000 |..cevvnnnnnnnns VAQ T PR R RN (1,912,896))....cevvvvnnnens [ eeeeeeeennn Joee (WAR:<IUNT)) AU RPPPRT R R RPN 913,933 | .......... 100/100 ........
BHV2KXPQ5 - Basis Swap|
With CME GROUP INC RCV|Converting Variable Interest CHICAGO MERCANTILE
1.41 PAY SOFR 10 ..... Asset to Fixed ..cco.. | eeeiriiiiinnnn Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88 |. 04/21/2023 |. 10/14/2028 |.......eoeeeeeee founnns 50,000,000 |-.cevvunnnenees JO) Jemememreermnnns fooreeeies Jeeennns (537,524)].«eevveeeeeennnn ferniiiiiiis [ (2,975,828)]- - o eeevvnmneeee Jermnmnnreerennns fooreeeeniinneeens foeeeeeeiiiees feeeennns 398,628 | .......... 100/100 ........
0999999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 - interest rate (2,450,420 XXX (10,806,807 1,312,561 XXX XXX

BHW1KES57 - Currency
Swap With JPMORGAN Foreign Currency
CHASE BANK NA RCV 3.05(Hedging Foreign to J.P MORGAN CHASE
........................... Fixed ..oooooveeeeeinies [ oo [Currency..... [BANK N.A ............ 7HBGLXDRUGQFUS7RNES7 |. 09/14/2016 |. 09/23/2026 |....... 248,800 |........2,304,400|........ccceece /() [ourereeen 89,500 |ooeoinmnenennnni [eeeennn 21,290 | (57,300)] e [ (50,919 en0.45,296 [o i [ e [l 8,001 | o ]100/100 ...
Foreign Currency

BHM1Q8MY2 - CSWAP: Hedging Foreign to
EUR/USD 07-DEC-2027 . [Fixed ......covcuvvvenees | conivieeeenns Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 04/05/2017 |. 12/07/2027 |....... 331,571 |....... 5,761,000 (............... AQ N AT (RIS ICYA:)) U I N (CZATR VL)) I (336,560)|......... 107,389 [ [ e e 37,421 el 100/100 ........
BHM1ZSE68 - Currency
Swap With JPMORGAN Foreign Currency

CHASE BANK NA RCV 4.24(Hedging Foreign to J.P MORGAN CHASE
........................... Fixed ...ooovvveeiiiiinns | weeeeeeeeeneno [Currency..... |BANK N.A ............ T7HBGLXDRUGQFUS7RNEQ7 |. 03/26/2019 |.07/30/2049 |....... 233,908 |....... 2,110,480 |.....oevvvuueen /() forreennnni 82,220 [ounnnniiinninnes Jovveninnievinnnn oo (46,694)] oo [ 141,272 41,806 [ e [ e 50,989 | el 11007100 ..
Foreign Currency
BHM1ZSFM2 - CSWP: Hedging Foreign to J.P MORGAN CHASE
AMORT EUR/USD TR2 ... |FixXed ..oceevrvreireeeen | wvnneeeeinnnns Currency..... BANK N.A .ooeeeennens 7HBGLXDRUGQFUS7RNES7  |. 03/26/2019 |. 07/30/2049 |....... 468,649 |........ 4,228,481 |.ceeeeeeann JAQ T FETTT 84,592 | e s (93,554)] ..eevvvnnn |ovennnnnn 266,954 |.......... 83,360 [.eeeeeeeneeeee Jemnneeeeeenn o Jes 102,159 [ ...oeennnt 100/100 ........
Foreign Currency

BHM1ZSFX8 - CSIP: Hedging Foreign to J.P MORGAN CHASE

AMORT EUR/USD TR3 ... |Fixed ....cccvvviiniiiins | evnneeereennnns Currency..... BANK N.A ..ovvvennnns 7HBGLXDRUGQFUS7RNES7  |. 03/26/2019 |. 07/30/2049 |....... 352,021 ]....... 3,176,182[......ccuunnnn. A0 N TP 63,540 |oueeniiiiiiiinnns | o (70,272) eveneeenee oo 194,945 ).......... 62,615 [ v [ | 76,736 ..evnnnnn. 100/100 ........
1019999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 - foreign exchange 38,173 21,290 (688,998) XXX 215,692 340,266 275,306 | XXX XXX
1049999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 38,173 (2,429,130) (688,998) XXX (10,591, 115) 340,266 1,587,867 | XXX XXX
1109999999. Subtotal - swaps - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX

BHM2TY8G5 - FSIP: 0IS

3.499500 02-DEC-2054 Interest CHICAGO MERCANTILE

SOF e VA Macro Hedge ........ | weeerrrriinnnnn Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 11/27/2024 |. 12/02/2054 |......eeeeveeen feunnnn 75,000,000 [-eeevvenneeen JO e foeeee e e 6,298,864 [.......oee [onnnen 6,298,864 |....... (867,556)[.. e eeeveeneeee Jeemmmneeeeeemnnnn foeeeeeeeniieeeees Jeenees 2,008,725 .......... 0001 .oeeneneees

BHM2TY8R1 - FSWP: OIS

3.823500 02-DEC-2044 Interest CHICAGO MERCANTILE

SOF i VA Macro Hedge ........ | .eooeeeriinnnnn Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88 |. 11/27/2024 |. 12/02/2044 |........ceevveen [onnns 180,000,000 ].......cccvvnnnnns e s [ | 7,824,980 [..oeeeennn [t 7,824,980 |..... (1,2831,944)].evvniiiiinnnns Lo e foeees 3,890,632 .......... 0001 .ooennnnnns
1119999999. Subtotal - swaps - hedging other - interest rate 14,123,844 | XXX 14,123,844 (2,099,500) 5,899,357 | XXX XXX
1169999999. Subtotal - swaps - hedging other 14,123,844 | XXX 14,123,844 (2,099,500) 5,899,357 | XXX XXX
BHV2KXPH5 - FSWP: OIS Interest CHICAGO MERCANTILE

2.132000 10-JUN-2029 | Asset Replication .... | .coeeereennnns Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 06/10/2029 |.. P 50,000,000 [...ccvvvuneeeec /O) Jevnnnnnenn 15,142 [ [ (494,047).......... 15,142 | [ [R5 Z 1173 R RN .. 47,022 | | e
BHV2KXPL6 - FSIP: 0IS Interest CHICAGO MERCANTILE

1.954500 17-DEC-2049 |[Asset Replication ... | «ooeererrnnnnns Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 12/17/2049 |.....eevvvvvenn fennns 100,000,000 [......cevvvnnen JAQ T PP 35,363 |.eevvneeeeiiiiinn oo (987,728).......... 35,363 |..cevunnnns .. (37,669,589)[....ccvveniiiiinn [ e [ e 2,435,750 | weeeevnin | et
BHV2KXPP7 - FSWP: OIS Interest CHICAGO MERCANTILE

2.135000 10-JUN-2029 | Asset Replication ... | ..cccoveennee. Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXDB8 [ 04/21/2023 |. 06/10/2029 |........eeveenn ... 50,000,000.......00ueeen AO N PP, 15,145 ] vveeeeeiiinn [ (494,888)).......... 15,145 ..o o (2,592,623)]..0eeeeienieeeen | i i e U7.022) oo | e
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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)
1179999999. Subtotal - swaps - replication - interest rate 65,650 (1,976,663 65,650 | XXX (42,859,316 3,329,794 | XXX XXX
INTERCONT INENTAL
297J5BG58 - ICE: EXCHANGE HOLDINGS,
(CDX.NA.1G.46.V1) .... [Asset Replication ... | .oooovrvrnnnnns Credit........ INC. weveeiiiiiiennnns 549300R41G1TIPZT5U32  |. 03/20/2026 |. 06/20/2031 |..eevvveueveeenn fonnns 100,000,000].......ccevuunn = e | 1,633,507 [-ooeeveiiiieieees Joenen 1,633,507 [.ooeeiiinnn |oenee 1,724,500 [oeeiiniineees Joornmeneeeinins oo | ... 100,000,000 [ .eeoeoveri| ceiiiiiiiiiiins
1189999999. Subtotal - swaps - replication - credit default 1,633,507 1,633,507 | XXX 1,724,500 100,000,000 | XXX XXX
1229999999. Subtotal - swaps - replication 65,650 1,633,507 (1,976,663 1,699,157 | XXX (41,134,816 103,329,794 | XXX XXX
1289999999. Subtotal - swaps - income generation XXX XXX XXX
1349999999. Subtotal - swaps - other XXX XXX XXX
1359999999. Total swaps - interest rate 65,650 (4,427,083 14,189,494 [ XXX (39,542,279 (2,099,500) 10,541,712 | XXX XXX
1369999999. Total swaps - credit default 1,633,507 1,633,507 | XXX 1,724,500 100,000,000 | XXX XXX
1379999999. Total swaps - foreign exchange 38,173 21,290 (688,998) XXX 215,692 340,266 275,306 | XXX XXX
1389999999. Total swaps - total return XXX XXX XXX
1399999999. Total swaps - other XXX XXX XXX
1409999999. Total swaps 103,823 1,633,507 (4,405,793 15,134,003 | XXX (37,602,087 (1,759,234) 110,817,018 | 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 38,173 (2,429,130 (688,998) XXX (10,591,115 340,266 1,587,867 | XXX XXX
1699999999. Subtotal - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - hedging other 78,123,188 1,862,411 48,361,019 [ XXX 48,361,019 2,058,713 5,899,357 [ XXX XXX
1719999999. Subtotal - replication 65,650 1,633,507 (1,976,663 1,699,157 | XXX (41,134,816 103,329,794 | 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 78,227,011 3,495,918 (4,405,793 49,371,178 [ XXX (3,364,912 2,398,979 110,817,018 | XXX XXX
(@ [ 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 .evvvennnnnns Le R EToR T L 1o o T I e =T N
0003 ...cevvieannns This derivative is part of a hedge program designed to manage market risk stemming from Index-Linked Products . For the nine months ended March 31, 2026, the hedge has been effective at achieving its objective. ..
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1 2
Number
Ticker of

Symbol | Contracts

Notional
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Description
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of ltem(s)
Hedged,
Used for

Income

Generation
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6 7
Type(s)

Schedule/ of
Exhibit Risk(s)
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Maturity
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9

10

Trade

11

Transac-
tion
Price

12

Reporting
Date

13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Margin Variation Hedge
Gain Margin Effectiveness
(Loss) Used | Cumulative Gain at
Book/ to Adjust | Variation (Loss) Inception
Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Carrying Variation | Variation Hedged All Other | in Current Potential Quarter-end | One (1)
air Value Value Margin Margin Item Hedges Year Exposure (b) Point
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Cas Balance

Cumulative
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Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
4 5 6 7 8 9 10 11
Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse 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
G5GSEF7VJP5170U
BARCLAYS BANK PLC ...coiiiiiieieiieee e K5573 ..o Yoo foreeeend Y e [ 17,971,825 |...cceeeeeeeenn 13,435,132 |eueeeeeeeinnnns (264,560)|-.cnmeeeeennnieeeeeeniieees Jeenreeeeees 13,435,132 [ .ceevriiee (264,560)|-.ccvvunnnnnens 13,170,572 e [
B4TYDEB6GKMZO0
BANK OF AMERICA, N.A. ..o 31MB27 ... Yoo e Y e e 9,248,882 |........c...... 11,455,488 |...oeeeevnnennnns (176,727 )eeeeeeeeennnnnn 2,029,879 [..ccevvrnnnnnns 11,455,488 | .....oeeeneeee (176,727)-ceeveeee 11,278,767 [ [
E570DZWZ7FF32T
CITIBANK, NLA. e WEFAT76 ............... Yoo e Y e e 2,748,476 |.ccevvenn. 3,477,651 [.ccevevnns (684,714)ceeeeeciinies 44,461 oot 3,477,651 [ ccevreee (600,096)|-...uuneeeeenn 2,877,555 |.cceveiieieeeinnnnn 37,4270 |
7LTWFZYICNSX8D6
DEUTSCHE BANK, A.G ..o 21K86 ...ceeevveen Yoo e Y [ 2,959,950 [.eeevvenieeeeeie e o 3,491,480 [..cccvvvnennnneens (B58,192)|-euueeeeeeenieeeeeennieeeees | eeeeneas 3,491,480 [..ccevvunnnnnnnne (658,192)]-cveeeeeeeeeneeeeeenieees Jeeeeeneee e e e e e
W22LROWP2IHZNB
GOLDMAN SACHS & CO INTERNATIONAL BBK528 ......covvnnnenen Yoo e Y e 330,000 [.oeeeeennnnnnns 1,428,945 |..cooeeieenn. 4,432,542 | (2,540,508)|....cccevvnnnnnnnn 133,089 |.ccevvnis 4,432,542 | ... (2,5640,508)|-..uuueeeeeennnn 1,562,034 |.eeveeieeieeiieeeeeenieeees |
7H6GLXDRUGQFUS5
J.P MORGAN CHASE BANK N.A ..o TRNE97 ...covveeeeen Yoo e Y e e [ 4,383,500 |.ccevuunnnnnnn (4147167 )i 236,333 [.coeeeeeeeninns 4,986,671 |.cevvueeeeenne (3,930,265)|-.vvuueeeeeennn 1,056,406 |..cevnnereeennnnnns 237,885 |
BFM8T61CT2L1QCE]
UNION BANK OF SWITZERLAND, A.G MIK50 ..coeeeeeeeinnnnns Yo foreee Y e [ 131,162 |eeeiieeeeeeeens 322,298 |...ceeeeieen (212,832)]ceeeeeeeeeniieeeeeeenieees foeeene e 322,298 | .coiieiiiinns (212,832)]cceveeeeecennnnn 109,466 |.eeevnneeeeienieeeeeeennies foeeeee e
KB1H1DSPRFMYMC
WELLS FARGO BANK, NATIONAL ASSOCIATION. .... UFXT09 ......cc........ Yoo fooreereens Y e [ 1,912,885 |.ccvveeeeiaenee 1,234,787 | eeeennneeeeeennineeerennnis forreermnnnaaareeeeinaaereernen [orneeeeeennnnnnns 1,234,787 | oeiieeieiieeeeeniiiienneees |oennnneeeeennns 1,234,787 |eeeneeieeiiiiaeieeiniiannes |oernninaeeennnnnseeeeennnnns
0299999999. Total NAIC 1 Designation 3,289,950 33,442,165 42,232,878 (8,684,700) 2,443,762 42,836,049 (8,383,180) 31,289,581 275,306
15,826,293 15,826,293 15,848,344 (53,666,123) 110,541,711 126,364,711

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

0999999999 - Gross totals 3,289,950 33,442,165 58,059,171 (8,684,700), 18,270,055 58,684,393 (62,049,303) 31,289,581 110,817,017 126,364,711
1. Offset per SSAP No. 64
2. Net after right of offset per SSAP No. 64 58,059,171 (8,684,700)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open as of Current Statement Date

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 .. .... GSGSEF7VJP5I170UK5573 .. [ USD . Cash . 37,752,467 |...
BARCLAYS BANK PLC ... . G5GSEF7VJP5170UK5573 .. | US912810SP49 912810-SP- UNITED STATES TREASURY .4,532,735 ...08/15/2050
BARCLAYS BANK PLC . G5GSEF7VJPSI70UK5573 .. | US9128108z21 912810-SZ- UNITED STATES TREASLRY .. .1,046,873 ....08/15/2051 ..
BARCLAYS BANK PLC ... . G5GSEF7VJP5I70UK5573 .. | US912810TB44 ... ... |912810-TB- UNITED STATES TREASURY .5,574,924 |... ...11/15/2051 ...
BARCLAYS CAPITAL INC .. G5GSEF7VJPS170UK5573 .. | US912810RD28 ... . |912810-RD- UNITED STATES TREASURY ..46,692 ... s ....11/15/2043 ...
BARCLAYS CAPITAL INC .. G5GSEF7VJP5170UK5573 .. | US912810SP49 912810-SP- UNITED STATES TREASURY .. .1,416,507 .2,882,400 ...08/15/2050 ..
BARCLAYS CAPITAL INC .. G5GSEF7VJPS170UK5573 .. [ US912810Sz21 912810-SZ- UNITED STATES TREASLRY .. .2,700,593 .4,714,100 ....08/15/2051 ..
BARCLAYS CAPITAL INC .. G5GSEF7VJP5170UK5573 .. | US912810TB44 ... ... |912810-TB- UNITED STATES TREASURY .5,937,852 |... .. 10,651,000 |... ...11/15/2051 ...
CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | US912810SP49 ... . 912810-SP- UNITED STATES TREASURY . ....08/15/2050 ...
CITIBANK NA E570DZWZ7FF32TWEFATE . | US912810SZ21 912810-SZ- UNITED STATES TREASLRY .. ...08/15/2051 ..
CITIBANK NA .. E570DZWZ7FF32TWEFA7E . | US912797SK41 912797-SK~ UNITED STATES TREASLRY .. ....10/29/2026 ..
WELLS FARGO BANK, NATIONAL ASSOCIATION. KB1H1DSPRFMYMCUFXTO9 .. | US912810SP49 912810-SP- UNITED STATES TREASURY .. s .1,352,400 .1,352,400 |....08/15/2050 ..
WELLS FARGO BANK, NATIONAL ASSOCIATION. ... KB1H1DSPRFMYMCUFXTO9 .. | US912810SZ21 ... . |912810-Sz- UNITED STATES TREASURY ... 829, 1,447,700 |... .1,447,700 |....08/15/2051 ...|.
0199999999 - Total 60,862,307 80,469,067 80,469,067 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)
DEUTSCHE BANK AG ...eevveeniiiiiiiiie e it cesi s TLTWFZY1CNSX8D621K86 . | USD Cash LU 7] R R 2,959,950 [...ccvvviniiiiiiiiiinnns 2,959,950 [.oeeeeereee e KX X e IV.......
GOLDMAN SACHS INTERNATIONAL . W22LROWP2|HZNBB6K528 .. | USD Cash USD Cash ... ... 330,000 |... 0830,000 [oeeevnie e XXX e e e IV.......
BANK OF AMERICA, N.A. ......... BATYDEBBGKMZ0031MB27 . | US91282CAE12 ... . | 91282C-AE-1 Treasury ... ... 08/15/2030 ... |...... IV.......

0299999999 - Total

4,484,471

4,664,950




STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E10, E11, E12



STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 7
Interest Received | Interest Accrued
Rate of | During Current at Current
Depository Interest Quarter Statement Date First Month Second Month Third Month

Bank of America .......cccoco.... New York, NY ..o 00,000 | e e 1,086,832
Wells Fargo Bank N.A. ............ Minneapolis, MN ................ 100,000 [ e e 1,047,451 |......... 2,564,508
Wells Fargo Bank N.A. ............ Minneapolis, MN ................ ...0.000 610,325 435,511
Wells Fargo Bank N.A. ............ Minneapolis, MN .. ..0.000 |..
JP Morgan Chase Bank N.A ... New York, NY ... ..0.000 |..
JP Morgan Chase Bank N.A ...... New York, NY ..o ..]...0.000
JP Morgan Chase Bank N.A ...... New York, NY ..o ..]...0.000
JP Morgan Chase Bank N.A ...... New York, NY ... ..0.000 |..
JP Morgan Chase Bank N.A ...... New York, NY ... ..0.000 |..
JP Morgan Chase Bank N.A ...... New York, NY ... ..0.000 |..
JP Morgan Chase Bank N.A ...... New York, NY ... ..0.000 |..
JP Morgan Chase Bank N.A ...... New York, NY ... ..0.000 |.. .. .. ..
BNY Mellon Bank N.A. ............ New York, NY ..occcooeveveenee. ...0.000 32,721,509 39,272,170 20,213,952 |..
0199998. Deposits in ... 44 depositories that do

not exceed the allowable limit in any one depository (see

instructions) - open depositories XXX 1,403,199 1,185,734 1,473,708
0199999. Totals - open depositories XXX 66,669,942 76,332, 181 69,627,800
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (see

instructions) - suspended depositories XXX
0299999. Totals - suspended depositories XXX
0399999. Total cash on deposit XXX 66,669,942 76,332,181 69,627,800
0499999. Cash in company's office XXX XXX XXX
0599999. Total XXX 66,669,942 76,332,181 69,627,800

E13
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STATEMENT AS OF MARCH 31, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned End of Current Quarter

1 2 3 4 5 6 7 8 9
Restricted
Asset Stated Rate of Book/Adjusted Amount of Interest Amount Received
CUSIP Description Code Date Acquired Interest Maturity Date Carrying Value Due and Accrued During Year

0489999999. Total - issuer credit obligations (unaffiliated)

0499999999. Total - issuer credit obligations (affiliated)

0509999999. Total - issuer credit obligations

31846V-41-9 .......
4812A0-37-5 .......
481202-23-9 ........

FIRST AMER:TRS 0BG V
JPMORGAN: 100% MM CAP
JPMORGAN: US_TRS+MM_CAP

........... 02/04/2025
03/31/2026
........... 03/31/2026

... 100,685,172 ..
.. 177,359,562 |..

8209999999. Subtotal - exempt money market mutual funds - as identified by the SVO

278,044,734

000000-00-0 .......
481200-66-2 .
481200-67-0 .
711991-00-0 .......
94975P-40-5 ........

JP Morgan US Government Money MArket FUN ......eeeeeiee ettt e et e e e e e e e e e e e e e e e e e e eaa e e eaa e e eaa e e eaa e eaa e ean e ean e ean e eanneeanneeannananns

JPMORGAN: US GVT MM AGCY
JPMORGAN:US GVT MM CAP ...
TD BANK DEPOSIT SHEEP .

10/18/2024
03/31/2026 .
03/31/2026 .
03/02/2026 .

. 104,019
. 387,512

Allspring Government Money Marke 12/31/2024
8309999999. Subtotal - all other money market mutual funds 246,210,901 76
8589999999. Total cash equivalents (unaffiliated) 524,255,635 76

8599999999. Total cash equivalents (affiliated)

8609999999 - Total cash equivalents

524,255,635

1,289,557
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