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STATEMENT AS OF JUNE 30, 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 3,681,335,270 [...ovoveviiicieirrcces oo 3,681,335,270 |........... 2,992,962, 146
2. Stocks:
2.1 Preferred SOCKS ......ooueieee oottt ee e eee e e eeneeesen e e e ereee e eeee e Joeereee e e e e es e ere e e ee e [oe e 1,850,888
2.2 ComMMON STOCKS .....cooiiiiiiiiiiiciiii e [oesreinsreeiens 25,717,843 |.ocvvie 16,332,554 | 9,385,289 |.......ocvrinnnn 9,886,171
3. Mortgage loans on real estate:
B RISt HENS w.ociiiiic e e 591,601,516 ... freeeiniieiniens 591,601,516 |............... 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 ($ ... 15,942,245 ), cash equivalents
[T 89,332,786 ) and short-term
investments ($  ........coeee 26,062,878 ) ..o [ 191,337,909 oo oo 191,337,909 | 195,554,580
6. Contract loans (including $  .ovevvevrerrrreieecceene premium notes) ...... |eeeererencns 87,160,355 |....cvoveeeeeeeeeeeeeeceeee o 87,160,355 |.ocovevenne 86,985,968
7. Derivatives ............... ... 31,743,386 |.. ... 31,743,386 |.. ... 48,296,942
8. Other iNVESIEA @SSEES ....c.ovieurereeeeieiceieieieisieee et ennaens [eocesesesnanenes 643,745,800 643,745,800 603,880,764
9. ReCeiVabIes fOr SECUMEES .........cuvuiiieiiieeriieiieeeeeeses e 56,209,539 56,209,539 |..coviirinnn 1,139,524
10. Securities lending reinvested collateral @ssets ..........ccccooeiiieiiiieiieeree e
11.  Aggregate write-ins for iNVested aSSetS ............cccceeiiriniririsieieieeeenesssieies [ 46,172,110
12. Subtotals, cash and invested assets (LINES 110 11) ...c.ceveveeeveveieieicrerereees |reveeeeeeens 5,355,023,728
13. Title plantsless § ....ccoovvviiiiiiiiiiiics charged off (for Title insurers
{13117 O O RO RO ST PP TP
14, Investment inCOme due and @CCTUET .........c.cceuimeeimrerimeenieieieeeiseieeeeeseeenas e 47,392,866 |.......cocvveeeieeriienirnes oo 47,392,866 |................. 39,504,375
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|..............c.oe..... 63,097 | [ 63,001 | 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 ..............cccoveveveeeeececeeeveeereeeeenn frererensnneeeee 18,344,130 [ . 18,344 130 | 18,554,010
16.2 Funds held by or deposited with reinsured COMPANIes ...........ccccevvvenees e [ [ [
16.3 Other amounts receivable under reinsurance contracts ................cccceeu. |oevererreieeee 98,073,287 [oovviiiiiiiiiiicciciinne oo 58,073,287 | 57,631,836
17.  Amounts receivable relating to uninsured plans ............ccccoeoeeiiniiiiiiicniens fenreiiiiinieen [ [ [
18.1 Current federal and foreign income tax recoverable and interest thereon ... |....ccccceeveenne 2,883,189 |..cooveveeeeeeeecreeeeeeees oo 2,883,189 | 625,435
18.2 Net deferred tax asset , 76,323,274 |.. ... 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 ................ccccoceevvevvieiies foererienieiienns A34,227 | oo 434,227 |..ocovvn 4,435,083
24. Health care ($ .oooeeeeeenererreieeenens ) and other amounts receivable ...... |o.cccoorrriennes 83,514 | o 83,514 [, 5,774
25. Aggregate write-ins for other than invested assets ...........ccccccevevivireieieeeees foeveeeinnen 58,746,254 |.......cccco... 13,217,968 |..coovvenene. 45,528,286 |................. 30,425,341
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 120 25) ........ceuviieeiuereriiiicieieieiseesesesess foeeeesenes 5,678,170,364 |................ 105,873,796 |............ 5,572,296,568 |........... 4,773,568,431
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt ettt [eeneneinas 24,418,599,648 |........ccovivrircicis [ 24,418,599,648 |......... 24,106,820,931
28. Total (Lines 26 and 27) 30,096,770,012 105,873,796 29,990,896,216 28,880,389, 362
DETAILS OF WRITE-INS
1101, Derivative Collateral ... [ 46,172,110 [ o 46,172,110 [ 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) 46,172,110 46,172,110 39,094,280
2501. Disbursements and Items not allocated ... [, 58,746,254 |....coocovvvrnens 13,217,968 |coooovvvvveennn. 45,528,286 |........coooo.... 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) 58,746,254 13,217,968 45,528,286 30,425,341




STATEMENT AS OF JUNE 30, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ ............ 2,999,140,937 1eSS$ oioeeeeeeeeeeeeen included in Line 6.3
(including $ v 672,018,932 Modco Reserve) 2,999,140,937 |...cooeneee 2,947,127,662
2. Aggregate reserve for accident and health contracts (including $ ....0 Modco Reserve) 15,844,323 | 15,924,144
3. Liability for deposit-type contracts (including $  ......ccceene 253,406,765 MOACO RESEIVE).........ooueeerriieeieieieieiseee s [ 773,289,766 |................ 125,690,078
4. Contract claims:
B LIFE e h bbb bbbt b e b e s sne e [rrenea e 18,963,177 | 20,416,907
4.2 ACCHAENE BNA NBAIN ...ttt ettt bbbt es et 123,442 (.o 126,649
5. Policyholders’ dividends/refunds to members $
EETaTe IV 0T Y11 OO NURRTRERRRRURRIO 2,338 | 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 $
[T Lo ) I TP PRPRTURUPPRTUROPTURTUTPTY ERRPRPPRRPRRRRRRt X - I | I AN
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $ .0 Modco) ...
6.3 Coupons and similar benefits (including $  ..ooeoveeiecicce 0 Modco) ...
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
B e 0 discount; including $  -eoeeeeeeerineenns 134,988 accident and health premiums ...........cccoovevcues |eeeeeeeennenenns 134,988 |...cocveevee 117,595
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
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 $
ceded 81,183,442 | 24,604,927
9.4 Interest Maintenance Reserve 90,345,383 |......co........ 96,162,702
10. Commissions to agents due or accrued-life and annuity contracts $
USSR 0 and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due Or aCCIUEA ............cccuerueeiuieniienieesieereenesnesneeeneas
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances) (10,329,925)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 382,981 [ (64,652)
15.1 Current federal and foreign income taxes, including $
15.2 Net deferred tax liability
16. Unearned investment income
17.  Amounts withheld or retained by reporting entity as agent or trustee ..
18.  Amounts held for agents' account, including $ .....cccccvvvvrennee 781, 562 agents credit balances
19. Remittances and items not allocated
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ .......cccoiiiiiiiiniinns 0 and interest thereon $
23. Dividends to stockholders declared and unpaid
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 ($ ........ccoveeireiireiennnenn ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) FEINSUIErS ....coe. feveiiiiiiiiiii e
24.04 Payable to parent, subsidiaries and affiliates 31,135,995 |... . 33,283,192
24.05 Drafts outstanding ............cooeeeeeeeeeecneninnnennns 56,285,944 |... .55,982,297
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance 182,851,697 ..o
24.08 Derivatives ..........ccccceueuene ... 21,885,477 |... 4,820,659
24.09 Payable for securities ...... 127,843,558 |... .58,049,967
24.10 Payable fOr SECUIES IENTING ......o.eiiiiieeiee ettt et et et e s st e ae e b e e aseeaeeenseeaeeeneesseeaseenseenseenseenneen [ooeesaseiae s e s iaesiaesaesaesns [eaeessesaesseesaee s saessae s
24.11 Capital NoteS $ ..cevevevvveirciicciecs
25. Aggregate write-ins for liabilities 288,479,614 166,824,257
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 4,863,759,991 4,037,073,299
27. From Separate Accounts Statement 24.418,599,648 |.......... 24 ,106,820,931
28. Total liabilities (Lines 26 and 27) 29,282,359,639 28,143,894,230
29. Common capital stock 2,500,000 |...coeoveee 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds ...
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $
36.2 shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ 706,036,577 733,995,132
38. Totals of Lines 29, 30 and 37 708,536,577 736,495,132
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 29,990,896,216 28,880,389, 362
DETAILS OF WRITE-INS
2501. Payable for repurchase agreements 238,682,770 |............... 120,684,019
2502. Other liabilities - abandoned property unpaid funds ... 22,760,384 |... ... 20,545,375
2503. Miscellaneous liabilities 21,643,254 19,596,982
2598.  Summary of remaining write-ins for Line 25 from OVEIfIOW PAGE ........c.vvuiveviviiiieiieteieiieeseie ettt se s e |eee s eseseeenenenas 5,393,206 |......cccovnnee 5,997,881
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 288,479,614 166,824,257
3101.
3102.
G 1 101 OO
3198. Summary of remaining write-ins for Line 31 from overflow page ....
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 ....
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF JUNE 30, 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 67,985,955 |...ooveenen 38,416,802 |.......... (8,856,324,429)
2. Considerations for supplementary contracts with life CONtiNGENCIES.............c.c.eveveeiieieieieieieecceeeeee e [ (481,837) [ccvececeeeeenee (481,837)
3. Netinvestment INCOME .......coovoriiiiiiicieieiirrr e ..105,174,131 |.. ..112,166,673 |.. ..221,343,136
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccocveveveveveveeeeeenennne. 2,382,002 oo 199,573 |.. ..2,098,767
5. Separate Accounts net gain from operations excluding unrealized gains or lOSSES ...........covveereeneeicforiiiiiii [ [
6. Commissions and expense allowances on reiNSUrance CeAed ..............ovioierveveveveueueeeeeseeeeeeeeseseses e 137,960,121 [.ooeeee 53,394,981 |..coooovvee. 4,936,832
7. Reserve adjustments on reiNSUrance CEAEA .............covoveveviviueueucuieiieeeieieeseseseses e sesesseses s e (1,510,770,053)|.............. (947,965,960)|............ 5,369,474,934
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES............c.vvueueueriiiieieeeiieeesesesessssesesese s ssssesesessssssese s ssns [eeseciceseseenan 221,265,876 |............... 222,884,008 |................ 453,919,629
8.2 Charges and fees for deposit-type CONTACES ...........coouiiiiiiiiiieieieee e [ [ [
8.3 Aggregate write-ins for miscellaneous income .. (134,714,521) 23,684,619 (120,607,086)
9. Totals (Lines 110 8.3) ...ourueueereecieeeereeeeeeiseeenenens (1,110,716,489) (497,701,141) (2,925,640,054)
10.  DEath DENEFIS ......ooeueeeeieiicicieeeeeee et | S 4,919,477 (1,356,948) ... 3,288,340
11.  Matured endowments (excluding guaranteed annual pure eNdOWMENLS) ..........cooceiieriieriieriienieeeieeees oo [
12, ANNUILY DENETILS ...vviiiiecieietreecci ettt es e es ettt eeensesesesssneensnnesesesneedenecc e 68,522,351 .o 94,468,917 |..coovenveee. 164,319,079
13. Disability benefits and benefits under accident and health CONtracts ...............ccceveeeveveeevevcrevereieeeeens oo 118,415 112,435 220,310
14. Coupons, guaranteed annual pure endowments and similar bENEFitS ...........cccovoeiiiiiiiniiiiiini i [ [
15.  Surrender benefits and withdrawals for life contracts ..................... .. 3,167,421 . 642,818,118 ..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 ..............cccceeeevevevevereieeeeereeesee o 13,486,220 |....cccceveeneee 2,473,581 | (3,304,189)
18. Payments on supplementary contracts with life CONtINGENCIES ...........c.ccceiieieveveieieecie e 110,831 [ 566,788 |..cocoeveverereanne 695,406
19. Increase in aggregate reserves for life and accident and health contracts 51,933,454 (70,970,636) (1,270,961,207)
20.  TOtalS (LINES 10 10 1) wuuiueiiueicieeeeeieeeieeeeeesee e sssaeesesesassseaeseees e esesesesesssesesesesesssesesesesessnsnsesessssnnns [oessnnnsnasees 142,258,169 |............... 668,112,255 |.............. (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 81,475,596 |..ococveeenne 49,592,661 |............... 102,120,534
22. Commissions and expense allowances on reiNSUrance aSSUME ..............c.cueueveereeeeereveueresesrnsssssssnas [oeeeeeeeneenenenes 2,922,988 | 2,833,678 |..ccvevnnee 5,751,892
23. General insurance expenses and fraternal EXPENSES ..........cccocvveveveveveueeeeeeieeeseseeeaeeeese e sesesessss e eeseseeeenes 48,591,316 |................ 54,907,747 |................ 108,490,771
24. Insurance taxes, licenses and fees, excluding federal iNCOME taxes ..............ccceueueeereeveverereeeeeeeeeee e 3,802,963 |...ccvoveeeee 2,404,585 |...coovee 3,241,270
25. Increase in loading on deferred and uncollected Premiums ...........cccovoveveveveucuceeieieeeeeeeeeee e e (11,725) |- (1,178) e 1,128
26. Net transfers to or (from) Separate Accounts net of FEINSUFANGCE ...........c.ccccveevievereueeeeeeeeieieieseeeaes [ (1,324,904,597)|.......... (1,236,255,913)|.......... (2,574,874,525)
27. Aggregate write-ins for deductions .... (74,856,125) (76,542,467) (79,050,598)
28, TOtAlS (LINES 20 10 27) wuuueeiueueureeeeeseeaeseeeeseseeseseseseesssssssesesesesssssssesesesssssssssesesassassesesessssssnsesasanns (1,120,721,415) (534,948,632) (2,904,214,726)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
LIINE 28) .ttt bbbttt 10,004,926 |.......ccoovueee 37,247,491 | (21,425,328)
30. Dividends to policyholders and refunds to members (68,852) 88,195 133,550
31. Net gain from operations after dividends to policyholders, refunds to members and before federal
income taxes (Line 29 MiINUS LiNE 30) .........ccceiueiiiriueriiiiiieeeieieieeseesese et sssse bbb sssnssse s [eessscsceeesnenas 10,073,778 ..o 37,159,296 |................ (21,558,878)
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ...........cccccoeveveuevevevenennne. (2,261,734) 3,488,344 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) ......c.coveveueuerevriieeaeaens foreeeeecceeenes 12,335,512 | 33,670,952 |............... (63,192,350)
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstax of §  .oooooiiiicns 913,186 (excluding taxes of $  .ocoeovrureeireens (913,186)
tranSTErred 10 the IMR) ..........oviecueieieeeeeeceete e ee ettt es ettt ee et t e es e sss et st enensssetesesesensssesesesannanen (23,209,323) (24,393,121) (75,630,359)
35.  Netincome (LiNe 33 PIUS LINE 34) .....c.cucuiuiiiiieiieieteeeeee ettt (10,873,811) 9,277,831 (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, NEtINCOME (LINE 35) ...uueiiiecieeeeeeeeeieieeeaeeeeseeseseseee e seseseseeeesssesesesesssssesesesesassssssesesasssssssesesassssne fersesnsnsasann (10,873,811) s 9,277,831 [ (138,822,709)
38. Change in net unrealized capital gains (losses) less capital gains tax of $ (1,359,409) ... 14,411,080 |.. 21,989,650 |.. ...60,764,196
39. Change in net unrealized foreign exchange capital gain (I0SS) ..........cccoeeievevevererereieeeeeeieieseeeee s e 1,113 e 88,970 |- 89,315
40. Change in net deferred iNCOME tAX .......ccccovoveveveveeeececeie ettt senenas ..10,250,211 | 6,659,439 ... 12,789,829
41.  Change in nonadmitted @SSEtS ...........cceeriririrereeeeeeeee e ..(14,353,196)|.. (2,304,634) ..(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 2,973,517 [ (10,205,555) ....cocveviennes 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.ccccccveeevveveveeeeeeeeeeeeeeiereseeeeseneneseseseessssnefeeseneneeneees (30,367 ,469) | 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 (8,224,442) (119,373,209)
54. Net change in capital and surplus for the year (Lines 37 through 53) ..........cccceeveeeeeieiiiivcreeieeeeeeeens (27,958,555) 17,281,259 109,862,918
55. Capital and surplus, as of statement date (Lines 36 + 54) 708,536,577 643,913,473 736,495,132
DETAILS OF WRITE-INS
08.301. MiSCEIIANBOUS TNCOME ...ttt eeeae s e saneeeneeeeneesenseseneeseas |oeeeeeeeeeeeeaneeens 189,393 [l (67,900)|...ceecnne (197,521)
08.302. Separate ACCOUNT T0AUS .......ocoiiiieececececc ettt sttt nees (184) . 208,309 .o 212,173
08.303. Other investment management fEES ........ocooiioioieiiicecccc et e (386,826)|................. 23,544 210 |.coooveene 18,662,176
08.398. Summary of remaining write-ins for Line 8.3 from oVerflow PAge ............c.ccoveveueueuevieeeeeeeeieieeeeeseees e (134,516,904) |- oo (139,283,914)
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) (134,714,521) 23,684,619 (120,607,086)
2701. Miscellaneous deductions .. ... (2,432,184)].. ....(347,405)|.. ... 13,204,372
2702. MODCO adjustment .........cococoooiriniene ..(72,423,941)|.. ..(79,358,469)|.. (166,331,457)
2703. IMR adjustment on reinsSurance CEUBM ............oooiiiiieieieieeeececcce ettt e ..3,163,407 |.. ... 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) (74,856,125) (76,542,467) (79,050,598)
5301. Gain 0N INTOICE FEINSUIANCE .....ocooveeeieeeececee ettt eestesetensseenssaessseesesneteans foreeeneeeseesesseseaeensaneneanns |oeeseaeenseninas (8,224 ,442)|.............. (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) (8,224,442) (119,373,209)




STATEMENT AS OF JUNE 30, 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 67,557,568 |................ 33,709,751 |.ociiciee 49,478,977
2. NetiNVESIMENT INCOME .....c.uvuiiiiiiiiir et [ers e 100,741,376 |....occunneene. 131,084,081 |.....ccooceeeee. 247,959,103
3. MISCEIIANEOUS INCOME ......vrerereeaceceeeeeeseeseeseesee e se et et ssess sttt 194,144,007 291,739,166 571,810,416
4. TOtal (LINES 110 B) ..ottt 362,442,951 456,532,998 869,248,496
5.  Benefit and [0Ss related PAYMENLS ............cccueuiiieiiiiicieietcece ettt s e en s e [oesesennas 1,545,763,310 |............ 1,697,822,119 |......... 4,490,970,005
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNtS ............c.c.. oeeeeenne (1,323,262,665)|.......... (1,229,545,385)(........... (2,571,073,308)
7. Commissions, expenses paid and aggregate write-ins for deductions ...............c.c.ceueueueerieieievevenens eeeeererenenens 70,921,921 | 48,835,223 |...ccvvinee 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) ...ttt ettt ettt ettt et s et et e st et e s s ae s e s et et et et et e s e e sttt eb et et ese e s s st tereren (437,450) 45,140,436
10.  Total (LINeS 5 throUgh 9) ......c.cooiiiiiiciiieicicicis e 293,422,566 516,674,507 2,015,377,283
11.  Net cash from operations (Line 4 MinUS LiN€ 10) .........c.cocvoviviueuereriieeieieieetereeeeee e 69,020,385 (60,141,509) (1,146,128,787)
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS ..ottt 459,200,228 . 410,964,985 |.. ..178,067,288
12.2 Stocks .............. 2,867,502 ... 22,492,266 |. ... 23,268,192
12.3 Mortgage loans ... .91,805,094 ... 87,414,631 |.. ..136,436,675
L o =T v (= O A O FESU
12.5 Other iNVESIEA @SSELS ......cuvuiuieiiiiiecicice ettt ennees|oeseninsnnenanes 12,797,443 |....oco. 18,669,502 |........ccconueee 36,690,739
12.6 Net gains or (losses) on cash, cash equivalents and short-term iNnvestments ..............ccccoeees |oeveeeeeiennnnens (2,595) |- 15,607 |.oveeeeieeee 21,422
12.7 MiSCEIIANEOUS PrOCEEAS ..........cecvcveieeeececte e eeecae et eeeeesae e tesenenssae s s en s sae st esensnsnsesesesenansesenas 104,622,513 3,305,763 36,277,053
12.8 Total investment proceeds (LINES 12.1 10 12.7) .....cocvovevevevevceieiieeeeieie ettt [oevereseaenna 671,290,185 |................ 542,862,754 |............ 1,010,761,369
13. Cost of investments acquired (long-term only):
131 BONGS .ottt |oerinnines 1,155,126,330 |.......cecc.ee. 106,672,701 |....covveevne. 344,827,420
13.2 SEOCKS ...ttt ettt enas [oetesenen ettt 453,307 | 427,025 |..ocoricines 13,862,572
13.3 MOMGAGE IONS ...ttt [oneeeennnanaeaas 105,607,912 |....ccocevneeee 14,784,988 |....ccovvnvne. 22,985,976
BT o =T e (= O A O FESU
13.5 Other iNVESIEA @SSELS ......cuvuuieiieiiiecirei ettt nseensees|oesininennenenes 63,614,284 |................ 27,573,768 |....covveeneee 95,426,720
13.6 Miscellaneous @pPliCALIONS .............ccuevevevceceeteieeeececee e e ettt ee ettt sensea et s s enssae st eneneees 62,147,845 13,135,575 62,208,781
13.7 Total investments acquired (LINES 13.110 13.6) .....ocveveveveueeieieiieieieeeece e 1,386,949,678 162,594,057 539,311,469
14. Netincrease/(decrease) in contract loans and Premium NOES .............c.cvcvevevevreeeeeeieiererereeeeee e 174,387 (692,824) 38,834
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) ..........cccccveveveveueceeeeieieeeeeans (715,833,880) 380,961,521 471,411,066
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 (300,000,000 [-...coeoeeeeiieiriieirieinee forreeeinieeies 300,000,000
16.4 Net deposits on deposit-type contracts and other insurance liabilities ...............cccoeveveveveeceeee |oervreennnns 647,599,688 |................. (4,946,837)|..cocveeenne (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 294,997,136 46,083,244 (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 642,596,824 41,136,407 233,616,729
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) . |...ccccccoveenne (4,216,671)].cocveenne 361,956,419 |.............. (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) 191,337,909 998,611,992 195,554,580
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Non-cash proceeds from invested asset exchanges - bonds and other invested assets .......... | [, (62,395,417) ..o (62,395,417)
20.0002. Non-cash acquisitions from invested asset exchanges - bonds and other invested assets ... [ v (62,395,417) ..o (62,395,417)
20.0003. Non-cash ceded premiums for reinsurance ... (3,163,407) |.. .... (3,163,407)
20.0004. Non-cash payable on reinsurance ... (2,066,458) |.. .... (2,066,458)
20.0005. Non-cash transfer of funds witheld for unauthorized reinsurance ... [ s, 5,229,864 |......cccooeennne 5,229,864
20.0006. Non-cash transfer of IMR liability for reinSUrance ... foeeeeeeninnssseeceieeens Joevsseeiennns (3,163,407 [
20.0007. Non-cash IMR reserve transferred on reinSUrance ... oo fnsnnnnnnennens 8, 168,407 |
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 JUNE 30, 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
................ 258,561,319 |................276,350,073 |................559, 198,274
...................... 658,924 |.................. 1,334,854 |................... 1,342,688
................ 411,897,218 |................ 72,072,058 |............... 141,088,191
........................ 23,591 | 24,819 ... 57,008
................ 671,141,052 |...............349,781,804 |................701,686,251
............... 400,000,000 |..vovevereiiiieieieeieeeees e
1,071,141,052 349,781,804 701,686,251




STATEMENT AS OF JUNE 30, 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 |$  (10,873,811)[$  (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 (16,816,222) (850,632)
(16,816,222) (850,632)
3. State permitted practices that are an (increase)/decrease from NAIC SAP — —
4. NAIC SAP (1-2-3=4) XXX XXX XXX |$ 5942,411|$ (137,972,077)
Surplus
5. TLA state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX |$ 708,536,577 [$ 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 3,290,522 20,106,744
3,290,522 20,106,744
7. State permitted practices that are an (increase)/decrease NAIC SAP — —
8. NAIC SAP (5-6-7=8) XXX XXX XXX |$ 705246,055|$ 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.

In 2026, the NAIC adopted revisions to SSAP No. 52 — Deposit Type Contracts to incorporate new disclosures for funding agreements backed notes (FABN) and other
similar structures. The Company will adopt the revised standards 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 June 30, 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 $ 3,521,765

2. 12 Months or Longer $ 25167845
b.  The aggregate related fair value of securities with unrealized losses:

1. Less than 12 Months $ 599,298,413

2. 12 Months or Longer $ 223,759,625

5. Asof June 30, 2026 asset-backed securities in an unrealized loss position comprised 340 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 June 30, 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 June 30, 2026.

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing

1. Company Policies or Strategies for Repo Programs

7.1
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NOTES TO FINANCIAL STATEMENTS

2.

3.

8.

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

Under repurchase agreements, the Company transfers collateral of U.S. government, 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 Yes
b. Tri-Party (YES/NO) 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 125,594,832 148,382,266

. >3 months to 1 year 118,654,269 150,083,387

. >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 — 148,382,266

. >1 month to 3 months 123,213,895 90,300,505

. >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 $ 244249102 |$ 298,465,653
2. Securities (FV) —

b. Ending Balance First Quarter | Second Quarter | Third Quarter | Fourth Quarter
1. Cash $ 122,553,895 |$ 238,682,770

2. Securities (FV) —

Cash & Non-Cash Collateral Received - Secured Borrowing by NAIC Designation
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1 2 3 4 5 6 7 8

Does Not
Qualify as
Ending Balance None NAIC 1 NAIC 2 NAIC 3 NAIC 4 NAIC 5 NAIC 6 Admitted

a. | Cash $ —|$% 238,682,770 |9% —1$ —|[$ —|$ —|$ —|$ —

b. | Bonds - FV — — — — — — — _

LB&SS-FV — — — — — — — —

34

Preferred stock - FV — — — — — — — _

Common stock — — — — — — — —

Mortgage loans - FV — — — — — — — —

Real estate - FV — — — — — — — —

sle[~[e]=

Derivatives - FV — — — — — — — —

i. | Other invested assets - FV — — — — — — — —

j. | Total collateral assets - FV | $ —|$ 238,682,770 (% —13 —|$ —1% —|$ —1|$ —

9. Allocation of Aggregate Collateral by Remaining Contractual Maturity

Fair Value

a. Overnight and continuous | $ —
b. 30 days or less 238,682,770
c. 311090 days —
d. >90 days —

10. Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity

Amortized Cost |  Fair Value
. 30daysorless |$ 238,682,770 |% 238,682,770
. 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 — —

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

First Quarter | Second Quarter | Third Quarter | Fourth Quarter

a. Maximum Amount
1. Cash $ 244,249,102 % 298,465,653
2. Securities (FV) —

b. Ending Balance
1. Cash $ 122,553,895($ 238,682,770
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 238,682,770 — — — 238,682,770 125,761,411 112,921,359
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 2,458,500 — — — 2,458,500 3,002,400 (543,900)
j. On deposit with states 4,870,925 — — — 4,870,925 4,868,200 2,725
k. On deposit with other regulatory 1002064 — — — 1,002,064 — 1002064
bodies
|. Pledged as collateral to FHLB 80,258,807 — — — 80,258,807 96,444,026 (16,185,219)
(including assets backing funding
agreements)
m. Pledged as collateral not captured 91,814,877 — — — 91,814,877 87,670,783 4,144,094
in other categories
n. Other restricted assets — — — — — — —
0. Collateral assets received and on 238,682,770 — — — 238,682,770 128,801,361 109,881,409
balance sheet
p. Assets held under Modco 653,334,285 —| 24,338,921,831 — | 24,992,256,116 | 24,698,978,372 293,277,744
q. Assets held under funds withheld 186,301,825 — — — 186,301,825 — 186,301,825
r. Total restricted assets $1,497,406,823 | $ —($24,338,921,831 | $ — | 25,836,328,654 | $ 25,145,526,553 | $ 690,802,101
(@)  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 %|
which liability is not shown XXX XXX XXX
b. Collateral held under security lending — — 0.000 % 0.000 % — —| 25.04+25.05
agreements
¢. Subject to repurchase agreements — 238,682,770 0.790 %| 0.800 %| — — 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 — 2,458,500 0.010 % 0.010 % — — 26.27
j. On deposit with states — 4,870,925 0.020 % 0.020 % — — 26.28
k. On deposit with other regulatory — 1002064 0.000 % 0.000 % — — 26.29
bodies
|. Pledged as collateral to FHLB — 80,258,807 0.270 % 0.270 % — — 26.31
(including assets backing funding
agreements)
m. Pledged as collateral not - 91,814,877 0.310 % 0.310 % — — 26.3
captured in other categories
n. Other restricted assets - — 0.000 %| 0.000 %| — — 26.32
0. Collateral assets received and on — 238,682,770 0.790 % 0.800 %
balance sheet XXX XXX XXX
p. Assets held under Modco — | 24,992,256,116 83.040 % 83.330 %| XXX XXX XXX
q. Assets held under funds withheld — 186,301,825 0.620 %| 0.620 % XXX XXX XXX
r. Total restricted assets $ — | $25,836,328,654 85.840 %, 86.150 %| XXX XXX XXX

()
(d)

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

7.4




STATEMENT AS OF JUNE 30, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

NOTES TO FINANCIAL STATEMENTS

Gl Reference

Difference between Note and Gl
(Per Column 13 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

26.30

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  [$ 91,814,877 |$ —1% —|$ —|$ 91,814,877 |% 87,670,783 [ $ 4,144,094 [$ 91,814,877 0.31% 0.31%
Total $ 91,814,877 |$ 0f$ 01$ 0|$ 91,814,877 |8 87,670,783 [ $ 4,144,094 [$ 91,814,877 0.31% 0.31%
(@)  Subset of column 1.
(b)  Subset of column 3.

(

o

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 $ 238,682,770 ($ 56,009,120 |$ 1,998,740 [$ 238,682,770 |$ 56,008,746 |$ 1,998,720 5.23 % 5.32 %,
b. | Schedule D, Part 1, Sec. 1 — 411,305,059 186,301,825 — 401,593,166 | 186,522,416 10.52 % 10.72 %
c. |Schedule D, Part 1, Sec. 2 — 180,850,246 — — 175,916,477 — 319 % 325%
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 — 5,169,860 7,095,316 — 5,329,722 7,095,316 022 % 0.22 %
i. |Schedule DL, Part 1 — — — — — — 0.00 % 0.00 %
j. | Other — — — — — — 0.00 % 0.00 %

Total Assets
k. |(atbtctd+etf+gth+i) $ 238,682,770 |$ 653,334,285 |$ 195,395,881 [$ 238,682,770 |$ 638,848,111 |$ 195,616,452 19.15 % 19.51 %

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 — | 24,338,921,831 — —| 24,338,921,831 — 99.67 % 99.67 %|

Total Assets
w | (mtntotptgtristt+uty) $ —1$24,338,921,831 | $ —|$ —[$24,338,921,831 [ $ — 99.67 % 99.67 %|

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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Assets

Book/Adjusted
Carrying Value (BACV) Related Party Code

1 2 3 4 5 6

General Account: FWH Including Modco

Cash, Cash Equivalents and
a.  Short Term Investments $ 58,007,860 |[$ — |3 — |3 — |8 — |3 — |$ 58,007,860

b. Schedule D, Part 1, Sec. 1 597,606,884 — — - — — 597,606,884
c. Schedule D, Part 1, Sec. 2 180,850,246 — — — — — 180,850,246
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 12,265,176 — — — — — 12,265,176
i.  Schedule DL, Part 1 — - — — — — _

j.  Other - — — - — - —

Total Assets
k. (atbtctd+etftgth+i

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

$ 848,730,166 [$ — |$ — [ — |8 — [ — |$ 848,730,166

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 — |9 — |9 — |9 — |3 — |$ —

n. Schedule D, Part 1, Sec. 1 — — — — — — —
0. Schedule D, Part 1, Sec. 2 — — — — — — _
p. Schedule D, Part 2, Sec. 1 — — — — — — _
g. Schedule D, Part 2, Sec. 2 — — — — — — _

r.  Schedule B — — — — — — _

s. Schedule A — — — — — — —
t.  Schedule BA, Part 1 — — — — — — _
u. Schedule DL, Part 1 — — — — — — _

v. Other 24,338,921,831 — — — — — | 24,338,921,831

Total Assets
w. (mtntotptqtrist+uty) $ 24338921831 |$ — |3 — |3 — |$ — |3 — | $24,338,921,831

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) $ 238,682,770 4.91 %

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

Recognized Obligation for
Modco assets (General
aa. Account) $ 653,334,285 13.43 %

Recognized Obligation for
Modco assets (Separate
bb.  Account) $ 24,338,921,831 99.67 %

Recognized Obligation for
FWH (excluding Modco
cc. assets (General Account) | $ 195,395,881 4.02 %

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 Modco or Funds Withheld 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 June 30, 2026.
S.  Aggregate Collateral Loans by Qualifying Investment Collateral
The Company has no aggregate collateral loans by qualifying investment collateral as of June 30, 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 June 30, 2026 and December 31, 2025,

respectively.
a. |(amount in thousands)
Derivative Premium Payments
Fiscal Year Due
2026 $ 23
2027 7,700
2028 —
2029 —
Thereafter —
Total Financing Premiums $ 7,723
b. | (amount in thousands)
Undiscounted Future Premium Derivative Fair Value with Derivative Fair Value Excluding
Date Commitments Premium Commitments Impact of Financing Premiums
June 30, 2026 $ 7,723 $ 8,694 |$ 971
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.  OnJune 30, 2026, TLA loaned $25 million to TLI per the cash management agreement. The interest rate of this loan is 4.75% and the maturity date is September 30,
2026.

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 June 23, 2026, this loan was repaid plus accrued interest.

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.

F.  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 - Debt
B.  FHLB (Federal Home Loan Bank) Agreements

1. The Company is a member of the Federal Home Loan Bank of Boston ("FHLB"). Membership allows the Company access to collateralized advances, which may
be used to support various spread-based businesses or to enhance liquidity management. FHLB membership requires the Company to own member stock and
borrowings require the purchase of activity-based stock in an amount (generally between 3% and 4% of the principal balance) based upon the term of the
outstanding advances. FHLB stock held by the Company is classified within Page 2, Line 2.2 (Common stocks) in the General Account and carried at par. As of
June 30, 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. June 30, 2026

Total 2+3 General Account Separate Accounts
a. [ Membership Stock - Class A $ —1$ —1$ —
b. [ Membership Stock - Class B 2,458,500 2,458,500 —
c. | Activity Stock — — —
d. | Excess Stock — — —
e. | Aggregate Total (atb+c+d) 2,458,500 2,458,500 —
f. | Actual or estimated borrowing capacity as
determined by the insurer 177,000,000 177,000,000 —
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 —
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3

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 | 1 to Less than 3
Membership Stock (2+3+4+5+6) Redemption Months Year Years 3to 5 Years
1 |Class A $ —|$ —13 —$ — —|$
2 Class B 2,458,500 2,386,784 71,716 — —
Collateral Pledged to FHLB
a. Amount Pledged as of June 30, 2026
1 2 Aggregate Total
Fair Value Carrying Value Borrowing
Current Year Total General and Separate Accounts
(Total Collateral Pledged (Lines 2 + 3) 74,256,368 | $ 80,258,807 | $
Current Year General Account: Total Collateral
2| Pledged 74,256,368 80,258,807
Current Year Separate Account: Total Collateral
Pledged — —
Prior Year-end Total General and Separate Accounts:
Total Collateral Pledged 90,780,508 | $ 96,444,026
b. Maximum Amount Pledged During Reporting Period
Amount Borrowed at
1 2 Time of Maximum
Fair Value Carrying Value Collateral
Current Year Total General and Separate Accounts
(Maximum Collateral Pledged (Lines 2 + 3) 90,257,511 $ 96,250,408 | $
Current Year General Account Maximum Collateral
Pledged 90,257,511 96,250,408
Current Year Separate Account Maximum Collateral
Pledged — — —
Prior Year-end Total General and Separate Accounts
Maximum Collateral Pledged 91,451,782 $ 96,827,380 —

a. & b. Borrowing from FHLB - Amount as of the Reporting Date

The Company had no borrowings from the FHLB as of June 30, 2026.

c. FHLB - Prepayment Obligations

The Company does not have any prepayment obligations as of June 30, 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 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 Under the or
Date and Duration of Recognition of Guarantee be R%oﬂli(r’ed to Performance Risk of
Agreement 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 June 30, 2026 contribution), guarantee is low as It is
and December 31, 2025, no liability was recorded for this Expense, or Other unlikely that this guarantee
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. There have been no material developments in this matter during the reporting period.
The Company has not recorded an accrual related to this matter.

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.

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.
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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.
Wash sales

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

b.  The details by NAIC designation 3 or below of securities sold during the quarter ended June 30, 2026 and reacquired within 30 days of the sale date are:

Number of Book Value of Cost of Securities
Description NAIC Designation Transactions Securities Sold Repurchased Gain/(Loss)

Bonds 4 — — — —

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

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

June 30, 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 $ 6,927 $ 2459 ($ —1$ 9,386

Preferred stocks - unaffiliated — — — — —

Cash equivalents 88,735 - - — 88,735

Total bonds and stocks 95,662 — 2,459 — 98,121
Derivative assets

Equity derivatives — 30,009 — — 30,009

Macro hedge program — 35 — — 35
Total derivative assets — 30,044 — — 30,044
Separate Account assets [1] 24,408,889 — — — 24,408,889
Total assets accounted for at fair value $ 24,504,551 | $ 30,044 | $ 2,459 | $ —|$ 24,537,054
b. Liabilities accounted for at fair value

Derivative liabilities

Equity derivatives — 21,315 — — 21,315

Macro hedge program — 35 — — 35
Total liabilities accounted for at fair value $ —|$ 21,350 | $ —|$ —|$ 21,350

11  Excludes approximately $10 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.

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.

7.13



STATEMENT AS OF JUNE 30, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

NOTES TO FINANCIAL STATEMENTS

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.

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)
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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 June

30, 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$ —18 (544)( $ —1$ 2,458
Total bonds and stocks 3,002 — — — — — (544) — 2,458
Derivatives

Macro hedge program 2 — (2) — — — — — —
Total derivatives [3] 2 — (2) — — — — — —
Total assets $ 3,004 | $ —1$ @|s —19 —1$ —[$  (544)$ —1$ 2,458
Liabilities
Derivatives
Macro hedge program — — — — — — — —1$ —
Total derivatives [3] $ —|$ —1$ —1$ —1$ —19 —1$ —1$ —1$ —
Total liabilities $ —|$ —|$ —|$ —|$ —|$ —|$ —|$ —|$ —
[11  Allamounts in this column are reported in net realized capital gains (losses). All amounts are before income taxes.
[2] Transfers in and/or (out) of Level 3 are primarily attributable to changes in the availability of market observable information and changes to the bond and stock

carrying value based on the lower of cost and market requirement.

[3] Derivative instruments are reported in this table on a net basis for asset/(liability) positions.

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

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

above.
(Amounts in thousands) June 30, 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 $ 1,727,862 ($ 2294427 ($ —|$ 1,505,119 |8 222,743 ($ —1$ -
Asset-backed securities - unaffiliated 1,266,679 1,369,473 —| 1,074,561 192,118 — —
Asset-backed securities - affiliated 17,203 17,435 — 15,410 1,793 — —
Preferred stocks - unaffiliated — — — — — — —
Common stocks - unaffiliated 9,386 9,385 6,927 — 2,459 — —
Mortgage loans 549,559 591,602 — — 549,559 — —
Cash, cash equivalents and short-term
investments - unaffiliated 166,338 166,338 166,338 — — — —
Cash, cash equivalents and short-term
investments - affiliated 25,000 25,000 25,000 — — — —
Derivative related assets 32,732 31,743 — 32,732 — — —
Contract loans 89,213 87,160 — — 89,213 — —
Surplus debentures 15,314 14,053 — 15,314 — — —
Capital notes 6,519 5,956 — 6,519 — — —
Debt securities without credit enhancement 11,828 11,782 — 4,372 7,456 — —
Residual tranches fixed income 24,152 19,133 — — 24,152 — —
Separate Account assets [1] 24,408,889 24,418,600 24,408,889 — — — —
Total assets $ 24,441625|% 24,450,348 |% 24,408889|%  32,735|% 1,089,493 |% —1$ —
Liabilities
Liability for deposit-type contracts $  (773290)($  (773,290)| —1$ —|$ (773,290)( $ —1$ —
Derivative related liabilities (76,946) (21,885) — (76,946) — — —
Separate Account liabilities (24,408,889)] (24,418,600)|  (24,408,889) — — — —
Total liabilities $ (25,259,125)| $ (25,213,775)|$ (24,408,889)|$  (76,946)|$ (773,290)| $ —|9$ —

(1
100.

7.15

Excludes approximately $10 million at June 30, 2026, of investment sales receivable net of investment purchases payable that are not subject to SSAP No.



STATEMENT AS OF JUNE 30, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

NOTES TO FINANCIAL STATEMENTS

(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 | $ —13 —
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)[ $ —1$ —
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)|$  (125,690) $ —|9$ —
[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.

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. AtJune 30, 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 as deposit-type contracts in accordance with SSAP No.
52. As of June 30, 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 4.46% to 4.69% 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

The Company had no material subsequent events through the filing date of August 13, 2026.

Note 23 - Reinsurance

A

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

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

a.  For the periods ended June 30, 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 $3,290,522 and $20,106,744, respectively.

b.  For the periods ended June 30, 2026 and December 31, 2025, the total amount of reinsurance credit taken for this agreement was $4,165,218 and
$25,451,575, respectively.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

E.

Risk-Sharing Provisions of the Affordable Care Act ("ACA")
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Note 25 -

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

Note 26 -

Changes in Incurred Losses and Loss Adjustment Expenses

Claim reserves for Accident & Health as of June 30, 2026 and December 31, 2025 were $3.7 million and $3.8 million, repectively. As of June 30, 2026, $0.1 million has
been paid year-to-date for incurred claims and claim adjustment expenses attributable to insured events of prior years. The portion of reserves remaining for claims
incurred before 2026 is $3.7 million. As a result, there has been a $0.0 million prior-year development from December 31, 2025 to June 30, 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 -

Note 28 -

No significant change.
Structured Settlements
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.

Note 34 -

- Analysis of Life Actuarial Reserves by Withdrawal Characteristics

No significant change.

Premium and Annuity Considerations Deferred and Uncollected

Note 35 -

No significant change.

Separate Accounts

No significant change.

Note 36 - Loss/Claim Adjustment Expenses

No significant change.
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6.6

71

7.2

8.1

8.2

8.3

8.4

STATEMENT AS OF JUNE 30, 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 AN INMSUIEI? <...eovevoe ettt eeete et e e e ettt e s e astetesesee s s saetesesessssaesesesensssseesesasessnseeesesasensnsseetesaseesssneesesasessnseeetesasasnsesetesasasnsnsetetesasnsseesesasannsren Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1 and 1A.

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

If the response to 3.2 is yes, provide a brief description of those changes.

Is the reporting entity publicly traded or a member of a publicly traded group? ............ccciiiiiiiiiii s Yes[ 1 No[X]

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

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

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

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

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

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

]

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

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

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

By what department or departments?

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

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting PEAOTA? ..........c.veueveieiiieieieieiieeeeie ettt sttt s st s s s s snanas Yes [ ] No[X]

If yes, give full information:

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

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

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

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

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

[ 1T N[ T NA[X]

]



9.1

9.11

9.2
9.21

9.3
9.31

10.1
10.2

13.21
13.22
13.23
13.24
13.25
13.26
13.27
13.28

14.1
14.2

15.

STATEMENT AS OF JUNE 30, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

GENERAL INTERROGATORIES

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

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? ................coceeverierereresiieceeieeeenns Yes [ X] No[ ]
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
If the response to 9.1 is no, please explain:
Has the code of ethics for senior managers been amended? ... Yes[ ] No[X]
If the response to 9.2 is yes, provide information related to amendment(s).
Have any provisions of the code of ethics been waived for any of the specified officers? ... Yes[ ] No[X]
If the response to 9.3 is yes, provide the nature of any waiver(s).
FINANCIAL
Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? ..............cccoiiiiiiiiis Yes [ X] No[ ]
If yes, indicate any amounts receivable from parent included in the Page 2 amoOunt: ...........cc.ooiiiiiiiiie e S e
INVESTMENT
Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities 1ending agréE@MENtS.) ............ccceuiiiiiriuereieiiiieeiese et se e Yes [ X] No[ ]
If yes, give full and complete information relating thereto:
The Company has $4,870,925 of cash and bonds pledged as collateral for derivative activity; $2,458,500 of FHLB capital stock; $80,258,807
pledged as collateral for FHLB activity, $238,682,770 of securities pledged for repurchase activity. ...
Amount of real estate and mortgages held in other invested assets in Schedule BA: ... IR SR 45,469,015
Does the reporting entity have any investments in parent, subsidiaries and affiliates? .... Yes [ X] No[ ]
If yes, please complete the following:
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
8,712,860 I 17,435,156
Preferred Stock 5.
Common Stock ... .. 16,142,964 $. 16,332,554
Short-Term Investments 5. 25,000,000
Mortgage Loans on Real Estate . 3.
AllOther ..o .. 47,623,703 3.
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 13.21 to 13.26) .... 72,479,527 5.
Total Investment in Parent included in Lines 13.21 to 13.26 above 5.
Has the reporting entity entered into any hedging transactions reported on Schedule DB? ............ccccooeeeiiiirieieieeens Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ Yes [ X] No[ 1 NA[ ]

If no, attach a description with this statement.

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

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

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

8.1

$




16.

STATEMENT AS OF JUNE 30, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

GENERAL INTERROGATORIES

custodial agreement with a qualified bank or trust company in accordance with Section 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? .....................
For all agreements that comply with the requirements of the NAIC Financial Condition Examiners Handbook, complete the following:

16.1

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

Yes [ X] No[ ]

1
Name of Custodian(s)

2
Custodian Address

JPMorgan Chase Bank, N.A. ..o
The Bank of New York Mellon
Federal Home Loan Bank of Boston

4 Chase MetroTech Center, 16th Floor, Brooklyn, NY 11245
101 Barclay Street, 8 West, New York, NY 10286
800 Boylston St., Boston, MA 02199

location and a complete explanation:

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

1 2
Name(s) Location(s)

3
Complete Explanation(s)

16.3
16.4

16.5

If yes, give full information relating thereto:

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

4

Yes[ 1 No[ X]

1 2
Old Custodian New Custodian

3

Date of Change Reason

Investment management — Identify all investment advisors, investment managers, broker/dealers, including individuals that have the authority to
make investment decisions on behalf of the reporting entity. This includes both primary and sub-advisors. For assets that are managed internally

by employees of the reporting entity, note as such. ["...that have access to the investment accounts”;

", "...handle securities"]

1
Name of Firm or Individual

2
Affiliation

Hartford Investment Management Company ..
PGIM INC. e
Sixth Street Insurance Solutions, LP
Pacific Investment Management Company, LLC

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

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?.

N/A [

CYes [ X ]

. Yes [ X ]

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.

No [ ]

No[ ] NAJ

4

1

Central Registration

Name of Firm or Individual

Registered With

Investment
Management
Agreement
(IMA) Filed

Depository Number

Hartford Investment Management Company
PGIM INC. e
Sixth Street Insurance Solutions, LP ....
Pacific Investment Management Company, LLC

106699

104559
17.1  Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .. Yes [ X] No[ ]
17.2  If no, list exceptions:
18. By self-designating 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.
Yes[ ] No[X]

Has the reporting entity self-designated SGI SECUILIES? ......... .o oottt ettt et e st e st e b e et e e e e e e e eneeeneeeneesneenaeennen

8.2

]

]



STATEMENT AS OF JUNE 30, 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]

8.3



STATEMENT AS OF JUNE 30, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

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 591,601,516
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 $ 591,601,516

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 $ 591,601,516

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 JUNE 30, 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 JUNE 30, 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

1 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 oo b s 2,724,623 |........... 6,347,071 18,226 |........... 9,090,179 |.vvveviieieiiine
2. AIBSKA .ot AK e Lo foe.288,303 985,403 |82 [ 36,856 o 1,280,644
3. Arizona ..... .15,720,645 |..
4. Arkansas .. ..5,888,411 |..
5. California .. .39,349,455 |..
6. Colorado ...... .17,949,782 |..
7. Connecticut .. .11,292,360 |..
8. Delaware ............. .. 3,033,650 |..
9. District of Columbia . , . .. 1,984,536 |..
10. Florida .. ...20 480 151 |. .66,815,929 |..
11. Georgia 6,366,390 |. .19,752,028 |..
12.  Hawaii .. ....977,700 |. ...1,324,739 |..
13. Idaho .... 1,121,891 |. .. 3,147,698 |..
14. lllinois ... . . .28,747,542 |..
15. Indiana . 3,990,850 |. .11,866,518 |..
16. lowa ..... .. 7,463,852 |..
17. Kansas . . ...6,574,199 |..
18, KentUCKY ....oeoveeeeeeeeieieeesieeeeieeseeeneeenes KY o L foe.3,144,131 |0 3,261,552 | 1411 | 12,124 6,419,218
19.  LOUISIANA ...oceoveveveeeieisicesieeseeseeseienees. LA o Lo [, 5,168,493 ... 3,944,440 | 1,792 282,176 9,396,901
20. Maine ....... .. 1,727,338 |..
21.  Maryland . .13,942,173 |..
22, Massachusetts ..........cccceeeeveverecereecereceieeeee. MA e Lo .. 3,808,318 |...........6,051,613 [ 87 [ 1,977 9,911,995
23, MIChigan ......cccceoiruiiiiiieieerecee e Ml b . 6,987,297 ...l 7,790,696 .l 2,658 |l 66,192 [ 14,846,843
24.  Minnesota . .. MN .13,639,755 |..
25.  Mississippi .. MS .. 2,673,648 |..
26, MiSSOUM ...ovvevereeeenieieneeieesieesieeseeeseeeneeeens MO e Lo | 6,066,883 |........... 8,252,027 |........o..... 1,984 [l 7,380 oo, 14,328,274
27. MONtANA ...ceeveneeeeeeieeeieieeieesieesieeseeeseneeee. MT e Lo ... 486,699 |...........595,245 [ 313 [ 1,830 [ 1,084,047
28. Nebraska .. .. 3,727,395 |..
29. Nevada........ . .. 6,759,543 |..
30.  New Hampshire ........cccoceeeieieicieiceene NH e b e 1,025,533 .. 006,099, 770 [ o 44,387 |l 7,169,690
31, NEW JErSEY ...coooeuiiciiiieiiciee e NJ , ,869 |.......... 17,454,525
32.  New Mexico . NM 1,188,439 1,225,526 RUURURRURRPRRRPRR [ Y A FESUROPRO 2,323 |. .. 2,416,435 |..
33, NeW YOrK ....ooovveeveenienieneeneeseesesieneenee. NY e Ne s 2,922,354 ... 51,449 |, 46,010 ...3,019,813 |..
34. North Carolina .. .12,450,964 ..20,671,867 |. 113,579 .33,235,280 |..
35.  North Dakota 1,224,449 ...272,340 |. 102,735 ...1,599,666 |..
36.  OhiO ... 8,302,847 .. 13,113,157 |. 114,693 .21,527,613 |..
37. Oklahoma . 3,116,531 77,604 |.. .. 7,505,842 |..
38. Oregon ......... 1,645,657 |........... 2,518,373 oo 652 | 8,800 |.. . 4,173,482 |..
39. Pennsylvania ... 11,186,076 367,434 .29,957,975 |..
40. Rhode Island .... ..558,840 |............1,910,669 |.......cceoeeeeeen 252 [ 2,700 |. .. 2,472,461 |..
41. South Carolina . 3 725,234 17,29 .16,898,032 |..
42. South Dakota ... 1,744,823 19,350 ...2,314,329 |..
43. Tennessee ... 6,168,597 |. 52,445 .17,050,730 |..
44, Texas ....... ...19,524,563 |. 005,872 .81,422,307 |..
45. Utah ..... 1,799,692 |. 26,846 |.. 10,177,914 |..
46. Vermont ....483,549 |...............680,334 [ [ 8,600 |.. . 1,172,483 |..
47, VIrginia .oeeeeeeeeeseeeeeeeieeeeeeeseeseeseeseeneenees. VA e b s 7,284,325 |.......... 17,825,143 ..o 48T | 498,507 | 25,608,552
48.  Washington ........cceceeeeveeneeeneesieeseeieieeeeee. WA | Lo [, 4,493,038 |........... 12,533,539 |................ (2,559)]................ 39,649 |.......... 17,063,667
49. West Virginia .. 3,301,752 |..
50. Wisconsin .... . .12,040,118 |..
51, WYOMING .oeovenieienieieieieeeieesieesieeseeeneeeenes. WY e Lo i 351,681 [ .569,070 [ e 2,100 [ 922,851
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.  SUBLOtAl ..c.oiiiiie e 4,940,734 |........ 670,296,092 |........
90. Reporting entity contributions for employee benefits
PIaNS. .| 0, O O e
91. Dividends or refunds applied to purchase paid-up
additions and annUIties.............c.ccceeeeereeereeereens foreene XXX e A73 [ oo o o 473 [
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........ccccccevuveeeeeciiinnes foneees 0, O O e
93.  Premium or annuity considerations waived under
disability or other contract provisions....................feo..... XXX....... 843,981 ..844,366
94.  Aggregate or other amounts not allocable by state B 0 O P P P TS .
95.  Totals (direct bUSINESS)......ceeveuerueurrieiieieiieieieee . XXX..... . 259,220,119 |. 406,956,485 |. .. 671,140,931 |..
96.  Plus reinsurance assumed... XXX ...18,165,580 |. 002,635,011 [ [ ....21,313,079 |..
97  Totals (all business)..... . XXX..... . 277,385,699 |. 409,591,496 |. .. 5,453, ....... 692,454,010 |..
98.  Less reinsurance ceded. .........cooervereneenieneneenenees e XXX [ 277,336,811 |........ 341,687,021 ..o e 5,444,344 624,468,176
99. Totals (all business) less reinsurance ceded XXX 48,888 67,904,475 8,878 67,985,834 400,000,000
DETAILS OF WRITE-INS
58001. ZZZ Other Alien ......ccovvvvvrcccceeeeecee e XXX..ouon 1,800,875 |. (7). .. 1,800,868 |..
58002.
58003.
58998. Summary of remaining write-ins for Line 58 from
overflow page ........cccocvviiiiiiiiniie e e D0 O ) R R SRR A
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX 1,800,875 (7) 1,800,868
9401.
9402.
9403.
9498. Summary of remaining write-ins for Line 94 from
overflow page ........cccocvviviiniiiniiiec e D0 O ) R R SRR A
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX

(a) Active Status Counts:

1. L - Licensed or Chartered - Licensed insurance carrier or domiciled RRG
2. R - Registered - Non-domiciled RRGs
3. E - Eligible - Reporting entities eligible or approved to write surplus lines in the state
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STATEMENT AS OF JUNE 30, 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

Damiciliary Location| MAIC Company Code | 1D Mumber Directly Controlled By Ownership Percentage
Alan Waxman (member of TAQ Insurance Holdings, LLC}1
Sixth Street Advisers, LLC DE 45-2553330 |Ulimate Indirect control by Alan Waxman
Sixth Street TAD Management, LLC DE 90-1019036
Sixth Street Insurance GP Holdco, LLC DE
Sixth Street Insurance Solutions, L.P. DE 87-0910021
Cadence ALM GP Holdco, LLC DE 87-0910936 |Ulimate Indirect control by Alan Waxman
Sixth Street Insurance Solutions ALM, L.P. DE 86-2807598
Cadence Services US, LLC DE 86-2807499
Anthony Michael Muscolino (manaaging member of TAO Insurance Holdings, LLC)
TAQ Insurance Holdings, LLc? DE 86-1594781
TAQ Sutton Holdings, LLc®? CYM 898-1578722 |TAO Insurance Holdings, LLC 100%
Talcott Financial Group Investments, LLC* BMU 98-1578678 |TAO Sutton Holdings, LLC 100%
Talcott Financial Group, Ltd. BMU 98-1578697 |Talcott Financial Group Investments, LLC. 100%
Talcott Re FinCo, Lid. BMU 98-1673007 |Talcott Financial Group, Ltd. 100%
Talcott Re Holdings, Lid. BMU 98-1673064 |Talcott Re FinCao, Lid. 100%
Talcott Life Re, Lid. BMU 98-1625692 |Talcott Re Holdings, Lid. 100%
Talcott Life & Annuity Re SPC, Lid. CYM 98-1652614 |Talcott Re Holdings, Lid. 100%
Sutton Cayman Holdings, Ltd. CYM Talcott Re Holdings, Ltd. 100%
Talcott Financial Group GP, LLC DE 86-1856539 |Talcott Financial Group, Ltd. 100%
Talcott Holdings, LP. 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 Resaolution Life, Inc. 100%
Talcott Resolution Life and Annuity Insurance Company CT 71153 39-1052598 |TR Re, Lid. 100%
Talcott Resolution International Life Reassurance Corparation CT 93505 06-1207332 |Talcott Resolution Life and Annuity Insurance Company 100%
Talcott Resolution Comprehensive Employee Benefit Sernvice Company CT 06-1120503 |Talcott Resolution Life and Annuity Insurance Company 100%
Talcott Administration Services Company, LLC DE 45-4036343 |TR Re, Lid. 100%
LIAS Administration Fee Issuer LLC DE Talcott Administration Services Company, LLC 100%
Talcott US Holdings, 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 TAQ Insurance Holdings, LLC, has the authority to appoint the managing member of TAQ Insurance Holdings, LLC and has appointed A. Michae! 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 TAO Partners (A), L P., Sixth Street TAQ 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 TAO Partners (F), L.P., Super TAO MA, L.P., Super TAQ 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 Parent, LLC. Certain of the entities that comprise Sixth Street TAQO are indirect owners of Klaverblad Levensverzekering NV, Lifetri Uitvaartverzekeringen N.V., and Lifetri Verzekeringen N.V.

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

¢ Reporting entity transactions with and investments in entities that are part of the business of Sixth Street Partners LLC are accounted for and reported as appropriate in accordance with SSAP23, 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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SCHEDULE Y

STATEMENT AS OF JUNE 30, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

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 JUNE 30, 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. .............. SEE EXPLANATION

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 NO

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.

The only new policies or certificates that would otherwise be subject to VM-20 being issued or assumed by the company are due to
election of policy benefits or features from existing policies or certificates valued under VM-A and VM-C and the company was
exempted from, or otherwise not subject to, the requirements of VM-20 in the prior year.

Bar Code:

RN RAER AR AR
71 1 5 4§ 2 0 2 6 4 9 0 0
RN RER AR ARANI
71 1 5 4§ 2 0 2 6 3 6 5 0
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
71 1 5 4§ 2 0 2 6 4 4 5 0
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
71 1 5 4§ 2 0 2 6 4 4 7 0
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
71 1 5 4§ 2 0 2 6 4 4 8 0
Communication of Internal Control Related Matters Noted in Audit
(2nd Quarter Only) [Document Identifier 222]
71 1 5 4§ 2 0 2 6 2 2 2 0 0

0

o
—

0 2
0 2
0 2
0 2
0 2
[}

o
— T —

—
o
—
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STATEMENT AS OF JUNE 30, 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 THability oottt foesesessnsnansns 3,609,950 |....ccccovuvee 3,039,950
2505. Accrued interest on derivatives in a liability position ... 909,179 |...
2506. Provision for future dividends ........cccocoovivinviiieicincne . 840,216 |...
2507. Interest on policy or contract funds due OF CCTUBH .......cociiiiieiiiiieceeec et [oeeetes e 33,861 ,
2597.  Summary of remaining write-ins for Line 25 from overflow page 5,393,206 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
08.304. Fees 0N reinSUrance COABMA .........o oo eee e | (134,516,904 ..o el (139,283,914)
08.397. Summary of remaining write-ins for Line 8.3 from overflow page (134,516,904) (139,283,914)
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STATEMENT AS OF JUNE 30, 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 104,094,922 1,274,848
2.2 Additional investment made after acquisition .... 1,512,990 ...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) 591,601,515 577,794,519
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 8,348,660 ... 34,339,196
2.2 Additional investment made after acquisition ... 55,265,624 ...108,317,254
3. Capitalized deferred interest and other
4. Accrual of discount (33,800)
5. Unrealized valuation increase/(decrease) 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 21,485 |...
9. Total foreign exchange change in book/adjusted carrying value
10. Deduct current year's other than temporary impairment recognized 3,423,979
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 643,745,799
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) 643,745,799 603,880, 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 ...373,855,680
3. Accrual of discount 5,544,454
4. Unrealized valuation increase/(decrease) (85,904)
5. Total gain (loss) on disposals ... (3,674,199)... ...(12,663,458)
6. Deduct consideration for bonds and stocks disposed of 462,157,730 859,185,493
7. Deduct amortization of premium 5,770,970 .... 18,080,445
8. Total foreign exchange change in book/adjusted carrying value (492,845) 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) 3,690,720,559 3,004,699,203
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STATEMENT AS OF JUNE 30, 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 [ 1,317,899,792 |.....cooccene 92,761,745 |.........c..c.. 42,050,970 |..oorreenne 13,688,829 |........... 1,317,899,792 |............ 1,382,299,396 |..voveeeeceeeeceens [ 1,273,695,072
2. NAIC 2 () ettt b bbb btk a b e b ekt ekt b et bt ettt been bt eneteenens [re e 850,324,302 |..ooviennne 66,318,917 |...ccovevnnne. 10,448,122 |................ (13,535,391) [...cocvrvneen. 850,324,302 |....coeovneeee 892,659,707 |.veeevicericeeecrnees oo 878,672,896
B NAIC B () ittt bbbt b et b et b ettt b [re e 20,963,166 |................ 25,000,000 |..vecveeiieinee 180,000 |....oovveeecerereenee 4,997 | 20,963,166 |.....ccoenve.. 45,788,163 |.eeeeeeeceeeeecnene [ 15,413,826
L Y @2 - LSOO PRS PSR RETEPRRURSTTY SRR 340,000 .. o | [ 340,000 ..o 340,000 [.vevveieceeieirineccieieinnes o 340,000
5. INAIC 5 (8) covevetiueeiieieieieie ettt ettt ettt ettt e st et s s s e e e s e e e bbb e s e sttt e s s s b e b e s st e et et sesesene et s et esesesesenenens [ereseenanneneese s enereinnnenans [oreseeeeee ettt es [oerereinn e enenne [eenen et enens [reseeseien s [oree e [eeeeei e [eeeee e 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 2,189,527,261 184,080,662 52,679,092 158,435 2,189,527,261 2,321,087,266 2,171,194,848
ASSET-BACKED SECURITIES (ABS)
NAIC 1 ... 557,198,578 484,328,807 119,277,109 (16,189,485) 557,198,578 906,060,792 577,281,528
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 318,051,091 ..o 185,707,478 |....cocvueeeeee 54,901,130 |oooiviinne. 13,731,692 |...covvnnnne 318,051,091 ..o 462,589, 131 237,645,253
TO0. NAIC 3 bbbttt b bbb e bbbt bbbt b et enens [seen et 8,543,056 |.......ccovenvene 7,747,415 [ 22,347 | 1,912 | 8,543,056 |.....coencc... 16,270,037 |oeeeceeeeeeeeceeereeeees e 7,046,602
I TR 7Y [ SO ST T ESETSRRSTRSTTTRPRRY NSRS 1,890,067 |..vocveeieene. 111,885 | 20,026 |...cooeriiiiiicinne 2,173 | 1,890,067 |...coovvvnnne 1,984,099 [ [ 734,083
T2, INAIC B e b bbb h bbbt b et b et sa b [sre e 3,827 | e [ (560) [..eeeeeencereeeenes 3,821 | 3,260 |- [ 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 ] 1,503 (403) 1,503 1,100 1,947
14.  Total ABS 885,688,116 677,895,585 174,220,611 (2,454,671) 885,688,116 1,386,908,418 822,713,623
PREFERRED STOCK
15.
16.
17.
18.
19.
20.
21, Total Preferred STOCK ..o 1,829,835 1,828,000 (1,835) 1,829,835 1,850,888
22. Total ICO, ABS & Preferred Stock 3,077,045,212 861,976,247 228,727,704 (2,298,071) 3,077,045,212 3,707,995,684 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 1,660,414 ; NAIC2 $ oo i NAIC3 $ v, 25,000,000 NAIC4 $ oo i NAICS5 $ i NAICE $oii




STATEMENT AS OF JUNE 30, 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 26,062,879 XXX 26,041,250
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 iNVESIMENTS ACQUINET ..........c.coiiiiieieeeicecececcce ettt ettt s et es s s s st eseseseseas s sseseseseseanas [erenesasaseneeas 49,411,411 | 440,942,418
3. ACCTUAN OF GISCOUNL ...veteaiececteeeeet et eeee e eseseeeee e eseseseseee e eseseseees a2 eaesesesee e e eaeseeeees e e s esesee e e e s sesesesessaesnseseses s nsnsesesasasnnnas [oetressnanicaceseinnas 21,078 | 3,906
4. Unrealized valuation iNCrEASE/(AECIEASE) ......c.uteiuiiiuiiiiiit et iteestee st ettt et eaeeaaeesaeesbeesbeesbe e bt eabeeaseensesseesheesbeesbeebeenseennesnnesnnes [esaeeaeanessesnsssnssnessaeass [seseessesiaessesaesaesaaesaaeas
5. Total gain (I0SS) ON QISPOSAIS ........c.ccoviiiereeeteeeieeeeeetetet et eteaee sttt eteses e s s st et esesesesss s s s s sesesesessssassssesesesesessassssssasesesesens [oesessssssseseseneneennes [C )
6. Deduct consideration reCeived 0N ISPOSAIS ................c.cueveuiuioieeiiieiteteteseseeeeees s e se et esesees s et st s sesesesessss s st ssesesesesessanesssasssesesesesnas |oessesesensaenens 24,315,024 |................ 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 VAIUE ............couiiiiiiiiiiiiiiieie ettt s sreesree s [oreesiie s ees [oaesisesee e
9. Deduct current year’s other than temporary impairment r€COGNIZEM ............ooiiiiiiiiiii i ees [oee s ees [oaesiee s
10. Book/adjusted carrying value at end of current period (Lines 142+3+4+5-6-7+8-9) ..........c.ceeurueiieieeeierereeeeeeeeeeie e [eeeeeseneeeeeas 26,062,879 |.cooreeeene 946,324
11.  Deduct total NoNadmitted @MOUNLS ... e oo e e s e e e e s neees [srnmsmnaeneeseneeeenesnaeaennes [eteeee e e et e e
12. Statement value at end of current period (Line 10 minus Line 11) 26,062,879 946,324
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STATEMENT AS OF JUNE 30, 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 AAGItIONS ...........ccc.iiiiiuiuereiiiieeeeie ettt es ettt es bttt st sss st s et se e s bbb st eseseb s st enses b e bt st snsesebes s sssnsssebebessssnne | fatateesesisnenes 11,588,933
Unrealized ValUuAtion iNCTEASE/(UECTEASE) ..............cvovueueueuiiereeeeseseitssesesesessesssssese st s ssssesesessssssssesesesssssssseses s s s sssses et s sasssses et s s ssnsssesesesssnsesesesssne  sbesitasssiesenns 20,307,718

SSAP No. 108 adjustments

Total gain (I0SS) ON tErMINALION FECOGNIZEA ..........c..vivvieeiieeieee e teeeeseeeetesae s st s s st s e s st es st es s ee s en st en st ens et en st ens et ens et enae s ens et ens et ensesensesensesenseses | ebessesasscsces (19,591,127)
Considerations received/(Paid) ON tEIMINALIONS .............cceueiiiiiieieieiicetetete sttt st s s et s s s e s s ese s s s s s esese s s s s s esesessssssnseses et s ssssssesessssnsnsesenans | fatstiesesisnenes 46,351,087
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 bOOK/adjUSIEA CAIMTYING VAIUE .........cceiiiiieieieieieieeiie ettt e st s et e s esese e s st esesesenene tetsesseseseseeranaeas 493,957
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-6+7+8+9) ........ccceeviiiiiieiriieriiiiiiesete e ese ettt ebe bt ssnsebeseses ebessentsesierena 9,857,912
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 T1) ....c.viuiuiuiiiiiiiereieiiieseiete ettt sses et st s b ss st b s ss s et bbbt snsesebesessssnans ebebessstssiesana 9,857,912

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 JUNE 30, 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 ...... ...5,570,783 |............ 4,461,056 [06/06/2019 ..... 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... |[... ... 1,539 |.. ...(292,443)| 20268J-AC-7 . | COMMONSPIRIT HEALTH .. . .... 5,569,244 .... 4,753,499
91283#DP5 .. Bond With Interest Rate Swap ...... .. 13,444,653 |........... 15,528,092 [06/06/2019 ..... 06/10/2029 ..... FSIP: 01S 2.135000 10-JUN-2029 ... |[... ... 3,832 |.. .. (728,073)| 29273R-AR-0 . | ENERGY TRANSFER LP ... ... 13,440,821 ...16,256, 165
NEW YORK N'Y CITY MUN WTR FIN AUTH
91283#DP5 .. Bond With Interest Rate Swap ...... ... 3,374,246 |... ...4,115,203 |............ 3,848,533 [06/06/2019 ..... 06/10/2029 ..... FSIP: 01S 2.135000 10-JUN-2029 ... |[... .o 1,022 .. (194,153)|64972F-L2-0 . [WTR & SIR SYS R 1.B FE .. ... 4,114,181 .... 4,042,686
912834DP5 .. Bond With Interest Rate Swap ...... 2,054,072 1,990,461 .1,998,128 |06/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... ...622 (118,190)| 912810-RD-2 UNITED STATES TREASURY . A 1,989,839 |.. .2,116,318
91283#DP5 .. Bond With Interest Rate Swap .. 1,159,897 1,113,244 .... 942,505 106/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... ... 361 ....(66,740)| 912810-RU-4 UNITED STATES TREASURY . A .1,112,890 |.. .1,009,335
912834DP5 .. Bond With Interest Rate Swap .. ..21,089,038 14,773,414 11,179,340 | 06/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... 6,387 (1,213,454) | 912810-SP-4 UNITED STATES TREASURY . A 14,767,027 |.. 12,392,794
912834DP5 .. Bond With Interest Rate Swap .. 1,345,481 1,372,620 ..924,917 06/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... ...408 ....(77,418)| 912810-SX-7 UNITED STATES TREASURY . A 21,372,212 |.. .1,002,335
912834DP5 .. Bond With Interest Rate Swap .. ..32,477,118 27,368,997 20,338,458 [06/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... 9,836 (1,868,720)| 912810-S2-2 UNITED STATES TREASURY . A 27,359,161 |.. 22,207,178
91283#DP5 .. Bond With Interest Rate Swap .. 5,230,081 6,410,415 .6,930,775 |06/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... 1,584 .. (300,937)]91324P-BK-7 . | UNITEDHEALTH GROUP INC . .F .6,408,831 |.. 7,231,712
912834DP5 .. Bond With Interest Rate Swap .. 8,785,693 11,759,624 .9,681,126 |06/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... 2,661 (505,525)  37045V-AT-7 GENERAL MOTORS CO .... B 11,756,963 |.. 10,186,651
91283#DP5 .. Bond With Interest Rate Swap .. 6,748,492 6,752,580 . 6,367,903 |06/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... 2,044 .. (388,305) | 79467B-DX-0 SALES TAX SECURITIZAT .D .6,750,536 |.. .6,756,208
91278*BBY . Bond With Interest Rate Swap .. .. 14,154,837 16,701,487 14,190,409 | 12/13/2019 12/17/2049 ..... FSIiP: OIS 1.954500 17-DEC-2049 ... 5,006 (5,379,094) | 313309-AP-1 FEDEX CORP B 16,696,481 |.. 19,569,503
91278*BBY . Bond With Interest Rate Swap ...... 5,417,871 5,554,261 .2,879,065 | 12/13/2019 ..... [12/17/2049 ..... FSIP: OIS 1.954500 17-DEC-2049 ... 1,916 (2,058,889) | 882484-AA-6 TEXAS HEALTH RESOURCES . .C .5,662,345 |.. . 4,937,954
91278*BBY .... Bond With Interest Rate Swap ...... ... 3,643,020 |... ... 2,752,495 |... , 12/13/2019 ..... 12/17/2049 ..... FSIP: OIS 1.954500 17-DEC-2049 ... |... ...1,288 |.. ...(1,384,413)] 912810-SN-9 UNITED STATES TREASURY . . ....2,751,207 .... 1,938,469
91278*BBY .... Bond With Interest Rate Swap ...... 11,130,951 |... ..11,356,598 |............ 3,565,628 |12/13/2019 ..... 12/17/2049 ..... FSIP: OIS 1.954500 17-DEC-2049 .... |[... ... 3,936 |.. ... (4,229,963)| 912810-SX-7 UNITED STATES TREASURY ... 1.A ... ... 11,352,662 ... 7,795,591
91278*BBY .... Bond With Interest Rate Swap ...... 15,702,672 |... .. 13,234,492 |............ 4,126,873 [ 12/13/2019 ..... 12/17/2049 ..... FSIP: OIS 1.954500 17-DEC-2049 ... |... .. 5,553 |.. ... (5,967,299)| 912810-SZ-2 UNITED STATES TREASURY ... 1.A .. ... 13,228,939 ...10,094, 172
BIO MED GROUND LEASE TRUST 2016 UW
91278*BBY .... Bond With Interest Rate Swap ...... 26,918,867 |... ..26,937,905 |...........11,704,955 |12/13/2019 12/17/2049 ..... FSIP: OIS 1.954500 17-DEC-2049 ... |... .. 9,519 |.. ..(10,229,656) | BHM1KO-N5-8 . ...26,928,386 ...21,934,611
91278*BBY . Bond With Interest Rate Swap .. ..12,712,883 12,701,506 .6,178,227 | 12/13/2019 12/17/2049 ..... FSIP: OIS 1.954500 17-DEC-2049 ... 4,496 (4,831,126)| 303031-8K-1 . | META PLATFORMS INC 12,697,010 |.. 11,009, 353
91278*BBY . Bond With Interest Rate Swap ...... ..10,318,899 9,510,331 . 2,551,570 | 12/13/2019 12/17/2049 ..... FSIiP: OIS 1.954500 17-DEC-2049 ... 3,649 (3,921,368) | 912810-SU-3 . | UNITED STATES TREASURY . .9,506,682 |.. . 6,472,938
12607@Y83 . Bond With Credit Default Swap ..... ..22,981,616 23,006,808 24,363,420 | 03/21/2025 06/20/2030 ..... ICE: (CDX.NA.1G.44.V1) .. .375,406 .504,217 |912810-RD-2 . | UNITED STATES TREASURY . 22,631,402 |.. 23,859,203
12607@YS3 . Bond With Credit Default Swap ..... ..37,672,036 32,083,419 25,666,691 | 03/21/2025 06/20/2030 ..... ICE: (CDX.NA.1G.44.V1) .615,375 .826,524 1912810-TB-4 . | UNITED STATES TREASURY ... . 31,468,044 |.. 24,840,167
12607@YS3 . Bond With Credit Default Swap ..... ..26,789,003 27,664,203 33,608,679 |03/21/2025 06/20/2030 ..... ICE: (CDX.NA.1G.44.V1) .437,600 .587,7561 |BHMO1E-HR-9 . | ALLETE FIRST MTG BONDS SERIES 31 . 27,226,603 |.. 33,020,928
12607@YS3 .......... |Bond With Credit Default Swap ..... 12,557,345 |... .. 12,967,595 |........... 13,340,222 [03/21/2025 ..... 06/20/2030 ..... ICE: (CDX.NA.1G.44.V1) .. ....205,125 |.. ....275,508 | BHMOM1-6K-1 . | ATC TRANSMISSION COMPANY LLC ...... ... 12,762,470 ... 13,064,714
9999999999 - Totals 289,143,091 224,930,718 XXX XXX XXX 1,699,156 (41,561,766) XXX XXX XXX 287,443,936 266,492,484
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STATEMENT AS OF JUNE 30, 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 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning iNVENTOTY ...........ccueuiiieieieieieeeeceeeeeeeeeeie e 2 o 194,522,142 | K 202,138,507 [..-eeeeeecireeininiecinieinines o neensninns | ennnieene [rerese ettt nnans [oeteteeeeennnsaeae e ennnanaeaas 2 [ 194,522,142
Add: Opened or acquired transSactions...................ccoeueeeefoeeererennnnsseeeen T L0 2 T O O O OO SR OO SRR T, 96,800,723
Add: Increases in replication (synthetic asset)
transactions statement value............ccccocorrvnrncinneinn o, 0.0 RN ISR 1,640,170 |............... Do e SO OO NP Do e S OSSR NP Do e SN NUSUOTSETRTUR O Do e I SO 1,640,170
[T O (o X-1=To o gl [ 1] oo TST=Yo Jal =T o T Tod o o1 O O 0 O o O R RO AT
Less: Positions disposed of for failing effectiveness
Lo 1 T3 T o O o O O R PSP TP RSP PRRORRO RPN
Less: Decreases in replication (synthetic asset)
transactions statement value XXX 824,528 XXX 2,995,419 XXX XXX XXX 3,819,947
Ending inventory 3 292,138,507 3 289,143,088 3 289,143,088
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STATEMENT AS OF JUNE 30, 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 ......oiuiiiiiiieeieieeieiee et eeeteeae et es et es et ees et ees e es e ees s se s ees e ees e ees e es s as e b ns e ees e s et e s et e s ensesensebenss fessebessntesantes 9,857,911

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 es e e s s st e s e s et essanassnasssssesesesnsnnensnsnsneneeins e 9,857,911

Part D, SECHON 1, COIUMN B ...ttt ittt ettt ee et e s s es e s e e s s e s e s e s e e s e e ns s es e s nsessns e s s s e s et et e s et nsesnsens febniesseesnias 31,743,387

Part D, SECHON 1, COIUMN 7 ...ttt e s s s 222 e e n s e s e s e s es s s s e s s ns et ensesanas oebesniesnins (21,885,476)

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

Part A, Section 1, Column 16 (44,214,032)

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

TOtal (LINE 7 PIUS LINE 8) ...ttt ettt s e s st et et easss s s s sesesesesnnnsssneneseseninenenes e (44,214,032)

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 32,731,740

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 (76,945,772)

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

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..u.iuiiuieiiieeiieiseieise ettt e s s s s et e et s e 8 282855t b b bt ssenies eesensensensns 104,820,944
Part B, SECON 1, COIUMN 20 ........ociiiiiiiiiiiiet bbb bbb bbb b bbb bbbt aee | eabeeabee et
Part D, SECHON 1, COIUMN 12 ...t eesessetsennns 104,820,944
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i
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STATEMENT AS OF JUNE 30, 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 1,998,324,593 |............ 1,909,645,752
3. ACCTUAN OF GISCOUNL ...eeteeceteeteeeteieies ettt c s seeeeee e eseseeeees e esesesee e e e e seseeeeeeee e s e s esesee s e e seseeeses s e sesesesesssnsesesesesssnsnsnsesesnnnns [oeieisessinaniciceneananas 4,814 |
4. Unrealized valuation iNCrEASE/(AECIEASE) .........eeiuiiiiiiiiie it itee sttt ettt et ettt e saeesheeabeesbe e bt enbeeneeansesaeesheesbeesbeenbeeseenesnesne [sesaeesesnessesesssssnesiaesss [oeseessesiaessesiaeseesaaesanens
5. Total gain (I0SS) ON QISPOSAIS ........c.c.creiieieeeeeeeeeeeiiete et etese et e st et ese s s st s e s et eseaessas s st et esesessssssssssesesesessssssnsssesesesesnns |seseseseseeeseneneenaes 1,783 |
6. Deduct consideration received 0N ISPOSAIS ................ceueueuiuiieiiieeieieteseseeee e st ettt esessses st ssesesesessssssesssssesesesesssssesssssaseseseans |oeseesesees 2,030,557,553 |............ 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) ..........c.ceemrueuiieieieierereeeeeeeeeeieeeeseeeaenas [eeeseneeeeeeeas 89,332,787 |...covnvee. 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) 89,332,787 121,559, 150
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STATEMENT AS OF JUNE 30, 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
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STATEMENT AS OF JUNE 30, 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
09056#AA8 Seattle ... 02/01/2018 ...
650112485 Jersey City .
BHV2G4MYO Dania Beach . ...55,400,237
BH\2G64U3 .. EAST HANOVER 04/20/2023 . 30,078,841
BH\V2PRJM9 Hous ton . ... 02/28/2024 .......... |.. . . .. ... 111,440 ... ... 56,100,000
0599999. Mortgages in good standing - commercial mortgages-all other 102,615,026 159,702 141,579,077
0899999. Total mortgages in good standing 102,615,026 159,702 141,679,077

1699999. Total - restructured mortgages
2499999. Total - mortgages with overdue interest over 90 days
3299999. Total - mortgages in the process of foreclosure

3399999 Totals 102,615,026 159,702 141,679,077

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
BHUZEQUR7 ..o DENVER oeveeeeeeececesesemensnenseeenes foorereesneninas [ NIRRT TP 08/23/2023 ... |..... 06/01/2026 ... |ovveene 9,826,960 [...vvevivieeiis oo X N NUTIUIRRRRRUT NUT PR T P 9,829,000 |.......... 9,829,000 |.1.vevveiiiiiies foereienissieeiiens foeeeiiiiiisisieienas
0199999. Mortgages closed by repayment 9,826,960 2,040 2,040 9,829,000 9,829,000
BHUOM2613 . | WASHINGTON ... 09/21/2017 ... .. 144,600 |.... .. 101,264 |....

BHM127TJ6 .. New York .. ...05/10/2019

. 41,014 ).
...02/11/2020

BHM21LBRS .. MULTI-CITY . 53,705
BHM2EG3B6 .. . [ TAWPA ... ....03/29/2022 . 88,882
BHM1UHQBS .. .. |Houston .... ....04/27/2018 25,39
BHTKFJV2 .. . [muLTi-ciTy ... 11/01/2016 55,890
BHM2DUN32 .. .. | Davenport . ....03/30/2022 . 51,874
BHM265AL9 .. . |Naples .. ....00/24/2020 . 5,653
BHM21ONL4 .. . |San Jose ... ... 10/01/2019 47,967
BHMO1LDVS .. Baltimore . ... 11/15/2017 .95,847
BHM2K5VLO .. MULTI-CITY ....03/28/2023 . 550,000
BHMMTLYFS .. . | ARLINGTON . ... 06/28/2018 68,612
BHM26DPRS .. .. |Richmond ... ....09/25/2020 . ..15,008
BHM1KASPS .. .. |Char lotte . .. 02/01/2018 197,111
BHM2BYKT2 - [MINNEAPOLIS .. 12/17/2021 ...
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STATEMENT AS OF JUNE 30, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE B - PART 3

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

1 Location 4 5 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
BHU27EGLS ... IPVine s el CA e | 06/01/2021
BHW28RIDS ... LT - R AP o) NOUPUUORPRRPR AOPPPPI N 07/01/2021
BHV190WN1 ... | San Diego .. 02/01/2018
BHWOLC8T7 ... | SAN BRUNO . 01/08/2020
BHW1R1K02 . |Fort Worth 02/01/2018
BH10N625 .| lrvine ..... .. 02/01/2018
BHW1VMB76 . [Linthicum . ...08/29/2018
BHW2EQ1A6 ... 05/18/2022
BHWIEEKQT .... Granada Hills ....ooooeeeeeinieninnnnnnnnnn fonnnnnnnnnnen Chuciiiiis e s [ 02/01/2018
09056#AA8 .. Seattle ..oeveeveveeerennnninnnniniinininnnnns foeeeeeneeenens WA o i o, 02/01/2018 .
0299999 Mortgages with partial repayments 2,789,397 235 235 32,789,633 32,746,482 (43,151) (43,151
0599999 - Totals 12,616,357 2,276 2,276 42,618,633 42,575,482 (43, 151) (43, 151
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STATEMENT AS OF JUNE 30, 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
BHM1JV-YA-8 JUGGERNAUT CAPITAL PARTNERS |11 LP ... CHEVY CHASE .| Juggernaut Capital Partners ... ...03/29/2018 ... ....676,019 ...2.918
BHW03B-4L-0 . ..|UPFRONT 11 LP ... LOS ANGELES Upfront Ventures ... 12,241 .. 1.612
BHV15W-G6-0 . .| BLACKSTONE STRATEGIC CAPITAL HOLDI NEW YORK ... The Blackstone Group . 107,482 |.. 0.670
BH\M28L-F6-0 SOUTHFIELD CAPITAL |11 LP GREENWICH .. .| Southfield Capital .|....02/24/2021 ... ... 228,735 ... 1.155
BHV298-JB-3 ......... | CAROUSEL CAPITAL PARTNERS VI LP .... CHARLOTTE .| Carousel Capital . |-...04/21/2021 ...
BHM252-3H-4 ......... | PARTHENON INVESTORS VI LP SAN FRANCISCO ... .| Parthenon Capital Partners .. .|....04/30/2020 ...
BHV21P-3U-8 .........| ARLINGTON CAPITAL PARTNERS V LP .... CHEVY CHASE .. .|Arlington Capital Partners . .|....08/26/2019 ...
BHV2BE-9K-8 . ..|LEEDS EQUITY PARTNERS VII LP .|Leeds Equity Partners .|....06/21/2022 ... ... 239,263 |...
BHMOZH-1W-1 . ..| GOLDMAN PETERSHILL 11 LP .. ..|Goldman Sachs ... .|-...03/29/2018 ... .. 10,527,479 |...
BHM2BV-56-5 .........| VMG PARTNERS V LP .. [SAN FRANCISCO ... .| VMG Partners .|....10714/2021 ... ... 329,477 |...
BHV29Y-QY-8 .........|ONE ROCK CAPITAL PARTNERS |11 LP ... . | NEW YORK ... .| One Rock Capital Partners ... ...06/21/2021 ... 2,544,381 |...
BHV2AU-AF-2 .. .| CIVC PARTNERS FUND VI LP .......... CHICAGO .. CIVC Partners ....
BHW22R-5C-1 UPFRONT GROWTH 111 LP — INVESTMENT LOS ANGELES Upfront Ventures ..
BHW22J-9D-3 WIND POINT PARTNERS IX-A LP . CHICAGO ..... WindPoint Partner . .. 82,925 |..
BHV2BE-9L-6 . ..|UPFRONT VI LP ... | SANTA MONICA . .|Upfront Ventures ... .|-..-09/16/2021 ... .... 332,619
BHW22R-5B-3 ......... | REVELSTOKE CAPITAL PARTNERS FUND II .. . |DENVER ... ..|Revelstoke Capital Partners .|....11/04/2019 ... ... 360,584
BHM035-DC-3 .........|KRG CAPITAL FUND IV LP DENVER ... ..| KRG Capital L. 1272772017 ...
BHM20C-LC-8 .........|KKR RECOP FEEDER Il L.P. .. NEW YORK ... .| Kohlberg Kravis and Roberts ... .|....04/20/2020 ...
BHM2KW-3Z-1 . ..| BRYNNOOD PARTNERS IX LP ... GREENWICH .. .| Brynwood Par tners . |-...07/27/2023 ...
BHW2KJ-6R-5 .. .| ALPINE INVESTORS IX LP SAN FRANCISCO ... .| Alpine Investors ... L. 12/15/2023 ... .... 864,219
BENRGF-E6-6 . ..|Dextra Strategic Partners B-5 Onshore LP .... NEW YORK ..|Dextra Partners .... . |....12/28/2023 ... ....673,311 .. .
BHV2MZ-FR-7 . ..|CIVC Partners Fund VII LP ... . | CHICAGO .|CIVC Partners .... ...01/02/2024 ... ....470,070 .. 2,535,610 |...
BHW2LK-90-0 .|MPE Partners IV LP ............ CLEVELAND MPE Partners 08/01/2024 . 458,580 |.. 4,112,574
BENUZ8-1C-5 .........|Manulife Infrastructure Fund IIl, LP BOSTON ... Manulife .. 03/01/2025 .606,293 |.. .. 59,953,626
BENUZ8-1D-3 .........|Hunter Point Capital GPFS ............... NEW YORK Hunter Point Capital . 03/01/2025 . 17,997 .. 6,398,525
BENVTD-J7-1 ..[MIM Atticus Co-Invest Aggregator, LLC BOSTON ... MIM Atticus Coinvest Aggregator ..06/01/2025 ... . 652,637 |.. 2,633,054
BHU2XG-VJ-7 . .|Rockland Power Partners V LP .............. THE WOODLANDS Rockland Power Partners .. ..07/31/2025 ... 821,502 |..
BENIINS-Z7-4 .. ..|Partners Group Direct Infrastructure IV .. ..|Partenrs Group .|....09/28/2025 ...
BH2Z9-N5-0 .........|EIV Capital Fund V . ..|EIV Capital ... 11/16/2025 ...
BHW2ZN-8H-0 .........| ACHIEVE PRTNRS WORKFORCE FND I1 LP ... .. | NEW YORK ... .. | ACHIEVE PRTNRS WORKFORCE . .|....01/02/2026 ...
BENXGY-WZ-8 .........|BDT & MSD REAL ESTATE CREDIT OPPORTUNITY FUND 111 .... ... | NEW YORK ... ..|BDT & MSD R L. 12/02/2025 ... .
BENXHV-WU-4 .........[TPG Real Estate Credit Opportunities, L.P. ............. . | FORT WORTH . ..|TPG Real Estate Credit Opportunities, L. . )....12/02/2025 ... .... 554,346
BHV2ZN-8G-2 .........|BROADWING CAPITAL FUND | LP DALLAS ... .| BROADIVING CAPITAL FUND ....01/03/2026 ... ... 1,037,322
321678-AA-2 . ..IMIF 111 Village Solar Co-Invest L.P. BOSTON Manulife Investment Management .. ..03/04/2026 . . 2,240,785 |..
BHW31E-5J-4 .| ARCLIGHT INFRASTRUCTURE PARTNERS F ... BOSTON ... ARCLIGHT INFRASTRUCTURE PARTNERS F ..04/03/2026 . ..2,451,392 |..
BENKAR-VI-I . ..| KAYNE ANDERSON REAL ESTATE PARTNERS VII OFFSHORE, . ... | LOS ANGELES .. .| Kayne Anderson ...05/03/2026 ... .. 19,950,000
1999999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - unaffiliated 35,168,497

BENVVN-00-0 ......... [EIK COINVESt LP weovoeeeeeee s T US..ovene T ...06/01/2025 ...

2099999. Interests in joint ventures, partnerships or limited liability companies (including non-registered private funds) - common stocks - affiliated
650074487 ......... Steam MH Funding | LLC ? Residual = ABS ...ouvrvereereerurnernirnennnns | ooereeiieiie e [ US..ovene Steam MH Funding | LLC ? Residual = ABS ....coocvrvvrvrvnns ferreenn [T ....04/15/2026 ...
505046-AG-4 ......... |LENDR 255P2 CTF - ABS ..|LENDR 258P2 CTF - ABS .. ....04/10/2026 ...
BHW2YY-F7-1 .........[ OIC CREDIT OPPORT FND IV LP EQTY ... ... |NEW_YORK e .| 0IC CREDIT OPPORT ... 12/09/2025 ...

5599999. Residual tranches or interests with underlying assets having characteristics of bonds - unaffiliated
BHV20H-2D-8 ......... [SIXTH STREET PRIVATE ASSET BASED INVESTHENT FUND | ...vovveovenee. T CAuerennes Sixth SEreet woviererieriiriiriiriiisiiise s s s s [T 06/01/2025 .. [oevee o | i 213,327 |ooveieiiieiiieieiiien |
5699999. Residual tranches or interests with underlying assets having characteristics of bonds - affiliated 213,327

7899999. Total - unaffiliated 8,348,660 35,222,337 230,742,869
7999999. Total - affiliated 207,721

8099999 - Totals 8,348,660 35,450,064 230,742,869
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STATEMENT AS OF JUNE 30, 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
KAYNE ANDERSON REAL ESTATE PARTNERS VII
BENKAR-VI-I ..... OFFSHORE, .. |LOS ANGELES .. ...|Kayne Anderson ....05/03/2026 ...|....06/30/2026 ...|. .. 1,454,684 |.... 1,454,684 |...
BENUZ8-1D-3 ..... Hunter Point Capital GPFS ... ... |NEW YORK .|Hunter Point Capital .. ...03/01/2025 ...|....06/25/2026 ...|. 663,287 |....... 663,287 |...
BDT & MSD REAL ESTATE CREDIT OPPORTUNITY
BENXGY-WZ-8 ..... FUND 11 . | NEW YORK . ....|BDT & MSD R ... 12/02/2025 ...|....06/30/2026 ...|. .. 113,622 |....... 118,522 |...
BHM035-DC-3 KRG CAPITAL FUND IV LP . DENVER ... .| KRG Capital ..... .06/22/2026 .. 13,182 |. . 13,182
BHUOMG-1V-9 . HEARTHOOD PARTNERS |1 LP .. GREENW I CH .| Hear twood Partners .06/18/2026 .. , . 89,385 |. . 89,385
BHW1AK-95-0 . LEXINGTON CAPITAL PARTNERS VII1 LP NEW YORK . .|Lexington Partners .. .06/26/2026 .. ..371,319 |.. 371,319 |. 371,319
BHU1JV-YA-8 . JUGGERNAUT CAPITAL PARTNERS |11 LP CHEVY CHAS! .| Juggernaut Capital Partners .06/29/2026 .. ..216,783 |.. ..216,783 |. 216,783
BHM20C-LC-8 KKR RECOP FEEDER Il L.P. . NEW YORK . .| Kohlberg Kravis and Roberts .06/05/2026 .. . 2,967,443 |.. 2,967,443 2,967,443
BHV299-RV-8 DRAIBRIDGE 2018 RCA ........ NEW YORK . .|Fortress Investment Group . .06/01/2026 .. 185,142 185,142
BHU2XS-L5-2 ..... [NORTHAMPTON CAP PARTNERS LP - TALC NEW YORK . .| NORTHAMPTON CAP PARTNERS . . .06/02/2026 ..
BHV2ZN-8H-0 ... ACHIEVE PRTNRS WORKFORCE FND |1 LP . NEW YORK . .| ACHIEVE PRTNRS WORKFORCE . ....01/02/2026 ...|....05/26/2026 ...|. ..
1999999. Interests in joint ventures, partnershlps or limited liability companies (|nc|ud|ng non-registered private funds) common stocks - unaffiliated 4,631,086 6,143,091 6, 143 091
BENQGH-FD-8 ..... [Golden Road IT 1 LLC . .. JVARIOUS .. v oo US......... [ Sixth Street Partners ... . ]....08/04/2023 ...]....06/30/2026 ...]..... 1,095,752 .. 1,005,752 |.... 1,095,752 ...
2499999. Interests in joint ventures partnerships or limited liability companles (including non-registered private funds) - mortgage loans - affiliated 1,095,752 1,095,752 1,096,752
05565A-M3-4 ..... |BNP PARIBAS SA ...evvvvvviiiiiiiiiiiiiiiiiiiinnnnns | ..................................... | ......... FRA........ |BNP PARIBAS SA ..oovvvviiiiiiiiiiiiiiiiiiees |....08/08/2022 ...|....06/30/2026 o 1,001,022 | oo (120)]. oo Lo o, (120)].ceeeeeeeeeee [ 1,000,902 |.... 1,047,500 |......ooeeeeeees fooennns 46,598 |........ 46,598 |........ 66,689
2999999. Capital notes - unaffiliated 1,001,022 (120) (120) 1,000,902 1,047,500 46,598 46,598 66,689
PIMCO Specialty Finance Income Fund CE,
000000-00-0 ..... PIMCO Specialty Finance Income Fund CE, L.P |NEWPORT BEACH ...oovvvniiiiiinnns ‘ .......... US. i e |....02/16/2026 ...‘....05/01/2026 S O S P (O FETPTPTUUUUPPPN TTUOUUTRIN 10 |t O P AEPUPUUUUUUUUUUR RTTTTTTTRTTRRTN
5599999. Residual tranches or interests with underlying assets having characteristics of bonds - unaffiliated 10 10
Sixth Street Specialty Lending Europe |11, ‘ | | ‘
BENIRJ-KC-5 ..... LLC - E oo DALLAS ..ooieiiiiiiiiiiiiieieieeee | US......... Sixth Street ....ooooeviiiiiiiii o 09/01/2025 ...|.... 06/12/2026 ...|..... 1,098,990 oo Lo foiiiiiiiiiiinn e o Lo o 1,098,990 [.... 1,098,990 |...oovvvvvnnnnns foovevneninnninns foviiiiiiiiiiin foviiiiiiinnnens
5699999. Residual tranches or interests with underlying assets having characteristics of bonds - affiliated 1,098,990 1,098,990 1,098,990
7899999. Total - unaffiliated 5,632,107 (120) (120) 7,144,003 7,190,601 46,598 46,598 66,689
7999999. Total - affiliated 2,194,742 2,194,742 2,194,742
8099999 - Totals 7,826,850 (120) (120) 9,338,745 9,385,343 46,598 46,598 66,689




STATEMENT AS OF JUNE 30, 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

03

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-R-7 ......... UNITED STATES TREASURY ...eeeeeeeeeeeeeeee e e e e e s e e e e e e e e e e e e e e e e e e e e e e e e e e ennnneeeennnnns |eennad 05/13/2026 ..... Various ... ...61,791,917 |. ....63,580,000 ... ..571,550 | 1.A .
912810-W-0 . | UNITED STATES TREASURY .uuiiiiiiiiuuuniiiiiiuunsiiiiiinnisessieunisseeeeeusnnseeeseennnsseesessnnnsssnessnnnsssenees [reeees 06/30/2026 ..... Various ... N I ... 17,082,454 |. .... 76,865,000 |... ..291,330 |1.A . .
0019999999 Subtotal issuer credlt obllgatlons U.S. government obligations (exempt from RBC) 138,874,371 140,445,000 862,880 XXX
168863-DY-1 . .[CHILE, REPUBLIC OF (GOVERNMENT) .....eeeeiniiiii s [eeeend 05/15/2026 Various .. 1,925,715 | . 18,566 | 1.F FE ..
168863-EA-2 . ..|CHILE, REPUBLIC OF (GOVERNMENT) . 05/15/2026 . MORGAN STANLEY CO 851,080 ..900, N 1.F FE ..
445545-AF-3 ......... [HUNGARY (GOVERNMENT) . 05/15/2026 . Unknown ......... .. 825,394 ..700,000 |. 2.BFE ..
50066C-AD-1 . ..| KOREA GAS CORP ... 05/18/2026 .....|CREDIT AGRICOLE 1,975,167 |. ,800,000 |. 1.C FE ..
715638-BM-3 . ..| PERU, REPUBLIC OF (GOVERNMENT) 05/15/2026 . Various ... 1,238,220 |. 1,300,000 |. 2.BFE ..
715638-EC-2 . ..| PERU, REPUBLIC OF (GOVERNMENT) 05/15/2026 . Various ... 1,923,360 |. 2,000,000 |. 2.BFE ..
715638-FD-9 . ..|PERU, REPUBLIC OF (GOVERNMENT) .. 05/15/2026 . HSBC SECURITIES INC. . 1,908,116 |. 1,900,000 |. 2.BFE ..
718286-CU-9 . .| PHILIPPINES, REPUBLIC OF THE (GOVERNMENT . 05/14/2026 . BNP PARIBAS NY BRANCH/PARIS BONDS ..... 1,009,700 |. 1,000,000 |. 2.BFE ..
718286-DB-0 . ..|PHILIPPINES, REPUBLIC OF THE (GOVERNMENT . 05/14/2026 . JPMORGAN CHASE BANK, NATIONAL ASSOCIATIO . N N ..968,050 |. 1,000,000 |. 2.BFE ..
718286-DH-7 . .| PHILIPPINES, REPUBLIC OF THE (GOVERNMENT . ......05/15/2026 . Various ...cceeeeeeeeeeennnns N N 1,906,391 |. 1,900,000 |. 2.BFE ..
718286-DN-4 . ..|PHILIPPINES, REPUBLIC OF THE (GOVERNMENT . .. 06/16/2026 Bank of New York Mellon ..997,700 |. 1,000,000 |. 2.BFE ..
731011-AW-2 . ..| POLAND, REPUBLIC OF (GOVERNVENT) ... 05/15/2026 . Various ... 1,941,857 |. 2,100,000 |. .G FE ..
731011-AZ-5 . ..|POLAND, REPUBLIC OF (GOVERNMENT) ... 05/15/2026 . GOLDMAN SACH . 1,937,870 |. 2,100,000 |. .GFE ..
760942-BA-9 . ..| URUGUAY, ORIENTAL REPUBLIC OF (GOVERNMEN . 05/15/2026 . Various ........oeeeeee 1,928,755 |. 2,100,000 |. B FE ..
760942-BD-3 . .| URUGUAY, ORIENTAL REPUBLIC OF (GOVERNMEN . ......05/15/2026 . HSBC SECURITIES INC. . 1,329,534 |. 1,500,000 |. BFE ..
760942-BG-6 URUGUAY, ORIENTAL REPUBLIC OF (GOVERNMEN ... P AP 05/15/2026 Various 1,909,805 |. 2,100,000 |... AFE e
857524-AH-5 POLAND, REPUBLIC OF (GOVERNMENT) Various . 507,654 |. .G FE
910860-AZ-1 . .| UNITED MEXICAN STATES (MEXI1CO) (GOVERNVE . GOLDMAN . 1,947,240 |. 2,400,000 |.

.|UNITED MEXICAN STATES (MEXICO) (GOVERNME .
UNITED MEXICAN STATES (MEXICO) (GOVERNME ....
UNITED MEXICAN STATES (MEXICO) (GOVERNME .
..|AVILEASE CAPITAL LTD ......
.| GACI FIRST INVESTMENT CO .
GACI FIRST INVESTMENT CO ....

ABU DHABI CRUDE OIL PIPELINE LLC ...
..|DUBAI, EMIRATE OF .......cccevieeeennns
..|SAUDI ARABIA, KINGDOM OF (GOVERNMENT)
..|SAUDI ARABIA, KINGDOM OF (GOVERNMENT) ..
.| SAUDI ARABIA, KINGDOM OF (GOVERNMENT)

91087B-AX-8 .
910878-8D-1
91087B-B8-8
G06820-AA-5 .
(637050-AB-3 .
G37050-AH-0
MORS21i-AB-9
M52168-AL-1 .
M320U-AJ-8 .
M6320U-CJ-6 .

BARCLAYS CAPITAL INC ...
DBTC AMERICAS/DBAG LONDON GLOBAL MRKS ..
Various .
Unknown .
Unknown .
Unknown ...
Unknown ...
Unknown .
Unknown .
Unknown .

.. 466,555 |.
949,041 |.

..500,000 |.
..900,000 |...
2,600,000 |...
1,000,000 |.
2,300,000 |.
400,000 |...
,700,000 |...
1,400,000 |.
..700,000 |.
2,000,000 |.

,939,316 |.
361,360 |
1,493,000 |.
1,332,182 |.
.607,666 |.
,936,653 |.

...... 05/15/2026
06/19/2026
05/15/2026 .
05/15/2026 .

M6320U-DE-6 . . 05/15/2026 . Unknown . 1,942,869 |. 2,000,000 |.
M75242-BH-5 . .. | OMAN, SULTANATE OF (GOVERNVENT) .... 05/15/2026 . Unknown . 1,974,645 |. 1,800,000 |.
M75242-BP-7 . .. | OMAN, SULTANATE OF (GOVERNVENT) ... 05/15/2026 . Unknown . 340,400 ..300,000 |.
P3742R-AN-0 . .. | EMPRESA DE LOS FERROCARRILES DEL ESTADO 05/15/2026 . Various . 635,352 1,000,000 |.
P37466-AS-1 . ..|EMPRESA DE TRANSPORTE DE PASAJEROS METRO . 05/15/2026 . Bank of America Securities ..854,122 1,000,000 |.
029368-22-1 . ..|SAUDI ARABIA, KINGDOM OF (GOVERNMENT) .. 06/19/2026 Unknown ... 1,957,728 |. 2,400,000 |.
V0055B-AY-1 . ..| AFRICA FINANCE CORP ........... 05/15/2026 . Unknown . ..960,562 |. 1,000,000 |.
X0645A-DC-3 . .| BANK GOSPODARSTWA KRAJOWEGO . 05/15/2026 . Unknown . ,914,242 |. 1,900,000 |.

.. BULGARIA, REPUBLIC OF (GOVERNMENT)

XOR483-BD-3 . . 05/14/2026 . Unknown . .. 393,489 |. ..400,000 |.
X7360W-AV-4 . ..|ROMANIA  (GOVERNMENT) ... 05/15/2026 . Unknown . 1,232,168 |. 1,500,000 |.
X73600-CP-5 . .| ROMANIA (GOVERNMENT) ... 05/15/2026 . Unknown . 1,981,875 |. 1,800,000 |.

mMMMmmmmMmMmmmmmmmm:

X78904-CR-0 . '. LATVIA, REPUBLIC OF (GOVERNMENT) 05/15/2026 .

N Unknown . 1,016,252 |.
...... 05/15/2026

X X ,000,000 |.
Unknown ... O 323,228 |.

NS ROR = = 4 4 2o 4 =t 22 s aPRORRON = o =

C WO ITIITOOMOOTOEOM® MO O MMM T
e B T e s B e o B o B e e« B e B e e B e« B e s e £ e 4 Y

X93622-GL-0 HUNGARY  (GOVERNMENT) 300,000 ... E
X93622-GZ-9 HUNGARY (GOVERNNENT) .. [ 05/15/2026 Unknown ... ,936,287 |. 1,800,000 |... 2.CFE
Y20721-AL-3 . ..| INDONESIA, REPUBLIC OF (GOVERNMENT) 05/15/2026 . Various . ,671,554 |. 1,400,000 |. 2.BFE ..
Y20721-BK-4 . .| INDONESIA, REPUBLIC OF (GOVERNMENT) ......05/15/2026 . Various . ,988,946 |. 1,800,000 |. 2.BFE ..
Y20721-BP-3 INDONESIA, REPUBLIC OF (GOVERNMENT) ....uuuueuuennunnnniiniiiii e [eanans 05/15/2026 Various . 1,927,680 |. 1,900,000 |... 2.B FE
Y2387V-AC-7 EXPORT IMPORT BANK OF INDIA ..o oo 05/14/2026 DBTC AMERICAS/DBAG LONDON GLOBAL MRKS .. ,107,446 |. 1,100,000 |... 2.B FE
Y68856-AQ-9 . ..| PETRONAS CAPITAL LTD .......... 05/15/2026 . Citi Bank . 1,937,287 |. 2,200,000 |. 1

Y6972H-LP-9 . ..|PHILIPPINES, REPUBLIC OF THE (GOVERNMENT . 05/15/2026 . Various . ,347,460 |. 1,700,000 |. 2.

Y7T141M-AA-T . .|HUTAMA KARYA (PERSERQ) PT ........ceevee. 05/18/2026 Various . .478,015 ..500,000 |. 2.

Y7177R-AD-7 . .| AZERBAIJAN, REPUBLIC OF (GOVERNMENT) . T Unknown ... P .. 466,200 ..500,000 |... 2.
0039999999 Subtotal issuer credit obllgatlons non-U.S. sovereign jurisdiction securities 68,006,668 71,300,000 622 849

02364W-A-5 ......... AMERICA MOVIL SAB DE CV .o oo 05/15/2026 ..... Bank 0f America SECUMities ...........eiiiiiiiiiiiiiiiiiiiiiiiiiiiiii e e eeeeeeeeees [rassssssssassssssrrrrrrrarrarrrees [eeereeee e e e 311,148 v 300,000 [.evvveeriiiiiiiiiiiiiiiieees 2,501 [2.AFE ..........
37373W-AE-0 ......... L0 PP PP PPPPPPPPPPN FTTPRt 05/15/2026 ..... JEFFERIES & COMPANY, INC. teistssssssssssssssssstsssssssseseeeseeeeee et eeeeeeeee et eeeeeeeeseeesssseseeeesssssessse |ussssssssssssssssssssssssssssssssns |orrereeeeeeeseeeeeeseeeees 713,980 |vvvviiiiiiiiiiiiiiiiees 700,000 [..0ueunnnnniiiiiiiiinnnnnes 17,697 [2.B FE ..........
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45434M-2A-9 ......... [ INDIAN RAILWAY FINANCE CORP LTD 05/18/2026 ..... EUROCLEAR BANK SA/NV ..500,000 |... .C FE
T4450A-AA-5 . ..| PT DANANTARA INVESTMENT MANAGEMENT ..... 06/11/2026 .|Bank of New York Mellon 200,000 200,000 |.
74450A-AB-3 . .| PT DANANTARA INVESTMENT MANAGEMENT ... .. 06/11/2026 .|Various ... 400,000 ..400,000 |.

893574-AB-9 . TRANSCONT INENTAL GAS PIPE LINE COMPANY L . 04/29/2026 . . Various .
- | ANTOFAGASTA PLC ...

5,350,000 |.

NN N

mmmmmm

G0399B-AC-1 . . 05/15/2026 . Various . 1,000,122 |. ,000,000 |
(640365-AB-7 . ..|GOLD FIELDS OROGEN HOLDINGS (BVI) LTD 05/15/2026 . Unknown . ..206,476 |. ..200,000 |.
G7302V-8X-3 . .| QNB FINANCE LTD ....ovvvieeniiiienes 05/15/2026 . Unknown . 1,017,544 |. ,000,000 | 1

.. 05/15/2026 ... Unknown ...

c

B F

B F

A F

B F

CFl

.EF
G7303Z-AH-7 O0REDOO INTERNATIONAL FINANCE LTD .. 1,350,368 |. ,500,000 ... 1.F FE
(84228-Gi-2 STANDARD CHARTERED PLC .....eeeiiiieeeeeitiee et [oeeaas 05/15/2026 Unknown ... 201,102 |. 200,000 |... 2.AFE
L2660V-AA-3 . ..|EAGLE FUNDING LUXCO SARL . 05/15/2026 . Various . ,001,496 |. ,000,000 |. 2.BFE ..
M0 152V-AV-5 . .| ABU DHABI NATIONAL ENERGY COMPANY PJSC . ......06/15/2026 . Unknown . . ..500,000 |. 1.D FE ..
M1586M-AZ-0 L P R 05/15/2026 ..... Unknown ... ..500,000 |... 2.A FE
M1R786-BY-3 BANK LEUMI LE ISRAEL BM ..o oo 06/22/2026 ..... GOLDMAN SACHS ..500,000 |... 2.AFE
M53213-AA-8 . ..[ ICL GROUP LTD .... 06/09/2026 Unknown ... 700,000 |. 2.CFE ..
M5RO7D-AG-5 . .. ICL GROUP LTD .... 05/15/2026 . Unknown . 500,000 | 2.CFE ..
PO092A-AG-4 . .. | AEROPUERTO INTERNACIONAL DE TOCUMEN SA . 05/15/2026 . Various . 500,000 |. 2.CFE ..
P2205J-AT-7 . ..| CENCOSUD $A ... 05/15/2026 . Various ... 500,000 | 2.CFE ..
P29595-AG-3 ......... | COMISION FEDERAL DE ELECTRICIDAD ... 05/13/2026 . BARCLAYS CAPITAL INC . . .400,000 2.CFE ..
P3143N-AS-3 ......... | CORPORACION NACIONAL DEL COBRE DE CHILE 05/15/2026 . Unknown . 1,990,562 |. 2,100,000 2.AFE ..
P3143N-AU-8 . ..| CORPORACION NACIONAL DEL COBRE DE CHILE 05/13/2026 . GOLDMAN . 1,032,000 |. 1,200,000 |. 2.AFE ..
P37110-AS-5 . .. | EMPRESA NACIONAL DEL PETROLEO . 05/15/2026 . Various . . ..700,000 |. 2.CFE ..
P40692-AB-4 . ..|FIDEICOMISO IRREVOCABLE NO F/17: 05/15/2026 . Various ... ,000,000 |. 2.AFE ..
P4R53V-AC-7 . ..| GRUPO ENERGIA BOGOTA SA ESP ... 05/15/2026 . JEFFERIES & COMPANY, INC . ..500,000 |. 2.CFE ..
P55409-AB-5 . ..| INDUSTRIAS PENOLES SAB DE CV .. 05/15/2026 . Various ... 1,015,955 |. 1,100,000 |. 2.BFE ..
P8718A-AQ-9 . ..| SOCIEDAD QUIMICA Y MINERA DE CHILE SA 05/15/2026 . Various . 1,199,180 | 1,200,000 |. 2.AFE ..
P8BO3L-AB-4 . ..|SURA ASSET MANAGEMENT SA . 05/15/2026 . JEFFERIES & . ..200,000 |. 2.BFE ..
U23388-AN-8 . .. | DAE FUNDING LLC ....... 05/15/2026 . Unknown ... ,000,000 | 2.BFE ..
U4327B-AB-6 . .| HIKMA FINANCE USA LLC ......05/15/2026 . Unknown . ..500,000 |. 2.BFE ..
X5920U-AA-1 ORLEN SA . es e 05/15/2026 ..... Unknown ... ,900,000 ... 2.AFE
Y3815N-BH-3 HYUNDAT CAPITAL SERVICES INC .oueiiiiiieiiiiiiie ettt ines e 05/18/2026 ..... BNP PARIBAS NY BRANCH/PARIS BONDS .. 500,000 |... 1.G FE
Y6028G-AK-8 . ..|METROPOLITAN BANK & TRUST CO .| Unknown ... ,000,000 | 2.BFE ..
Y68856-AV-8 . ..| PETRONAS CAPITAL LTD .... E Unknown . ..200,000 |. 1.G FE ..
Y68856-BF-2 ......... PETRONAS CAPITAL LTD oottt anee e ens oo 05/15/2026 ..... Various ... ,900,000 ... 1.G FE

AF

.G Fl

B F

Y7150M-AE-7 ......... PTTEP TREASURY CENTER €0 LTD ..evuniiiiiiiiiiiiiiiiis e e iiiii s rrssi s eenni s s s nnnnn s s snnann s ssnnnnns foonand 05/14/2026 ..... EUROCLEAR BANK SA/NV . 600,000 ... 2.AFE
Y72570-AU-1 . .|RELIANCE INDUSTRIES LTD ......... ......05/18/2026 .....|Various ... ,400,000 |. 1 E ..
Y74570-AC-2 BANK NEGARA INDONESIA (PERSERO) TBK PT . PR AP 05/18/2026 ..... Unknown ... I I 700,000 |... 2.BFE
0089999999. Subtotal - issuer credit obligations - corporate bonds (unaffiliated) 33,026,204 34,150,000 243,453
0489999999. Total - issuer credit obligations (unaffiliated) 239,907,243 245,895,000 1,729,181
0499999999. Total - issuer credit obligations (affiliated)

0509999997. Total - issuer credit obligations - Part 3 239,907,243 245,895,000 1,729,181
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX

0509999999. Total - issuer credit obligations 239,907,243 245,895,000 1,729,181
03466M-AF-9 .........[AOMT 263 A2 - RMBS ... 06/26/2026 ..... JP Morgan Securities LLC .. . . 6,956 | 1.C FE
04539C-AC-9 ......... [SPIRE 263 A1 - RUBS .. .. 06/17/2026 .....|MORGAN STANLEY & CO LLC 3,336 |1.A FE ..
06747U-AE-8 . .| BARC 2026-NaM5 A1 - RMBS . ......05/18/2026 .....|BARCLAYS CAPITAL INC. ,000, 3,989 | 1.A FE ..
19689G-AF-9 L0 I T R RN 04/14/2026 ..... GOLDMAN 1,800,000 |... 1.AFE
19689H-AC-4 COLT 265 AT = RUBS ....eeeeeieeeeeeeie e e e e ene e e e e e et e e e e e me e e e e ennn e e e e eennn e e eeennnnaeeeennnnnanaens |eees 06/17/2026 ..... MORGAN STANLEY & CO LLC ... .. 1,500,000 |... 1.A FE
22758F-AE-4 . ..| CROSS 26NQM4 A1 - RMBS . GOLDMAN . (12,225)|. 1.AFE ..
26846K-AF-5 . .| EFMT 26NQM4 A1 - RVBS .. A Various . N 1.AFE ..
26847X-AF-6 EFMT 26NQM7 A1F - RMBS ... R - 06/25/2026 ..... NOMURA SECURITIES/FIXED INCOME ... 1.AFE
36274Y-AE-8 GSVBS 26NQM4 AT = RMBS ....eeeeeeeeeeeeie e e e e et e e e e e e e ee e e e e e e e e e e nnn e e e ernnneeeeennnnnaes |eenand 05/27/2026 GOLDMAN 1.A FE
46660Y-AC-3 . .| JPMNT 26LTV1 A1 - RMBS . 04/28/2026 . JP Morgan Securities LLC 1.AFE ..
46660Y-AD-1 . .| JPMMT 26LTV1 A2 - RMBS . 04/28/2026 . JP Morgan Securities LLC .. 1.DFE ..
61780Q-AC-4 . .| MSRM 26NQM4 A1 - RMBS .. ......04/20/2026 . MORGAN STANLEY & CO LLC 1.AFE ..
617954-AC-6 MSRM 26NEW1 A1 - RMBS ..... v feeeees 05/25/2026 ..... MORGAN STANLEY & G0 LLC ..ieeeuuuueeeennnuuaeeennuuuaaseeeenusaeeennnnnaasennnnnsaassennnnnsssennnnnnnssernnnnnns [seeernnnnsseennnnnnssseernnnnnneee roeennnnneeeeenennnaeee 1,099,984 |ourriiiiiiiiiiinnnnns 1,300,000 ... 1.A FE
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617967-AC-8 ......... MSRM 26NQMA AT = RUBS ....eeeeeeeeeeeee e e e eee e e e e e e e e e e e e e e e ennn s e e e e e e e e e e e nnnn e e e eennnanes |eanaad 05/04/2026 ..... MORGAN STANLEY & CO LLC . .
67124D-AF-8 . .| 0BX 26NQM5 A1 - RMBS . 03/31/2026 . Various .......ceeeeeeeens

.. PRPM 26NQM2 A1 - RMBS

69384E-AE-0 . 04/21/2026 .....|BARCLAYS CAPITAL INC.

92541H-AA-3 ......... [ VERUS 2026-R3 A1A - RUBS .. ......04/14/2026 .....|MORGAN STANLEY & CO LLC

1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency residential mortgage-backed securities (unaffiliated) 22,049,490 22,035,913
563126-AA-9 ........ TVNI 262 A = OMBS ... vereeeseseesteueeeseeeensseeeaseneseenesseseneesenseseeasenessenesreneneeseneenensareneasens [......05/12/2026 ..... [WELLS FARGO ADVISORS LLC .vuvvereserersesessenessenesseseneasensasensasenesnanessenessenessesensesensesensaseneae |oesserenssenssenesenesenesanes |oenessenessenessanenes 2,000,000 [ooeeiririniniennen 2,000,000
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating - non-agency commercial mortgage-backed securities (unaffiliated) 2,000,000 2,000,000
00039L-AE-8 .........[ABBSL 6 C - CDO .... I Citi Bank . 3,007,245 |oevveeiniineiniinins 3,000,000 ...
000823-BC-7 ......... ABPCI 2RR DRR - CDO .. PTCP 1,247,813 [ooeeeeeeieeeeee 1,250,000 |...
00112K-AG-5 ABPCI 20 C - CDO ... Citi Bank .... 4,937,500 |.eeveieiniiniiniiins 5,000,000 [...
00112K-AJ-9 .........[ABPCI 20 D - CDO Citi Bank . ..7,680,000 |.

00140N-BC-3 . .| AlMco 11 1R2 - DO . Citi Bank . 6,848,919 |.

00901A-All-7 AINCO 10 CRR - CDO . T BANK 1t et et et et eteeteeteeeeeteeseeseeseeseeseeseeseeseeseeReeseeneeReeReeReeReeReeneeneeneeneeneeneeneeneenean [seeneeneeneeneeneeneeneeeeneanane [reereeeaneeeeeaneans 8,010,744 [ooeiiiiiiiine 8,000,000 |...
00901A-BL-0 AINCO 10R3 CR3 - CDO ... NOMURA  SECURITIES/FIXED INCOME .....evevneensensenseneeeeseseseeseesee s aesaesnesnesne s sne e snesnennens [oesnesiessesiestesiessesnesnesnenne [oeseeneeniesenienienes 8,000,000 [..vvveeereiniininnns 8,000,000 |...
00901F-BE-5 .........[AINCO 16R2 D1R - CDO . PTCP ..... ..7,380,000 |. .. 7,380,000 |.
00901W-AY-5 . .| AINCO 21R D1R - CDO .. Various . . 14,508,625 |. . 14,500,000 |.
03666B-BC-7 ANTR 20211 CR - CDO ... T BANK 1ttt eueeeeeeeeteeteeeeeeeeteeseeteeseeseeseeseeseeseeseeseeseeneeaeeReeReeReeReeneeneeneeneeneeneeneeneanean [seeneeneeneeneaneeneeneaneeneanane [oeereeneeneeeeneaneans 3,472,000 |-eeeveeeiaiaieiennae 3,500,000 ...
03769C-AG-3 APID XXXVITT € = CD0 ettt ettt ettt sttt sne e e snennens |oaennd 04/07/2026 ..... LI TSROSO S PSR SRR URPRURURURURUI RSTURURURPRPRROE 3,001,074 [ooevreiiiiiiiiene 3,000,000 [...
03769H-AG-2 .........[APID XXXVII D - CDO 04/07/2026 Citi Bank . .. 1,993,674 |. .. 2,000,000 |.
03769R-AU-9 .........[APID XL D1R - CDO .. 04/07/2026 Citi Bank . .10,019,750 |. .10,000,000 |.
03770C-AU-9 .........[APID 41R CR - CDO .. 04/07/2026 Citi Bank . .. 7,510,740 |. .. 7,500,000 |.
03770C-Al-5 .........[APID 41R D1R - CDO . 04/07/2026 Citi Bank .... . 11,036,674 |. . 11,000,000 |.
037700-AU-8 .........[APID 47R D1R - CDO . 04/02/2026 .....|BNP PARIBAS § 3,000,000 3,000,000
03790T-AJ-3 ......... [ APIDOS CLO LVII - CDO 06/24/2026 .....|SCOTIA CAPITAL (USA) INC./NOVAAGENCY . 3,500,000 3,500,000
039953-AJ-3 ......... [ ARES LXIX D - CDO .. 04/07/2026 Citi Bank .... 3,931,208 |. 4,000,000 |.
04016N-BP-7 ......... | ARES 44RR BRR - CDO 04/07/2026 Citi Bank . .. 3,882,305 |. .. 3,900,000 |.
07355T-BL-5 .........[BCHPK 1RR A1R - CDO 04/07/2026 Citi Bank . 17,977,392 |. .18,000,000 |.
08182Y-AE-8 .........[BSP XXXV C - CDO ... 04/07/2026 Citi Bank .... .. 3,509,002 |. 3,500,000
08182Y-AN-8 ........[BSP 35R CR - CDO . 05/21/2026 .....|JP MORGAN SECS INC., - FIXED INCONE ..6,000,000 |. 6,000,000
08182Y-AQ-1 .........[BSP 35R D1R - CDO 05/21/2026 .....| JP MORGAN SECS INC., - FIXED INCOME .. 3,900,000 3,900,000
081870-AG-2 ........[BSP 50 D1 - CDO .. 05/01/2026 SCOTIA CAPITAL (USA) INC./NOVAAGENCY . 2,250,000 2,250,000
09077T-Al-5 . .|BGCLO 8R D1R - CDO . 04/02/2026 .....|JP MORGAN SECS INC., - FIXED INCONE 5,000,000 5,000,000
09090R-AE-2 .........[BGCLO 14 C - CDO ... .......04/07/2026 Citi Bank .voveeeeeeeenenne 3,005,055 3,000,000 [.
09090R-AS-1 ..o BGOLO 4R OR = 0D .evevveeeeeeseeeeeesee e e e sae e et sn et nnenne |oren 06/10/2026 ..... WELLS FARGO SEQURITIES .. .vuvtteteeteste sttt ete et ete sttt ettt sttt ebe st sbeebeebeenennennennes [oeesesnessensensessensesnesnesenne [oeesesenesesenenee 3,000,000 [vvvereerirriiniennn 3,000,000 [...
12517R-AG-6 CBAMR 173R2 CR2 = CDO -.-veveveueeneaueeneeseeseeseeneeseeseeseaseeneaneaneaneeneeneaneeneaseaneaneaneaseasessenees |oeesen 06/09/2026 ..... Bank of America Securities .. ..10,000,000 |. ..10,000,000 |...
12553D-AY-3 ......... | CIFC 191R CR2 - CDO .. 04/07/2026 Citi Bank ....

12567N-AL-3 . .| CIFC 2022-1V AR - CDO .......04/07/2026 Citi Bank . . .
12574H-AQ-6 CIFC 226R CR = OD0 .vuveeeeeteateete et sttt st ste ettt ebeebeebeeneebeebesbeeneeneebesnesnesneenennes |ouend 04/07/2026 ..... Citi Bank .... 9,014,283 | 9,000,000 [...
12574H-AS-2 CIFC 226R DIR = CDO -euveueeueeneeeeeeeeeeaseeeseeseeseeaseseeaeessesseanessesesasesssasesseasesssssssnesnssnnsnns |oueeen 04/07/2026 ..... T BANK 1t et et et et eteeteeteeeeeteeseeseeseeseeseeseeseeseeseeReeseeneeReeReeReeReeReeneeneeneeneeneeneeneeneenean [seeneeneeneeneeneeneeneeeeneanane [reereeeaneeeeeaneans 8,806,081 [eveeeeeeeeieaiiaieans 8,800,000 |...
14319K-AG-7 .........| OGNS 2024-5 C - CDO 04/07/2026 .....[Citi Bank . 4,005,712 4,000,000
14320N-AJ-2 .........| OGNS 261 D1 - CDO ..... 04/10/2026 ..... | GOLDMAN . 2,056,844 2,075,000
14686N-AQ-4 ......... | CARVL VI11-C CR - CDO 04/07/2026 Citi Bank . 3,001,737 3,000,000
14687M-AS-1 .........| CARVL 5R BR - CDO .. 05/29/2026 .....[CITIGROUP GLOBAL MARKETS INC. 2,000,000 2,000,000
14687Y-AG-1 .........| CARVL XI1-C C - CDO 06/04/2026 RBC CAPITAL MARKETS ........... 5,392,200 5,375,000
14688H-AS-1 .........| CARVL 9R DR - CDO .. 04/24/2026 .....BARCLAYS CAPITAL INC FIXED INC 3,000,000 3,000,000
14688R-AJ-9 ......... | CARVL XI-C D1 - CDO 04/13/2026 .....|Bank of America Securities ..... 1,500,750 1,500,000
146918-AG-2 .........| CARVL X-C D1 - CDO . 04/30/2026 .....|BARCLAYS CAPITAL INC FIXED INC 4,010,000 4,000,000
25255N-BL-1 ......... [DOLO 4 D1R - CDO 06/05/2026 ..... 1,251,250 1,250,000
252550-All-2 ......... [DOLO 6 D1R - CDO 06/04/2026 .....[BARCLAYS CAPITAL INC FIXED INC ... 2,554,038 2,525,000
25256%-AG-0 .........[DCLO 14 D1 - CDO 05/29/2026 .....|JP MORGAN SECS INC., - FIXED INCONE 4,000,000 4,000,000
289908-AJ-4 ......... [ELM33 38 D1 - CDO 06/03/2026 BARCLAYS CAPITAL INC FIXED INC .. 1,001,250 1,000,000
29001B-AJ-2 ......... [ELM25 25 D - CDO 04/07/2026 .....[Citi Bank ............ 2,003,406 2,000,000
29001B-AU-7 .........[ELM25 25 DR - CDO .. 05/08/2026 ..... [ MORGAN STANLEY CO .. 4,875,000 4,875,000
29002A-BC-7 ......... [ELM20 20 D12 - CDO . ......04/13/2026 .....|JP MORGAN SECS INC., - FIXED INCOVE 4,449,375 4,500,000
29003F-AR-3 ......... ELM27 27R CR - CDO . IR 04/28/2026 ..... JP MORGAN SECS INC., - FIXED INCONE I ... 12,500,000 |. ... 12,500,000 |...
29003T-AG-7 ..cene ELM32 32 € = 0D vttt st sttt st st st sttt eee srennd 04/07/2026 ... i BAMK vttt h bbbt sh st eb st setnbesbrstrsieee |orsersntnee st see st s s sresnrne|rserneseseeneeseraes 8,008,872 |.iviriiiiiiiiinnn 8,000,000
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Show All Long-Term Bonds and Stocks Acquired During the Current Quarter
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CcusIP Date Shares of Interest and strative
Identification Description Acquired Name of Vendor Stock Actual Cost Par Value Dividends
20003U-AQ-2 ELMHO 1X DIR = CDO0 .eeeeeeeeeesesseessssessssssssssssssesssssessseessssssassssesssssssssssssssssssssnssnssssnsnnnnnnns [oeees 06/01/2026 ..... MORGAN STANLEY CO .. 4,265,300 |eevenniieeinnnins 4,250,000 |... ... 32,109
33882J-AJ-1 . ..|FLAT 27 D1 - CDO 04/07/2026 Citi Bank .... .10,000,350 |. .10,000,000 |. 142,299
34964R-AU-7 . ..|FCO 19R CR - CDO 04/07/2026 Citi Bank .... 7,985,672 8,000,000 114,765
38139M-AY-1 . ..| GLM 20R DR - CDO 05/07/2026 WELLS FARGO SECURITIES . 3,000,000 3,000,000
381934-AJ-7 . ..|GOCAP 78 C - CDO ... 04/07/2026 Citi Bank .... 2,958,000 3,000,000
381948-AG-3 . ..| GOCAP 47MR CR - CDO 04/07/2026 Citi Bank .... 6,740,728 6,757,500
46604K-AS-7 . .| IVYH 22R DR - CDO .. ......05/20/2026 . SG AMERICAS SECLRITIES, LLC . 3,000,000 |. 3,000,000 |.
55822V-AU-5 L R RN 05/14/2026 ..... Bank of America Securities .. 3,000,000 fouuuiiiviinnnnnninnnnns 3,000,000 |...
55955K-AS-3 ......... [MAGNE 29R DR = CDO ....eeeereneeeeemnne e e eeenn s e e e eenna e e e ee e e e e e eenne e e e e ennna s e e e e nnnnn e e eennnnnnaeenen [enees 04/07/2026 ..... Citi Bank .... .... 10,013,890 |. ....10,000,000 |...
55955U-AA-0 . .. [MAGNE 44 A1 - CDO .. 04/07/2026 Citi Bank . .16,019,888 |. .16,000,000 |.
559550-AG-7 . .| MAGNE 44 C - CDO ... ......04/07/2026 Citi Bank .... 6,007,368 |. 6,000,000 |.
55956A-AD-7 At D RN RN 05/01/2026 ..... BARCLAYS CAPITAL INC FIXED INC 2,510,625 |oeevviniiiiiiiiis 2,500,000 |...
640969-All-1 NEUB 55R DTR = D0 .evreueeeeemnnnieeeermniaeeeermen e e eeeenn e e e eemenneeeeernnnneeeennnnnnaeeeennnnnnseeennnnns |eennnd 05/13/2026 ..... WELLS FARGO SECURITIES 3,810,000 [o.eueeeeeennnneeeeenns 3,810,000 |...
640987-AG-8 . ..|NEUB 64 D1 - CDO ... 04/30/2026 . Bank of America Securities 2,500,000 2,500,000
64136D-AJ-3 . ..|NEUB 57 D1 - CDO ... 04/07/2026 Citi Bank ...ccevvnnereeenee 8,031,864 8,000,000
67109F-BU-8 . ..| OAKC 11R3 CR3 - CDO 05/01/2026 .| BANK OF NYC/MIZUHO SEC . 4,500,000 4,500,000
67403C-All-5 . ..| OAKCL 2426R D1R - CDO 04/10/2026 PERSHING LLC 3,500,000 . 3,500,000
67690A-AW-1 . ..| OAKC 9R CR - CDO ... 04/07/2026 Citi Bank . 12,065,846 12,050,000
697021-AS-6 . .| PLMRS 225R CR - CDO 04/07/2026 Citi Bank . 9,030,699 9,000,000
697020-AU-1 . ..| PLMRS 225R D1R - CDO . 04/07/2026 Citi Bank . 6,983,599 |. 7,000,000
69702T-AQ-5 . .. | PLMRS 2021-3 CR - CDO 04/07/2026 .....|Citi Bank .... .. 4,983,310 |. 5,000,000
74971C-BC-6 . ..| RRAM 16R2 CR2 - CDO 06/05/2026 ..... | SANTANDER US .. 8,000,000 |. 8,000,000
749780-AG-7 . ..|RRAM 46 B - CDO .. 06/23/2026 . RBC CAPITAL MARKETS ..... 2,000,000 |. 2,000,000 |.
749780-AJ-1 . ..| RRAM 46 C1 - CDO 06/23/2026 . RBC CAPITAL MARKETS .15,000,000 |. .15,000,000 |.
74989U-AJ-2 . ..|RRAM 20 A1R - CDO .. 06/23/2026 . GOLDMAN . 1,499,625 |. 1,500,000 |.
75903U-AA-1 . ..|REG30 30 A1 - CDO .. 04/07/2026 Citi Bank . . 11,505,394 |. . 11,500,000 |.
75904P-AJ-2 . ..|REG36 36 D1 - CDO .. 06/23/2026 . WELLS FARGO SECURITIES . 3,022,200
803169-AU-5 . ..| SRANC 3R CR - CDO .. ......04/07/2026 Citi Bank .... 2,349,197 |.
83607H-AQ-8 ......... SNDPT VITT-R CTR = CD0 +eeeeeeeeeieeeeeeeeie e e e e ee e e e e e e e e e e e ennea e e e eennna e e e eemnnneeeeennnnnneeeennnn |eennnd 04/07/2026 ..... Citi Bank .... 7,275,816 |. .. 1,267,
8722911-All-1 TSYMP 2016-1 DR2 = CDO ....eeevvuinieiiiiii e eciii e e eeii e e eean e e e esna e e e e e e e e annan e e e eennans [eanand 05/12/202%6 ..... RBC CAPITAL MARKETS .. 1,008,500 [...ccvvvvnnniiiiinnnnns 1 000,000 |...
87232B-AK-8 . .| TSYMP 2017-1 CR - CDO 04/07/2026 Citi Bank . 6,508,242 |. 6,500,000 |.
92915C-AU-8 VOYA 2016-1 BR - CDO . L0 I TS O AP PPN 3,760,496 |....ouuiiiiiiinnnnnnnns 3,756,000 |...
1099999999. Subtotal - asset- backed securities - financial asset-backed securities - self- I|qU|dat|ng non-agency - CLOs/CBOs/CDOs (unaffiliated) 453,985, 141 454,255,627
24381T-AF-2 . | DRMT 261NV A2 = RMBS ...eeiiiiii et e e n e eeaaans [eeee 06/18/2026 ..... GOLDMAN 1.CFE ..
267954-AA-3 . .. |EFMT 25CES4 A1 - RMBS 04/02/2026 .....| SANTANDER US CAPITAL MARKETS LLC 1.AFE ..
46593P-AB-6 . .. [ JPMMT 25HE1 M1 - RMBS 06/12/2026 NOMURA SECURITIES/FIXED INCOME 1.AFE ..
525946-AA-7 . .. |LENDR 25SP2 A - ABS .. 04/10/2026 Citi Bank ... 1.AFE ..
525946-AB-5 . .. |LENDR 258P2 B - ABS .. 04/10/2026 Citi Bank . 1.CFE ..
525946-AC-3 ......... |LENDR 25SP2 C - ABS .. 04/10/2026 Citi Bank . 1.F FE ..
525946-AD-1 .. |LENDR 258P2 D - ABS .. 04/10/2026 Citi Bank . 2.BFE ..
525946-AE-9 . .. |LENDR 25SP2 E - ABS .. 04/10/2026 Citi Bank . 3.BFE ..
525946-AF-6 . ..|LENDR 258P2 F - ABS 04/10/2026 .|Citi Bank . 4BFE ..
83408E-AC-7 . .| SCLP 262 C - ABS ...... ......05/01/2026 .....|Bank of Amerlca Securities ,784, N ,785, N 1.F FE ..
85790@-AA-1 STEAM MH FUNDING | LLC = ABS .eerieiiiiiiiiiiiiiiirin e criiis e ereri s s enna s s snnnns s s s nnnnn s e annns [eonand 04/15/2026 ..... Unknown ...112,101,825 |. 112,721,740 ... 1.EPL
857906-AB-9 STEAM MH FUNDING | LLC = ABS .eeeeeieeeeeieeeeeeeene e e e eeeneee e e e e ennne e e e eemnna e e e eemnnneeeeennnnnaeeeennnn |eennnd 04/15/2026 ..... UNKIMONN ettt et e e e e e e e e e e e e e men e e e e e ennnn e e eeennnna e eeennnnaeeeennnnnaeaens  |eeennnnaneeeemnnnaneeeennnnnaerees Jrernnnnanreennnaaaaes 8,866,597 |..eeeeeeeieieeeeeens 8,846,774 |... 2.BPL
85790@-AC-7 . .| STEAM MH FUNDING | LLC - ABS 04/15/2026 . Unknown . 7,643,245 |. 7,646,295 |. 3BFPL ..
96041G-AF-0 WLAKE 262 C = ABS ......oeeeeennn BMOCM/BONDS . 2,624,440 |....coovniiiiiiiinnnnns 2,625,000 |... ... |1.FFE
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self- I|qU|dat|ng other financial asset-backed securities - self-liquidating (unaffiliated) 142,604,888 143, 185,063 48,444
53161A-AA-9 ......... [ ... 04/08/2026 ..... | | T PR 57,256,065 |..ecvvnunaiaennnnnnns 57,035,850 |..evvuuiiieininiaiaannes 241,642 |1.G FE ..........
1539999999. Subtotal - asset-backed securities - non-financial asset-backed securities - practical expedient - other non-financial asset-backed securities - practical expedient (unaffiliated) 57,256,065 57,035,850 241,642 XXX
1889999999. Total - asset-backed securities (unaffiliated) 677,895,585 678,512,453 4,175,521 XXX
1899999999. Total - asset-backed securities (affiliated) XXX
1909999997. Total - asset-backed securities - Part 3 677,895,585 678,512,453 4,175,521 XXX
1909999998. Total - asset-backed securities - Part 5 XXX XXX XXX XXX
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1909999999. Total - asset-backed securities

677,895,585

678,512,453

4,175,521

2009999999. Total - issuer credit obligations and asset-backed securities

917,802,828

924,407,453

5,904,702

4509999997. Total - preferred stocks - Part 3

4509999998. Total - preferred stocks - Part 5

4509999999. Total - preferred stocks

300874-84-1 ......... American Funds Growth Fund of America R4 Fund .............cocooiiiiiii [ 06/30/2026 ..... DIRECT WITH ISSUER ..
354713-55-4 ......... Franklin Core Plus Bond R FUNG ......ocuuviiiiiiiiiiiie e oo 06/30/2026 ..... DIRECT WITH ISSUER ..
416649-35-8 ......... Hartford Capital Appreciation R4 Fund .......cccooiiiiiiiiiiiiiiiiiiii e [ 06/30/2026 ..... DIRECT WITH ISSUER ..
416649-28-3 . ..|Hartford Dividend & Growth R4 Fund .... ....06/30/202%6 ..... DIRECT WITH ISSUER ..
416641-87-6 . ..[Hartford Growth Opportunities R4 FUNA ........cceeiiiiiiiiiiiiiiiiiiic s [ 06/30/2026 ..... DIRECT WITH ISSUER ..
416649-34-1 . ..|Hartford High Yield RE FUND ......cooiiiiiiiiiiiiii e [eeeed 06/30/2026 ..... DIRECT WITH ISSUER ..
416649-39-0 . ..|Hartford Small Company R4 FUNA .......c.eeoiiiiiiiiiiiiiiiiiiiiie e [ 06/30/2026 ..... DIRECT WITH ISSUER ..
416649-25-9 . ..|Hartford Total Return Bond R4 FUND .........ccuemiiiiiiiiiiiie i ee [ 06/30/2026 ..... DIRECT WITH ISSUER ..
55272P-25-7 ......... VWFS Total Return Bond R3 Fund JUTTRRRR 06/30/2026 ..... DIRECT WITH ISSUER ..
552081-46-6 ......... MFS Total Return R FUNG ........coiiiiieeiiiiiiiitiie e e s e e s seiineneeeeene |oeaas 06/30/2026 ..... DIRECT WITH ISSUER

5329999999. Subtotal - common stocks - mutual funds - designations not assigned by the SVO

5989999997. Total - common stocks - Part 3

5989999998. Total - common stocks - Part 5

5989999999. Total - common stocks 15,005 XXX XXX
5999999999. Total - preferred and common stocks 15,005 XXX XXX
6009999999 - Totals 917,817,833 XXX 5,904,702 XXX
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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
..912810-UR-7 |UNITED STATES TREASURY . 06/24/2026 . |Various ...........eeeveeemeennnnnnns forveeeiniiiiiiiiinns foee 51,476,152 |....... 54,183,000 |....... 52,849,139 |..oooiiiiiiiiiiiiies e s A< I PR RN 9. | N R R 52,852,600 |.. ... (1,376,449) |... (1,376,449) ...658,702 |. 02/15/2056 . [1.A ........
..91282C-PZ-8 |UNITED STATES TREASURY . 06/23/2026 . | Various ... P 19,834,815 |....... 20,478,000 |....... 20,596,109 |.... L (11838) | eveeeenn (1,136) [ o 20,593,115 |.ooveeeeriieenns ovees (758,299) |...... (758,299) ...218,156 |. 02/15/2036 . [1.A ........
0019999999. Subtotal - issuer credit obllgatlons U.S. government obligations (exempt from RBC) 71,310,967 74,661,000 73,444,248 2,154 , 73,445,715 (2,134,748) | (2,134,748) 876,858 XXX XXX
..731011-AU-6_JPOLAND, REPUBLIC OF (GOVERMVENT) .............. . 04/06/2026 . [Maturity @ 100.00 .....c.cooveeee | DT A 8,850,000 |........ 8,850,000 |........ 8,616,370 |........ 8,841,114 ..o |oveeees 8,886 [..oooooiiiiiiis fooeiiinns 8,886 [..oooooiiiiiiin foeriins 8,850,000 |...oooveveeeeees evvvvvviiiiiiins foveiiiniiiiin foriiiinnn, 143,813 |. 04/06/2026 . |1.G FE ....
0039999999. Subtotal - issuer credit obligations - non-U.S. sovereign jurisdiction securities 8,850,000 8,850,000 8,616,370 8,841,114 8,886 8,886 8,850,000 143,813 XXX XXX
..736688-FN-7_[PORTLAND COMMUNITY COLLEGE .....eovrverereeeenies . 04/28/2026 . [Call 8 100.00 ....oovoeraienaees Jooveenesenisianeis |reeeeneas 585,000 |.......... 585,000 |........... 585,000 |........... 585,000 |..ooeeeeeeeeenes e Jevevvvieiiiieees fovviiiiiiiiiiins fooviiiiiiiiiiins o 585,000 [ooeeiiiiiiiines o e eveeiiiees 14,069 |. 06/01/2027 . [1.B FE ....
0049999999. Subtotal - issuer credit obligations - municipal bonds - general obligations (direct and
guaranteed) 585,000 585,000 585,000 585,000 585,000 XXX XXX
..626207-YM-0 | MUNICIPAL ELECTRIC AUTHORITY OF GEORGIA ..... . 03/09/2026 . |Call @ 100.00 .... .. . 04/01/2057 . [1.F FE .
..67704L-AA-9 | OGLETHORPE POWER CORP . 06/05/2026 . |Call @ 100.00 .... . 2,200,000 ........2,200,000 |.... .2,200,000 |.. . 01/01/2035 . [2.A FE ....
0059999999. Subtotal - issuer credit obligations - municipal bonds - special revenue 2,200,000 2 200,000 2 200,000 2,200,000 2,200,000 XXX XXX
..00440E-AV-9 | CHUBB INA HOLDINGS LLC .. .. |- 05/03/2026 . |Maturity @ 100.00 .. .... 770,000 ... 767,636 |...........769,914 |.... 770,000 |.. . 05/03/2026 . 1.F FE .
..01185%-AA-3 | ALASKA VENTURES LLC . |- 06/30/2026 . |Direct , .. 198,887 .. 198,887 |.......... 198,887 |.... .. 198,887 |.. . 06/30/2033 . |2.C PL ..
.. 11135F-BV-2 | BROADCOM INC . 06/18/2026 . |Call @ 98.20 ... 1 310,983 1,307,654 |.... . 05/15/2037 . [1.G FE .
.. 126659-AA-9 | CVSPAS 2009-6 CTF - CMBS . 06/10/2026 . | Paydoun ... ... 80,545 , ...89,760 |. , . 07/10/2031 . 2.B FE .
.. 224044-CN-5 | COX COMMUNICATIONS INC ..... . 05/05/2026 . | Various ... . 1,317,819 1 500 000 1,321,856 |. 1, 331 689 . 06/15/2031 . [2.B FE .
..68341P-AA-7 | OOREDOO INTERNATIONAL FINANCE LTD .. . 06/22/2026 . |Maturity @ 100.00 .. .... 200,000 , .. 200,000 |.. . 06/22/2026 . [1.F FE .
..68389X-BE-4 | ORACLE CORP .. . |- 06/12/2026 . | US BANCORP INVESTMENTS INC. ... .... 100,000 , .(2,912) |.... . 05/15/2035 . (2.B FE .
..83421#-AA-1 | SOLGEN LLC ... . 06/30/2026 . |Direct .......coeeennnn , ..241,162 ..241,162 |. , K , | . 09/30/2036 . |2.C PL ..
..857477-AW-3 | STATE STREET CORP . 05/19/2026 . |Maturity @ 100.00 5 300,000 ..5,300,000 5 185,944 |. .5 204,524 |. 5,476 .5, 300 000 . 05/19/2026 . [1.F FE .
..911596-AL-8 |US BANCORP ............ . 06/01/2026 . |Maturity @ 100.00 . 1,500,000 ..1,500,000 1,576,590 |. .1,502,654 |. ..(2,654) .1,500,000 | . 06/01/2026 . [1.G FE .
..96950F-AF-1 | WILLIAMS COMPANIES INC ..... . 04/29/2026 . | Various ..5,000,000 ..5,178,633 |. .5,124,927 |. . (1,825) .5,123,102 . 160,398 |. . 04/15/2040 . (2.B FE .
..P4001#-AA-8 |EOLICA MESA LA PAZ S DE RL . 06/22/2026 . |Direct .. ...41,645 ...41,645 |. ...41,645 |. ..41,645 . 12/20/2044 . |2.CPL ..
..P7077@-AH-7 | NASSAU AIRPORT DEVELOPMENT CO . 06/14/2026 . |Direct .. .... 180,000 .... 180,000 |.......... 180,000 |.... 180,000 |.. . 03/31/2035 . [3.A PL ....
0089999999. Subtotal - issuer credit obllgatlons - corporate bonds (unaffiliated) 16 509,910 16,447,240 16,294,394 16,360,383 3,413 16,363,795 146,115 146,115 XXX XXX
..009098-A*-5 | AIR CARGO LOGISTICS FT WORTH TX C. ............ . 06/10/2026 . | Paydown ... 46,321 . 11/10/2039 . (1.D ........
..09056#-AA-8 |BIO MED GROUND LEASE TRUST 2016 UW - MBS . 04/01/2026 . | Adjustment 30,000,000 . 09/15/2061 . [1.B PL .
.. 12665U-AA-2 | CVS HEALTH CORP - ABS ..........ccoeeiiiieeinnnnn, . 06/10/2026 . | Paydown ... 80,645 . 01/10/2036 . |2.C FE
..90932J-AA-0 |UNITED AIRLINES 2019-2 PASS THROUGH TRUS .... [. 05/01/2026 . |Paydoun ... ... 39,567 , , . 11/01/2033 . [1.E FE .
..90932L-AA-5 |UNITED AIRLINES 2015-1 PASS THROUGH TRUS .... |. 06/01/2026 . |Paydoun ... ..9,066 , , .. . 06/01/2029 . [1.C FE .
0129999999. Subtotal - issuer credit obligations - single entity backed obligations (unafflllated) 30,175,599 30,175,599 30,175,725 30, 175,600 30,175,599 XXX
..30280@-AA-4 | FR-ENCLAVE LLC ... |- 04/07/2026 . [Direct . ... 62,166 , , ... 62,166 |.... ..62,166 |.. . 09/30/2033 .
..55335@-AB-4 |BGO DIVERSIFIED US PROPERTY FUND O . . 06/29/2026 . |Maturity @ 100.00 . 1,000,000 ..1,000,000 ..1,000,000 |. .1,000,000 |. K .1,000,000 . 06/29/2026 .
..92681*-AA-2 | VICOF |1 TRUST - ABS . 06/20/2026 . | Paydown ..2,466,493 |........ 2,466,493 |........ 2,460,327 |........2,463,423 |......cooooeeees 3,070 oo 3,070 eiiiiiiiiiiiies fovnees 2,466,493 |.. . 02/10/2030 .
0169999999. Subtotal - issuer credit obllgatlons bonds issued by funds representlng operatlng
entities (unaffiliated) 3,528,659 3,528,659 3,522,493 3,525,589 3,070 3,070 3,528,659 67,531 XXX
0489999999. Total - issuer credit obligations (unaffiliated) 133, 160, 135 136,447,497 134,838,230 61,687,685 17,522 17,522 135,148,768 (1,988,633) |  (1,988,633) 1,573,226 XXX
0499999999. Total - issuer credit obligations (affiliated) XXX
0509999997. Total - issuer credit obligations - Part 4 133, 160, 135 136,447,497 134,838,230 61,687,685 17,522 17,522 135,148,768 (1,988,633) |  (1,988,633) 1,573,226 XXX
0509999998. Total - issuer credit obligations - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
0509999999. Total - issuer credit obligations 133, 160, 135 136,447,497 134,838,230 61,687,685 17,522 17,522 135,148,768 (1,988,633) |  (1,988,633) 1,573,226 XXX
..36179U-CA-8 | G2 MAS465 - RWBS .... . |- 06/01/2026 . | Paydoun ... .1,954 |.... .1,962 |.. . 09/20/2048 . (1.
..36179U-CB-6 | G2 MA5466 - RUBS . . 06/01/2026 . | Paydoun . .5,398 |. 5,173 . 09/20/2048 . (1.
..362000-3L-6 |GN 569703 - RWBS . . 06/01/2026 . | Paydoun . 116 | . 02/15/2032 . (1.
..36200R-YQ-9 |GN 570519 - RWBS . . 06/01/2026 . | Paydoun . . 01/15/2082 . (1.
..36200U-11J-0 | GN 573149 - RMBS . . 06/01/2026 . | Paydoun . . 09/15/2031 . (1.
..36200X-JF-7 |GN 575462 - RMBS .... . 06/01/2026 . | Paydoun ... . 12/15/2031 . (1.
..36200X-KN-8 | GN 575501 - RWBS .... . |- 06/01/2026 . | Paydoun ... . 01/15/2032 . (1.
..36201C-6E-9 | GN 579669 - RWBS . . 06/01/2026 . | Paydoun . . 03/15/2082 . (1.
..36201C-PY-4 |GN 579239 - RMBS ... . 06/01/2026 . | Paydoun ... . 01/15/2032 . [1.
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..36201F-06-7 |GN 581977 - RUBS .... . |- 06/01/2026 . |Paydown ... ... 982 ....982 ....1,015 ... e (33)) . ....982 |.. ....29 |. 05/15/2082 . (1
..36201F-UH-8 | GN 582084 - RWBS . . 06/01/2026 . | Paydoun . ..1,305 1,358 | .1,305 .35 |. 04/15/2032 . (1.
..36201F-U0-8 | GN 582091 - RWBS . . 04/15/2026 . | Paydoun . 13,648 14,1% |. 13,648 296 |. 04/15/2082 . (1.
..36201F-X6-9 |GN 582201 - RWBS . . 06/01/2026 . | Paydoun . . 399 406 |. .39 11 ). 02/15/2032 . (1.
..36201H-IIX-7 | GN 583962 - RMBS . . 06/01/2026 . | Paydoun . ..1,646 1,674 |. . 1,646 . 06/15/2032 . (1.
..36201J-F6-1 |GN 584389 - RMBS . . 06/01/2026 . | Paydoun . . 189 .19 | .189 . 05/15/2032 . (1.
..36201J-FD-6 |GN 584364 - RMBS . . 06/01/2026 . | Paydoun . ..4,276 . 4,642 |. . 4,275 . 04/15/2082 . (1.
..36201L-7K-4 | GN 586898 - RWBS .... . |- 06/01/2026 . |Paydown ... .. 192 ....809 |.... 192 .. . 08/15/2032 . (1.
..36201M-G8-9 | GN 587123 - RWBS .... . |- 06/01/2026 . | Paydoun ... ....203 |.... .. 194 ) . 06/15/2032 . (1.
..36201M-JU-7 | GN 587175 - RUBS . . 06/01/2026 . | Paydoun . 278 | .265 . 07/15/2032 . (1.
..36201M-LH-3 | GN 587228 - RWBS . . 06/01/2026 . | Paydoun . .569 |. .533 . 08/15/2032 . (1.
..36201T-AM-9 | GN 592312 - RMBS .... . 06/01/2026 . | Paydoun ... 2,310 |.... .2,250 |.. . 08/15/2032 . (1.
..36202E-AL-3 |G2 003611 - RMBS ... . |- 06/01/2026 . |Paydown ... L4,474 ... .4,374 .. . 09/20/2034 . (1.
..36202F-B4-7 | G2 004559 - RMBS . . 06/01/2026 . | Paydoun . 346 | .318 . 10/20/2039 . [1.A .
..36202F-DB-9 | G2 004598 - RWBS . . 06/01/2026 . | Paydoun . .955 |. .932 . 12/20/2039 . [1.A .
..36202F-E6-9 | G2 004657 - RWBS . . 06/01/2026 . | Paydoun . 436 | 431 . 03/20/2040 . 1.A .
..36202F-EH-5 |G2 004636 - RVBS . . 06/01/2026 . | Paydoun . 13,662 |. 13,558 . 02/20/2040 . [1.A .
..36202F-Gli-0 | G2 004713 - RWBS . . 06/01/2026 . | Paydoun . .1,393 | . 06/20/2040 . [1.A .
..36202F-KN-5 | G2 004801 - RMBS . . 06/01/2026 . | Paydoun . . 09/20/2040 . [1.A .
..36202F-LP-9 | G2 004834 - RWBS . . 06/01/2026 . | Paydoun . . 10/20/2040 . (1.A .
..36209R-VG-5 |GN 479515 - RMBS . . 06/01/2026 . | Paydoun . . 08/15/2030 . [1.A .
..36209Y-X4-5 |GN 485899 - RMBS . . 06/01/2026 . | Paydoun . . 09/15/2031 . [1.A .
..3620A1-X7-8 |GN 716302 - RVBS . . 06/01/2026 . | Paydoun . . 06/15/2039 . [1.A .
..3620A8-LU-5 |GN 722239 - RMBS . . 06/01/2026 . | Paydoun . . 08/15/2039 . [1.A .
..3620A9-SH-5 |GN 723320 - RMBS . . 06/01/2026 . | Paydoun . . 09/15/2039 . [1.A .
..3620AC-32-5 |GN 726316 - RUBS . . 06/01/2026 . | Paydoun . . 09/15/2039 . [1.A .
..3620AC-4G-6 |GN 726323 - RMBS . . 06/01/2026 . | Paydoun . . 09/15/2039 . [1.A .
..36211C-25-0 | GN 509385 - RMBS . . 05/15/2026 . | Paydoun . . 07/15/2029 . [1.A .
..36213D-3C-0 |GN 551695 - RMBS .... . |- 06/01/2026 . | Paydoun ... . 02/15/2082 . [1.A ........
..36213E-AB-2 | GN 551802 - RWBS .... . |- 06/01/2026 . | Paydoun ... . 06/15/2082 . [1.A ........
..36213E-SK-3 | GN 552322 - RMBS . . 06/01/2026 . | Paydoun . . 01/15/2082 . [1.A .
..36213E-YS-9 | GN 552521 - RMBS . . 06/01/2026 . | Paydoun . . 04/15/2032 . [1.A .
..36213G-AL-5 |GN 553611 - RWBS .... . |- 06/01/2026 . | Paydoun ... . 02/15/2082 . [1.A ........
..36213G-TY-7 |GN 554167 - RWBS .... . |- 06/01/2026 . | Paydoun ... . 11/15/2031 . [1.A ........
..36213U-C9-9 | GN 564496 - RMBS . . 06/01/2026 . | Paydoun . . 11/15/2031 . [1.A .
..36213X-SB-1 | GN 567614 - RUBS . . 06/01/2026 . | Paydoun . . 04/15/2032 . [1.A .
..36213X-T5-3 | GN 567672 - RUBS .... . |- 06/01/2026 . |Paydown ... . 05/15/2082 . [1.A ........
..36213X-T6-1 |GN 567673 - RUBS .... . |- 06/01/2026 . |Paydown ... . 06/15/2082 . [1.A ........
..36225B-ND-6 | GN 781288 - RMBS . . 06/01/2026 . | Paydoun . . 05/15/2031 . [1.A .
.. 36225B-Phl-4 | GN 781328 - RUBS .... . 06/01/2026 . | Paydoun ... .. . 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) XXX XXX
..31283H-0X-6 |FH GO1370 - RMBS . 06/01/2026 . | Paydown . 03/01/2032 . [1.A ........
..31283H-UA-1 |FH GO1477 - RMBS ... . |- 06/01/2026 . |Paydown ... . 12/01/2082 . [1.A ........
..31283H-XH-3 |FH GO1580 - RMBS . . 06/01/2026 . | Paydoun . . 06/01/2033 . [1.A .
..31283H-Y5-8 |FH G01632 - RWBS . . 06/01/2026 . | Paydoun . . 12/01/2033 . [1.A .
..31288F-6X-7 |FH C77186 - RMBS ... . |- 06/01/2026 . |Paydown ... . 03/01/2033 . [1.A ........
..3128KR-WQ-3 |FH A61555 - RWBS .... . |- 06/01/2026 . | Paydoun ... . 10/01/2036 . [1.A ........
..3128L0-YL-0 |FH A68815 - RMBS . . 06/01/2026 . | Paydoun . . 11/01/2087 . [1.A .
..3128M5-LF-5 |FH G03626 - RWBS . . 06/01/2026 . | Paydoun . . 12/01/2037 . [1.A .
..3128M7-BX-3 |FH GO5154 - RWBS . . 06/01/2026 . | Paydoun . . 12/01/2038 . [1.A .
..31292G-Y5-9 | FH C00732 - RWBS . . 06/01/2026 . | Paydoun . . 03/01/2029 . 1.A .
.. 31202H-4H-4 | FH C01724 - RWBS . . 06/01/2026 . | Paydoun . . 12/01/2033 . [1.A .
..31292H-S0-8 |FH C01427 - RWBS ... . 06/01/2026 . | Paydoun ... . 11/01/2032 . [1.A ........
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..31296J-TJ-5 [FH A10553 - RMBS .... . |- 06/01/2026 . |Paydown ... e 2,735 [l .. (14)) . (14) ... .2, ....62 |.06/01/2033 . |1
..31296M-2N-8 |FH A13481 - RMBS . . 06/01/2026 . | Paydoun . .2,745 | (105) |. 2,641 .66 |. 09/01/2033 . |1.
..31296P-TL-6 [FH A15055 - RMBS . . 06/01/2026 . | Paydoun . . . 10/01/2033 . |1.
..31296S-AC-0 |FH A17203 - RMBS . . 06/01/2026 . | Paydoun . . 01/01/2034 . |1.
..31296U-EU-1 |FH A19147 - RMBS . . 06/01/2026 . | Paydoun . . 03/01/2034 . |1.
..31297A-35-1 [FH A23509 - RMBS . . 06/01/2026 . | Paydoun . . 06/01/2034 . |1.
..31297A-3T-9 [FH A23510 - RMBS . . 06/01/2026 . |Paydoun . . 06/01/2034 . |1.
..31297A-5J-9 |FH A23549 - RMBS .... . 06/01/2026 . | Paydown ... . 06/01/2034 . |1.
..31297A-5K-6 |FH A23550 - RMBS .... . |- 06/01/2026 . |Paydown ... . 06/01/2034 . |1.
..31297B-AM-4 [FH A23612 - RMBS . . 06/01/2026 . | Paydoun . . 06/01/2034 . |1.
..31298F-JL-7 [FH C46567 - RMBS . . 06/01/2026 . | Paydoun . . 01/01/2031 . |1.
..31320P-LD-7 |FH Q49323 - RMBS ... . 06/01/2026 . |Paydown ... . 07/01/2047 . |1.
..3132XX-MY-2 [FH Q54874 - R\BS .... . |- 06/01/2026 . |Paydown ... . 03/01/2048 . |1.
..3132Y1-UJ-5 [FH Q57784 - RMBS .... . 06/01/2026 . | Paydoun . . 08/01/2048 . |1.A .
..3133TH-A5-6 |FHR 2104 PG - CMO/RMBS . 06/01/2026 . |Paydoun . . 12/15/2028 . |1.A .
.. 313508-J3-5 [FNR 0119C PE - CMO/RMBS . . 06/01/2026 . | Paydoun . . 05/25/2031 . |1.A .
..313598-JT-8 |FNR 2001-5 QG - CMO/RMBS . 06/01/2026 . |Paydoun . . 03/25/2031 . |1.A .
.. 31362J-UN-3 | FN 062689 - RMBS ... . 06/01/2026 . | Paydoun . . 06/01/2028 . |1.A .
..31371J-L4-4 [FN 253347 - RMBS . . 06/01/2026 . | Paydoun . . 06/01/2030 . |1.A .
..31371J-XA-7 [FN 253673 - RMBS . . 06/01/2026 . | Paydoun . . 03/01/2031 . |1.A .
..31371K-HY-0 [FN 254147 - R\BS . . 06/01/2026 . | Paydoun . . 01/01/2032 . |1.A .
..31371L-CD-9 [FN 254868 - RMBS . . 06/01/2026 . | Paydoun . . 09/01/2033 . |1.A .
..31371L-DH-9 [FN 254904 - RMBS . . 06/01/2026 . | Paydoun . . 10/01/2033 . |1.A .
..313825-GP-0 | FN 490806 - RMBS . . 06/01/2026 . | Paydoun . . 04/01/2029 . |1.A .
..31383R-FV-9 |FN 510580 - RMBS . . 06/01/2026 . |Paydoun . . 08/01/2029 . |1.A .
..31385J-GG-7 [FN 545699 - RVBS . . 06/01/2026 . | Paydoun . . 06/01/2032 . |1.A .
..31386E-C4-8 |FN 560891 - RMBS . . 06/01/2026 . | Paydoun . . 04/01/2031 . |1.A .
..31386H-MR-9 | FN 563868 - RMBS . . 06/01/2026 . | Paydoun . . 01/01/2031 . |1.A .
..31386M-ZB-9 |FN 567838 - RMBS ... . |- 06/01/2026 . |Paydown ... . 10/01/2030 . |1.A ........
..31386P-UJ-0 [FN 569485 - RMBS .... . |- 06/01/2026 . |Paydown ... . 01/01/2031 . |1.A ........
..31389C-08-5 [FN 621579 - RMBS . . 06/01/2026 . | Paydoun . . 12/01/2031 . |1.A .
..3138WI5-KA-5 |FN AR7488 - RMBS . . 06/01/2026 . | Paydoun . . 03/01/2043 . |1.A .
..31381i6-GB-6 |FN AR8293 - RMBS .... . |- 06/01/2026 . |Paydown ... . 05/01/2043 . |1.A ........
..3138IM-XK-2 |FN AT0681 - RMBS .... . |- 06/01/2026 . | Paydoun ... . 03/01/2043 . |1.A ........
..3138WP-G2-4 |FN AT2016 - RVBS . . 06/01/2026 . | Paydoun . . 04/01/2043 . |1.A .
..3138I0-A2-8 [FN AT2724 - RMBS . . 06/01/2026 . | Paydoun . . 05/01/2043 . |1.A .
..3138II0-AY-8 [FN AT2722 - RMBS .... . |- 06/01/2026 . |Paydown ... . 05/01/2043 . |1.A ........
..3138WT-RV-0 [FN AT5899 - RMBS .... . |- 06/01/2026 . |Paydown ... . 06/01/2043 . |1.A ........
..3138WT-US-3 [FN AT5392 - RMBS . . 06/01/2026 . | Paydoun . . 04/01/2043 . |1.A .
..3138X2-RR-7 [FN AU3195 - RMBS . . 06/01/2026 . | Paydoun . . 08/01/2043 . |1.A .
..3138X2-YC-2 [FN AU3406 - RMBS . . 06/01/2026 . |Paydoun . . 07/01/2043 . |1.A .
..31390K-WQ-7 [FN 648755 - RMBS . . 06/01/2026 . | Paydoun . . 08/01/2032 . |1.A .
..31390P-GK-7 [FN 651902 - RMBS . . 06/01/2026 . | Paydoun . . 08/01/2032 . |1.A .
..31391U-J2-2 |FN 677181 - RMBS . . 06/01/2026 . | Paydoun . . 01/01/2033 . |1.A .
..31391W-5H-0 [FN 679548 - RMBS .... . 06/01/2026 . |Paydoun . . 04/01/2033 . |1.A .
..31392C-KP-8 [FNR 0215D FB - CMO/RMBS . . 06/25/2026 . |Paydoun . . 04/25/2032 . |1.A .
..31392F-P9-2 [FNR 2002-82 FB - CMO/RMBS . . 06/25/2026 . |Paydoun . . 12/25/2032 . |1.A .
..31396X-QJ-6 |FNR 2007-89 F - CMO/RMBS .. . 06/25/2026 . |Paydoun . . 09/25/2037 . |1.A .
..31397L-TB-5 [FNR 2008-49 PA - CMO/RVBS . . 06/01/2026 . |Paydoun . . 04/25/2038 . |1.A .
..31400J-PF-0 [FN 689022 - RMBS .... . 06/01/2026 . | Paydoun . . 05/01/2033 . |1.A .
..31400J-SJ-9 |FN 689121 - RMBS . . 06/01/2026 . |Paydoun . . 02/01/2033 . |1.A .
..314000-TN-3 [FN 694557 - RMBS . . 06/01/2026 . | Paydoun . . 04/01/2033 . |1.A .
..31400T-B2-2 |FN 696757 - RMBS . . 06/01/2026 . |Paydoun . . 05/01/2033 . |1.A .
..31401B-NS-0 |FN 703401 - RMBS ... . 06/01/2026 . | Paydown ... . 04/01/2033 . |1.A ........
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..31401N-4U-0 |FN 713735 - RWBS .... . |- 06/01/2026 . | Paydoun ... ... 543 ....567 |.... . ....543 |.. . 09/01/2033 . (1
..31402C-PL-0 |FN 725027 - RWBS . . 06/01/2026 . | Paydoun . . 503 .516 |. .503 . 11/01/2033 . (1.
..31402C-U6-7 |FN 725205 - RMBS . . 06/01/2026 . | Paydoun . . 146 150 |. . 146 . 03/01/2034 . (1.
..31402E-AQ-1 |FN 726415 - RWBS . . 06/01/2026 . | Paydoun . . 101 105 |. 101 . 07/01/2033 . (1.
..31402K-CE-2 |FN 730969 - RWBS . . 06/01/2026 . | Paydoun . . 153 156 | .153 . 08/01/2033 . (1.
..31402R-UN-7 | FN 735989 - RMBS . . 06/01/2026 . | Paydoun . .32 .389 | 372 . 02/01/2035 . (1.
..31403F-JW-5 |FN 747377 - RUBS . . 06/01/2026 . | Paydoun . . 10/01/2033 . (1.
..31404-60-6 |FN 773179 - RUBS .... . |- 06/01/2026 . |Paydown ... . 06/01/2034 . (1.
..31405A-TY-9 |FN 783667 - RMBS .... . |- 06/01/2026 . |Paydown ... . 06/01/2034 . (1.
..31408E-G5-5 |FN 849020 - RWBS . . 06/01/2026 . | Paydoun . . 01/01/2036 . (1.
..3140KC-1V-0 |FN BP5159 - RMBS . . 06/01/2026 . | Paydoun . . 04/01/2050 . (1.
..3140KT-TW-5 |FN BQ7764 - RUBS .... . |- 06/01/2026 . |Paydown ... . 03/01/2051 . (1.
..3140KT-TY-1 |FN BQ7766 - RMBS ... . |- 06/01/2026 . |Paydown ... . 03/01/2051 . (1.
..3140KT-XT-7 |FN BQ7889 - RUBS . . 06/01/2026 . | Paydoun . . 1170172050 . (1.
..3140L3-00-7 |FN BR4962 - RMBS . . 06/01/2026 . | Paydoun . . 02/01/2051 . (1.
..3140X4-7L-4 |FN FM1798 - RMBS . . 06/01/2026 . | Paydoun . . 09/01/2049 . (1.
..3140X9-SL-0 |FN FM5922 - RMBS . . 06/01/2026 . | Paydoun . . 01/01/2050 . (1.
..31410F-29-9 |FN 888268 - RMBS . . 06/01/2026 . | Paydoun . . 03/01/2037 . (1.
..31410G-NB-5 |FN 888786 - RMBS . . 06/01/2026 . | Paydoun . . 10/01/2037 . (1.
..31412N-SL-1 |FN 930323 - RMBS . . 06/01/2026 . | Paydoun . . 12/01/2038 . (1.
..31413U-T0-2 |FN 956059 - RMBS . . 06/01/2026 . | Paydoun . . 12/01/2087 . (1.
..31416B-VH-8 |FN 995316 - RMBS . . 06/01/2026 . | Paydoun . . 12/01/2034 . (1.
..31417E-ZA-2 |FN AB7936 - RUBS . . 06/01/2026 . | Paydoun . . 02/01/2043 . (1.
..31417F-VB-1 |FN AB8709 - RMBS . . 06/01/2026 . | Paydoun . . 03/01/2043 . (1.
..31417G-TQ-9 |FN AB9558 - RWBS . . 06/01/2026 . | Paydoun . . 06/01/2043 . (1.
..31418)1-A2-8 |FN AD0024 - RWBS .... . 06/01/2026 . | Paydoun ... . .. . 08/01/2037 . [1.
1039999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
agency residential mortgage-backed securities - not/partially guaranteed (not exempt from RBC) 283,241 283,241 288,180 5,290 XXX
..03464J-AC-5 | AOMT 217 A3 - CMO/RMBS .. .. |- 06/01/2026 . |Paydoun ... . 10/25/2066 . (1.
..03466K-AC-0 | AOMT 2512 A1 - RMBS ... . 06/01/2026 . | Paydoun . . 12/25/2070 . (1.
..034947-AG-6 | AOMT 261 A3 - RUBS .... . 06/01/2026 . | Paydoun . , , K . 02/25/2071 . (1.
..05552U-AC-8 | BINOM 21INV1 A3 - CMO/R! . 06/01/2026 . | Paydoun . . 130,088 . 130,086 |. . 06/25/2056 . (1.
..06747U-AE-8 | BARC 2026-NM5 A1 - RMBS .. . 06/01/2026 . | Paydoun . s ... 12,428 ... 12,428 |. , . 03/25/2066 . (1.
..10571L-AE-1 |BRAVO 26NQM3 A1 - RMBS .. . 06/01/2026 . | Paydoun . .. 105,820 ..105,820 . 105,818 |. .105,820 . 11/25/2065 . (1.
..19689G-AF-9 | COLT 2026-3 A1 - RMBS . 06/01/2026 . | Paydoun . 14,563 14,563 14,563 |. 14,563 . 05/26/2071 . (1.
..22758F-AE-4 | CROSS 26NQM4 A1 - RMBS .. . 06/01/2026 . | Paydoun . 38,324 38,324 38,586 |. 38,324 . 04/27/2071 . (1.
..24381J-AC-1 | DRMT 2021-4 A3 - CMO/RMBS . . 06/01/2026 . | Paydoun . .. 276,192 ..276,192 ..276,189 |. .276,192 . 11/25/2066 . (1.
..26846J-AF-8 | EFMT 26NQM3 A1 - RMBS ... . 06/01/2026 . | Paydoun . .. 127,598 ..127,598 ..127,598 |. .127,5%8 . 03/25/2071 . (1.
..26846K-AF-5 | EFMT 26NQM4 A1 - RMBS ... . 06/01/2026 . | Paydoun ... ... 99,623 ...99,623 ...99,619 |.... ..99,623 |.. . 04/27/2071 . (1.
.. 33853H-BD-2 | FSMT 2021-13INV B3 - CMO/RMBS . . 06/01/2026 . | Paydoun ... .. 19,767 ...19,767 ...19,500 |.... ..19,767 |.. . 12/25/2051 . (2.
..36274Y-AE-8 | GSMBS 26NQM4 A1 - RMBS .. . 06/01/2026 . | Paydoun . 34,023 34,023 34,022 |. 34,023 . 06/25/2066 . (1.
..46660Y-AC-3 | JPMMT 26LTV1 A1 - RMBS .. . 06/01/2026 . | Paydoun . .. 127,057 ..127,057 ..127,085 |. 127,057 . 09/25/2056 . (1.
..46660Y-AD-1 | JPMMT 26LTV1 A2 - RMBS .. . 06/01/2026 . | Paydoun ... ... 70,230 ...70,230 ...70,230 |.... ..70,230 |.. . 09/25/2056 . (1.
..61780Q-AC-4 | MSRM 26NQM4 A1 - RMBS ... . |- 06/01/2026 . [Paydown ... .. 69,895 ...69,895 ...69,894 |.... . 03/25/2071 . (1.
..617954-AC-6 | MSRM 26NEW1 A1 - RMBS . 06/01/2026 . | Paydoun . 21,750 21,750 21,749 |. , . 04/27/2071 . (1.
..617960-AC-3 | MSRM 26NQM3 A1 - RMBS . 06/01/2026 . | Paydoun . .. 165,293 ..165,293 ..165,293 |. .165,293 . 03/25/2071 . (1.
..617967-AC-8 | MSRM 26NQM4 A1 - RMBS ... . |- 06/01/2026 . [Paydown ... .. 14,431 ... 14,431 ... 14,431 | .. 14,431 |.. . 03/25/2071 . (1.
..61913P-AS-1 | MHL 2005-1 1M1 - CMO/RMBS ... . 06/25/2026 . | Paydoun ... ....1,039 ....968 |.... .1,039 |.. . 02/25/2035 . (1.
..64829L-AA-6 |NRZT 2016-4 A1 - CMO/RVBS . . 06/01/2026 . | Paydoun . , .9,230 , K .9,230 . 11/27/2056 . (1.
..64830G-AB-2 |NRZT 2018-1 A1A - CMO/RMBS . 06/01/2026 . | Paydoun . ..5,529 .5,529 5,540 |. . 5,529 . 12/26/2057 . (1.
..67124D-AF-8 | OBX 26NQM5 A1 - RMBS .. . 06/01/2026 . | Paydoun . .. 106,336 ..106,336 ..106,335 |. .106,336 . 01/25/2066 . (1.
..67124F-AF-3 | 0BX 26NQM4 A1 - RMBS . 06/01/2026 . | Paydoun . 98,690 98,690 98,689 |. . 02/25/2066 . (1.
..67449L-AA-9 | 0BX 25NQ19 A1 - RMBS .. . 06/01/2026 . | Paydoun . .. 142,866 .. 142,866 ..142,866 |. . 10/25/2065 . (1.
..69384E-AE-0 | PRPM 2026-NM2 A1 - RMBS .. . 06/01/2026 . | Paydoun ... ... 34,388 ... 34,388 ...34,388 |.... . 04/27/2071 . [1.
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..74939B-AA-4 | RCKT 2026-CEST A1A - RUBS .... . 06/01/2026 . | Paydoun ... 2,010 |. 01/25/2056 . [1.A FE .
..78432Y-AC-3 | SGR 2021-2 A3 - CMO/RMBS . 06/01/2026 . | Paydoun . 763 |. 11/25/2061 . (1.B ........
..78438N-AC-1 |SGR 262 A1 - RMBS ..... . 06/01/2026 . | Paydoun . 843 |. 04/26/2066 . [1.A FE ..
..802929-AC-3 | SAN 2026-NOM3 A1 - RWBS . . 06/01/2026 . | Paydoun . . 03/25/2066 . [1.A FE .
..81745J-AA-6 | SEMT 2013-11 A1 - CMO/RVB! . 06/01/2026 . | Paydoun . 1, . 09/25/2043 . [1.A ........
..92490E-AA-1 | VERUS 259 A1 - RMBS ...... . 06/01/2026 . | Paydoun . .130,500 . 10/25/2070 . [1.A FE ..
..92541H-AA-3 | VERUS 2026-R3 A1A - RIBS .. . 06/01/2026 . | Paydoun . 137,080 . 02/27/2068 . [1.A FE ..
.. 92925C-BD-3 | WAMU 2005-AR19 1B2 - CMO/RMBS . .. |- 06/25/2026 . |Paydoun ... . 12/25/2045 . [1.A FM .
..95002K-BJ-1 | WFMBS 2020-1 B2 - CMO/RMBS ...............cee... . 06/01/2026 . | Paydown . 12/27/2049 . [1.A ........
1059999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency residential mortgage-backed securities (unaffiliated) 2,681,125 1,044, 169 2,681,125 XXX
..05594L-AA-2 | BX 2025-JDI A - CMBS .. ... |- 06/15/2026 . | Paydoun ... ....33,033 , ... 33,033 | ..33,933 |.. . 11/17/2042 . (1.
..05610H-AJ-2 |BX 22LP2 E - CMBS ... . 04/15/2026 . | Paydoun . . 3,920,000 ..3,903,246 |. .3,920,000 |. .3,920,000 . 02/15/2039 . (1.
..07388N-AX-4 | BSCMS 2006-TOP24 X1 - CMBS . 06/01/2026 . |Direct . 129,711 | L) . 10/12/2041 . (6.
..12515A-BD-1 |CD 2016-CD2 A3 - CMBS ...... . 06/01/2026 . | Paydoun . .. 4,022,430 |. . 11/15/2049 . (1.
..12593J-BK-1 | COMM 2015-CCRE24 C - CMBS . . 06/01/2026 . | Paydoun . . 08/12/2048 . (1.
..12504C-BJ-8 | COMM 2016-DC2 B - CMBS ..... . 06/01/2026 . | Paydoun . , , K , . 02/12/2049 . (1.
.. 17324T-AE-9 | CGCMT 2016-GC36 A5 - CMBS . . 06/01/2026 . | Paydoun ... ..126,139 |... ..130,475 |.... 126,139 |.. . 02/12/2049 . (1.
..53218C-AL-4 |LIFE 2021-BMR F - CMBS . |- 06/23/2026 . |BANK OF AMERICA - SECURITIES .. |.ecovvevvrrrnnnnnnns |-.....4,550,285 | 5,250,000 |........ 5,250,000 |........5,250,000 [....oevvrerennnn fooveiiiiiiiiiins o s e e 5,250,000 |.. . 03/15/2038 . (1.
..61691E-AZ-8 | MSC 2016-UBS12 A3 - CMBS . 06/01/2026 . | Paydoun ... . 1,624,093 . 12/17/2049 . (1.
..74332Y-AA-7 |PROG 22SFR5 A - CBS ..... . 06/01/2026 . | Paydoun . ....5,53 |. ... 5,552 . 06/17/2039 . (1.
..89614Y-AE-6 | TCN 2021-SFR1 E1 - CMBS . .. |- 06/18/2026 . |Paydown ... .2,609,954 |.... .2,634,680 |.. . 07/19/2038 . (2.
..94989D-BA-6 | WFCM 2015-C27 XB - CMBS ... .. |- 05/01/2026 . [Direct .. .. . 02/18/2048 . (6.
..95000J-AU-2 | WiFCM 2016-L.C25 A3 - CMBS .. . 06/01/2026 . | Paydoun . .. L2,777,427 |.... .2,778,352 |.. . 12/17/2059 . [1.
1079999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency commercial mortgage-backed securities (unaffiliated) 19,769, 144 20,468,859 20,669,453 20,442,441 20,468,859 (699,715) 422,925 XXX XXX
..00039L-AE-8 | ABBSL 6 C - CDO .. |- 06/26/2026 . |Call @ 100.00 .... 3,000,000 |........ 3,000,000 |........ 3,007,245 |.... o e e (149) [ e (M9) | 3,007,096 |.. . .78,119 |. 07/20/2037 . [1.F FE ....
..00901A-Al-7 | AIMCO 10 CRR - CDO . ... |- 06/09/2026 . [Call @ 100.00 .... 8,000,000 |........ 8,000,000 |........ 8,010,744 | e e (82) | e (82) [ s 8,010,702 |.. 179,139 |. 07/22/2037 . |1.F FE
..00901A-AY-3 | AIMCO 10 D1R - CDO . . 06/09/2026 . |Call @ 100.00 .... 5,375,000 |........ 5,375,000 |........ 5,375,000 |........5,375,000 [....oovrrrrnnnnn fooveiiiiiiiiiins oo e e e 5,375,000 |.. ...234,552 |. 07/22/2037 . [2.C FE
..00901W-AJ-8 | AIMCO 21 D1 - CDO . 04/20/2026 . | Paydoun ...... . 6,000,000 ..6,000,000 ..6,000,000 |. .6,000,000 . 04/20/2037 . |2.C FE
..039953-AJ-3 | ARES LXIX D - CDO . 05/13/2026 . |Call @ 100.00 . . 4,000,000 ..4,000,000 ..3,031,208 |. K .3,931,784 . 04/15/2036 . |2.C FE
..056921-AG-4 |BCC 2024-2 C - CDO .. ... |- 06/24/2026 . |Call @ 100.00 .... 8,000,000 |........ 8,000,000 |........ 8,000,000 |........8,000,000 [.....evvvrrennnn forviiiiiiiiiiins oo e e e 8,000,000 |.. . 07/15/2037 . [1.F FE
..056921-AJ-8 |BCC 2024-2 D1 - CDO ... . 06/24/2026 . |Call @ 100.00 .... 5,000,000 |........ 5,000,000 |........ 5,000,000 |........5,000,000 |...ccoovviiiiins Joormrniiiiiiinns i fovviiiiiiiiien foii o 5,000,000 |.. . 07/15/2037 . |2.B FE
..05877G-AG-8 |BALLY 22 B - CDO . . 06/11/2026 . |Call @ 100.00 . . 2,000,000 ..2,000,000 ..2,000,000 |. .2,000,000 |. .2,000,000 . 04/15/2037 . [1.F FE
..05877G-AJ-2 |BALLY 22 C - CDO . . 06/11/2026 . |Call @ 100.00 .... . 2,150,000 ..2,150,000 ..2,150,000 |. .2,150,000 .2,150,000 . 04/15/2037 . |2.C FE
..07355T-BL-5 |BCHPK 1RR A1R - CDO . 04/13/2026 . |Bank of America Securities 17,985,600 18,000,000 17,977,392 | 17,977,567 K .. . 01/17/2035 . [1.A FE
..08182Y-AE-8 |BSP XXXV C - CDO . . 06/03/2026 . |Call @ 100.00 . . 6,000,000 ..6,000,000 ..6,009,002 |. .6,008,282 (8,282) |. . (8,282) |.. 171,196 |. 04/27/2037 . 1.F FE
..09090R-AE-2 |BGCLO 14 C - CDO . . 06/24/2026 . |Call @ 100.00 . . 3,000,000 ..3,000,000 ..3,005,085 |. .3,004,977 (4,977) |. . (4,977) .. 77,246 |. 07/22/2037 . [1.F FE
..13887A-AJ-7 | CANYC 2023-2 D - (DO . 06/02/2026 . |Call @ 100.00 . . 4,000,000 ..4,000,000 ..4,000,000 |. .4,000,000 | 189,033 |. 05/15/2037 . |2.C FE
.. 14074E-AJ-0 | CPTPK 1 C - CDO ..... . 06/23/2026 . |Call @ 100.00 . . 4,750,000 ..4,750,000 ..4,750,000 |. .4,750,000 |. .4,750,000 198,761 |. 07/20/2037 . [1.F FE
.. 14312J-BU-5 | CGMS 2015-5 CR4 - CDO . . 06/03/2026 . |Call @ 100.00 .... . 2,000,000 ..2,000,000 ..2,000,000 |. .2,000,000 |. .2,000,000 .81,412 |. 01/20/2032 . [1.G FE
..146918-AG-2 | CARVL X-C D1 - CDO . . 06/22/2026 . | CITIGROUP GLOBAL M, .5,000,000 ..5,000,000 ..5,010,000 |. .1,000,000 |. .5,010,731 . 07/20/2037 . |2.C FE
..26254K-AL-7 |DRSLF 119 D1 - CDO . . 06/02/2026 . |Call @ 100.00 .... .5,000,000 ..5,000,000 ..5,000,000 |. .5,000,000 .5,000,000 . 04/15/2036 . |2.B FE
..20001B-AJ-2 |ELM25 25 D - CDO . . 05/12/2026 . |Call @ 100.00 . . 2,000,000 ..2,000,000 ..2,003,406 |.evvvviiiiiiinnnns .2,003,407 . 04/17/2037 . |2.C FE
..20003F-AC-6 |ELM27 27 C - CDO . . 05/05/2026 . |Call @ 100.00 . . 7,500,000 ..7,500,000 ..7,500,000 |. .7,500,000 .7,500,000 . 04/20/2037 . [1.F FE
..33888A-AC-9 |FLAT 26 A - CDO . 04/06/2026 . | MORGAN STANLEY CO 2,302,875 ..2,300,000 ..2,304,600 |. .2,300,913 |. . 2,297,953 . 01/15/2038 . [1.A FE
..38130M-AJ-4 |GLM 20 D - CDO ... . 05/26/2026 . |Call @ 100.00 .... . 3,000,000 ..3,000,000 ..3,005,500 |. .3,004,715 |. .3,004,570 . 07/20/2037 . |2.C FE
..381945-AG-9 | GCBSL 52(B) DR - CDO . 06/22/2026 . |Call @ 100.00 . . 3,000,000 ..3,000,000 ..3,000,000 |. .3,000,000 |. X .3,000,000 . 04/20/2037 . |2.C FE
..46148H-AD-0 | INVCO 2024-3 C - CDO .. .. |- 06/03/2026 . |Call @ 100.00 .... R 2,500,000 |........ 2,500,000 |........ 2,500,000 |........2,500,000 |.... e e K T [ 2,500,000 |.. . 07/20/2087 . [1.F FE
..481952-AJ-8 |KKR 50 D1 = CDO ..ooovvvveeieieiiiiiiieeeeeeeeees . 05/07/2026 . |Call @ 100.00 .........cevvvvvvrnns fevvvvvnnrnnnnnnnnnns fornnns 5,000,000 |........ 5,000,000 |........ 5,000,000 |........ 5,000,000 [oeeeeiiiiiiiiees e o e o o 5,000,000 |..coevrernnnnnns . 04/20/2037 . |2.A FE
SANTANDER US CAPITAL MARKETS
..557910-AN-6 | MDPK LX A1R - CDO ... . |- 04706/2026 . [LLC ..ovvvnniniiiiiiii e | 8,006,000 |........ 8,000,000 |........ 8,000,000 |........8,000,000 [.....cevvurnnnnn forviiiiiiiiiiins fooeiiiiiiiiis e e e 8,000,000 |.. ...185,210 |. 10/26/2037 . [1.A FE ....
..55822V-AG-6 | MDPK 69 C - CDO . 05/27/2026 . |Call @ 100.00 ......ceevvvveveinens Jovvvevininiiiiiinnns founes 3,000,000 |........ 3,000,000 |........ 3,000,000 |........8,000,000 |.....oooeveeeees Jooveinniniininns Joveviiiiiiiiins foveeeiiiniiieee fooiiiiiiiiiiiins e 3,000,000 |.. ...110,262 |. 07/27/2037 . [1.E FE ....
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..64135D-AJ-4 |NEUB 47 AR - CDO . |- 04/06/2026 . | JPMORGAN VPR FTP ... ..4,995,000 |........ 5,000,000 |........ 5,005,000 |........5,004,844 |.... . (2,412) ). L(242) | s 5,002,432 |.. (7,432) |.........(7,432) 118,745 |. 04/16/2035 . [1.A FE ..
..67672Y-Bli-1 | 0CT22 XXI1 DRR - CDO . 04/22/2026 . |Paydoun ............... . 1,250,000 .. 1,250,000 . 1,259,686 (9,686) |. . .1,250,000 . JRUPE .42,820 |. 01/22/2030 . [2.A FE ..
..76857J-AL-6 |RVRPK 1 D1 - CDO .... . 06/22/2026 . | WELLS FARGO SECURITIES . . 1,470,000 ..1,500,000 K ... 546 | .1,451,7% . 18,204 .38,649 |. 01/25/2038 . [2.C FE ...
..803169-AU-5 | SRANC 3R CR - CDO . 06/22/2026 . | Paydoun ... .. 2,344,822 ..2,349,197 |. .(4,375) | . . 2,344,822 . 06/24/2030 . [1.A FE ...
..83607H-AQ-8 | SNDPT VIII-R C1R - CDO .. .. |. 04/15/2026 . | Paydoun ... .o |.......3,498,158 |........ 3,498,158 |........ 3,502,254 |.... ... (4,006) . . (4,00) ] e, 3,498,158 |.. . 04/15/2030 . [1.A FE ...
1099999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
non-agency - CLOs/CBOs/CDOs (unaffiliated) 141,167,979 141,107,478 88,345,158 (22,634) (22,634) 141,079,277 XXX
..456789-AD-8 [PIMCO Specialty Finance Income - Class A .... |. 04/15/2026 . |Adjustment . A . . 06/30/2040 . |1.G .
..456789-AE-6 | PIMCO Specialty Finance Income, L.P. - C .... [. 04/15/2026 . |Adjustment .. . 06/30/2040 . [3.C .
..456789-AF-3 [PIMCO Specialty Finance Income - Class B . 04/15/2026 . | Adjustment . . 06/30/2040 . |2.C .
..004421-MG-5 | ACE 2005-HE2 M5 - RMBS .. . 06/25/2026 . | Paydoun . , , K 726 , . 04/25/2035 . [1.A FM ..
..03067F-AB-6 | AMCAR 2025-1 A2A - ABS .. . 06/18/2026 . | Paydoun . ..773,209 L.773,193 | ..773,193 773,209 . 03/19/2029 . [1.A FE ...
..267954-AA-3 | EFMT 25CES4 A1 - RMBS . 06/01/2026 . | Paydoun . 39,339 39,430 [oeevevviiiiiniinnns 39,339 . 06/25/2060 . [1.A FE ...
..269330-AA-4 |E3 2019-1 A - ABS .. . 06/20/2026 . | Paydoun . 15,691 15,690 |. . 09/20/2085 . [1.A FE ...
..30166V-AC-2 |EART 2025-5 A2 - ABS .. . 06/15/2026 . | Paydoun . ,748,708 . 06/15/2028 . [1.A FE ...
..31659T-DV-4 |FMIC 2005-2 M2 - RMBS . 06/25/2026 . | Paydoun . . . 12/25/2035 . [1.A FM ...
..34964M-AA-2 | FORTI 2021-1 A - ABS . . 06/20/2026 . | Paydoun . . 03/20/2057 . [1.A FE ...
..38218D-AA-7 | GOODG 2019-1 A - ABS .. . |- 06/15/2026 . | Paydoun ... . 10/15/2054 . [1.C FE ...
..38218G-AA-0 | GOODG 2018-1 A - ABS . . |- 06/15/2026 . | Paydoun ... . 10/15/2053 . [1.A FE ...
..42770A-AA-5 |HERO 2021-1 A - ABS . 06/20/2026 . | Paydoun . . 09/20/2051 . [1.A FE ...
..42770U-AA-1 |HERO 152 A - ABS .... . 06/20/2026 . | Paydoun . . 09/20/2040 . [1.A FE ...
..46660C-AA-5 | JPMNT 25HE3 A1 - RMBS ... . |- 06/20/2026 . [Paydown ... . . . 03/20/2056 . [1.A FE ...
..46664M-AA-9 | JPMMT 26ACS1 A1 - RMBS .. . 06/01/2026 . | Paydoun ... .. 344, 344,470 344,470 |.... . 04/26/2066 . [1.A FE ...
..525946-AA-7 | LENDR 26SP2 A - ABS ... . 06/15/2026 . | Paydoun . .. 450,182 ..450,182 ..460,238 |. . 01/15/2037 . [1.A FE ...
..525946-AB-5 |LENDR 25SP2 B - ABS . 06/15/2026 . | Paydoun . 68,172 69,294 |. . 01/15/2087 . [1.C FE ...
..525946-AC-3 | LENDR 26SP2 C - ABS . 06/15/2026 . | Paydoun . 64,468 62,619 |. . 01/15/2037 . [1.F FE ...
..525946-AD-1 |LENDR 25SP2 D - ABS . 06/15/2026 . | Paydoun . 45,951 43,446 |. . 01/15/2087 . [2.B FE ...
..525946-AE-9 | LENDR 26SP2 E - ABS . 06/15/2026 . | Paydoun . 18,518 16,769 |. . 01/15/2037 . 3.B FE ...
..525946-AF-6 | LENDR 25SP2 F - ABS . 06/15/2026 . | Paydoun . 20,026 18,011 . 01/15/2087 . [4.B FE ...
..63942G-AA-1 | NAVSL 2021-F A - ABS . . 06/15/2026 . | Paydoun . 89,483 80,591 |. . 02/18/2070 . [1.A FE ...
..63042K-AA-2 | NAVSL 2021-G A - ABS .... . 06/15/2026 . | Paydoun . .. 231,565 ..231,565 ..211,473 | .231,565 . 04/15/2070 . [1.A FE ...
..67777B-AA-3 | 0IC CREDIT OPPORTUNITIES . 05/22/2026 . | Unknoun . 14,461 14,461 14,461 |. 14,461 . 03/31/2036 . [2.A PL ...
. 67777B-AB-1 | 0IC CREDIT OPPORTUNITIES FUND IV ONSHORE ..... [. 05/22/2026 . |Unknoun . 7,230 7,230 .7,230 | 7,230 . 03/31/2036 . |2.CPL ...
..67777B-AC-9 |0IC CREDIT OPPORTUNITIES FUND IV ONSHORE . 05/22/2026 . | Unknoun . .2,169 .2,169 .2,169 |. .2,169 . 03/31/2036 . [3.B PL ...
..69376B-AA-4 | PACEF 2020-1 A - ABS .... . 06/20/2026 . | Paydoun . 44,250 44,250 44,614 |. 44,250 . 09/20/2055 . [1.A FE ...
..71680@-DL-7 |Petros Finance 2024-S1 SU ertifi . 05/01/2026 . |Direct 18,767 18,767 . 01/29/2089 . [1.C PL ...
..71680@-DM-5 |Petros Finance 2024-S1 SUBI CL B Certifi . 05/01/2026 . |Direct ... 238 ....238 . 01/27/2059 . [2.B PL ...
.. 749301-AA-8 | RCKT 2025-CES8 A1A - RWBS .... . 06/01/2026 . | Paydoun . 163,487 K .163,487 . 08/25/2085 . [1.A FE ..
..75975B-AA-6 | RENEW 211 A - ABS . |- 06/20/2026 . |Paydown ... ... 16,251 ... 16,149 |.... ..16,251 |.. . 11/20/2056 . [1.A FE ..
..80281H-AC-8 | SCART 2021-C C - ABS .. . |- 04/15/2026 . [Paydown ..........ceevvvvrrrrnnnnnnns fooveiiiiiiiiiiin fon 4,558 ....4,558 |.... ...4,558 |.. . 10/16/2028 . [1.A PL ..
..802923-AB-8 | SDART 2025-4 A2 - ABS . 06/15/2026 . | Paydoun . .. 588,360 ..588,331 .588, 360 . 01/16/2029 . [1.A FE .
..85790@-AA-1 | STEAM MH FUNDING | LLC - ABS ... . 06/23/2026 . |Direct .. . 3,114,146 . 12/31/2060 . [1.E PL .
..85790@-AB-9 | STEAM MH FUNDING | LLC - ABS ... . 04/15/2026 . .(1,499) [.... . 12/31/2060 . |2.B PL
..85790@-AC-7 | STEAM MH FUNDING | LLC - ABS . 04/15/2026 . | ... . . 12/31/2060 . |3.B PL
..89170U-AA-8 | TPMT 25CES4 A1A - RUBS ........ .. |- 06/01/2026 . |Paydown . .. 93,086 93,075 |.... . 10/25/2065 . [1.A FE .
1119999999. Subtotal - asset-backed securities - financial asset-backed securities - self-liquidating -
other financial asset-backed securities - self-liquidating (unaffiliated) 9,335,500 9,335,500 9,287,958 4,857,557 17,500 17,500 9,338,646 (3,146) (3,146) 112,272 XXX XXX
..85208N-AE-0 [SPRNTS 1A2 = MBS ....evvrverereeerueeneareneanenes . 06/20/2026 . [Paydown ...vovevviciviceiiaenas | DT PO 262,650 |........... 262,650 |........... 262,754 |........... 262,673 [.oooviiiiiiiins e (23) [oeveennnnnnnnns fooeeiiiinnn (23) [oevennnnnnnnnns foeeeiiinnn 262,650 [..ooooeiiiiiiins o e eviiiiiiees 6,766 |. 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 6,766 XXX XXX
1889999999. Total - asset-backed securities (unaffiliated) 173,565,927 174,306, 168 174,408,663 115,354,835 325 11,704 12,028 174,220,611 (654,684) (654,684) 4,962,902 XXX XXX
1899999999. Total - asset-backed securities (affiliated) XXX XXX
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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
1909999997. Total - asset-backed securities - Part 4 173,565, 927 174,306, 168 174,408,663 115,354,835 325 11,704 12,028 174,220,611 (654,684) (654,684) 4,962,902 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 173,565,927 174,306, 168 174,408,663 115,354,835 325 11,704 12,028 174,220,611 (654,684) (654,684) 4,962,902 XXX XXX
2009999999. Total - issuer credit obligations and asset-backed securities 306,726,062 310,753,665 309,246,893 177,042,520 325 29,226 29,550 309,369,380 (2,643,317) |  (2,643,317) 6,536,128 XXX XXX
.. 05254H-AA-2 |AUSTRALIA AND NEW ZEALAND BANKING GROWP ...... | 06/10/2026 . |Ca|| ©100.00 ...oooeeiiiiinennnn |...1,828,000.000 ...... 1,828,000 [.....cccccennnnnn founnnns 2,160,539 |........ 1,850,888 |......... 38,349 |....... (61,238) |.oeveveeiiiiinns fovnnes (22,888) |.oevveeeeiiiiins founennes 1,828,000 |...coevvvvvennne fovunnnnnnnnnnnns fooviiiiiiiiiiins o 61,695 |........ oo 2.BFE ...
4019999999. Subtotal - preferred stocks - industrial and miscellaneous (unaffiliated) perpetual
preferred 1,828,000 XXX 2,160,539 1,850,888 38,349 (61,238) (22,888) 1,828,000 XXX
4509999997. Total - preferred stocks - Part 4 1,828,000 XXX 2,160,539 1,850,888 38,349 (61,238) (22,888) 1,828,000 XXX
4509999998. Total - preferred stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
4509999999. Total - preferred stocks 1,828,000 XXX 2,160,539 1,850,888 38,349 (61,238) (22,888) 1,828,000 XXX
..31338#-11-2 |FEDERAL HOME LOAN BANK OF BOSTON ............... | 05/12/2026 . |Unmatched Counter Party ......... | ........ 5,439.000 |......... 543,900 [...oooooiiiiiiiiinns e 543,900 |........... 543,900 [o..eevveninnnnne fooviiiiiiiiii o e Jeeiiiiiiiiiens fociiiinnn, 543,900 [....oovvevennnne fovviiiiiiiiiiies oo 85,389 | |
5029999999. Subtotal - common stocks - industrial and miscellaneous (unaffiliated) other 543,900 XXX 543,900 543,900 543,900 XXX
..00661L-30-2 |BNY Mellon S&P 500 Index Fund ................... . 06/30/2026 . |DIRECT WITH ISSUER ......ccoevvies fervnnnnnnnn884.010 [ounnnnnnnn 59,877 [oueeiiiiiiiiiiiiiinn foiiinnnnnnd 80,155 [ Jooiiiiiiiiiiiies e s e foveeeiiieiiees fonnnna80,155 | 9,722 | 9,722 o [ ] i,
..416649-35-8 |Hartford Capital Appreciation R4 Fund . 06/30/2026 . | DIRECT WITH ISSUER . R | I R AU I,
..55272P-25-7 | MFS Total Return Bond R3 Fund ................... . 06/30/2026 . | DIRECT WITH ISSUER .... .32, 2 (359) |ueeeieieenn (889) fevvviiiiiiiiiiiiiine foviiiin veviiiin] i,
5329999999. Subtotal - common stocks - mutual funds - designations not assigned by the SVO 92,99% XXX 83,234 9,761 XXX
5989999997. Total - common stocks - Part 4 636,896 XXX 627,134 543,900 627,134 9,761 35,339 XXX XXX
5989999998. Total - common stocks - Part 5 XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX XXX
5989999999. Total - common stocks 636,896 XXX 627,134 543,900 627,134 9,761 35,339 XXX XXX
5999999999. Total - preferred and common stocks 2,464,896 XXX 2,787,673 2,394,788 38,349 (61,238) (22,888) 2,455,134 9,761 97,034 XXX XXX
6009999999 - Totals 309, 190,958 XXX 312,034,566 179,437,308 38,674 (32,012) 6,662 311,824,514 (2,633,556) |  (2,633,556) 6,633, 162 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
BHM31KN76 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @682 ... .o |Hedge ... N I . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/10/2026 |. 04/06/2027 |............ 530 [........ 3,617,250 PR PO (572,047)(Mvveeees [ (572,047)|....... (233,004)|.
BHW31FDD5 - Index Linke: GOLDMAN SACHS & CO
C@6835 ...covvvnnnnnns Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 04/02/2026 |. 04/01/2027 |............. 7 3,588,375 |..uuuneeenn 6,835 [ e (260,267 [ (556,535)|"..cevvven feunnnns (556,535)|....... (296,268)[......ccvvvnnneens |evnnnnreerennnins foorevviniinninens foii | e 0003 ..ovvvnnnnns
BHW32BYJ7 - MAY27 SPET| Index Linked Liability UNION BANK OF
C @ 10283 .... ... |Hedge ... N I . |Equity/Index | SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 |. 05/29/2026 |.05/26/2027 |.... ... 318,773 ... 10, N R 24,766 |... ....15,081 |7 .. ....(8,785)[.
BHV30VPV8 - Fi Index Linke: UNION BANK OF
C@9540 .....coovnnn Hedge ..ovvvevviviiiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 02/27/2026 |.02/26/2027 |.............. Bl 171,720 V40 [ [ 10,866 |.evveeneieiiinnnns foeriiinnnn 13,721 (Mo v 13,721 [ PR 5151 PO KRR R KRR [ 0003 ..ovvvnnnnns
BHM31XOP3 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @745 ... ... |Hedge ... J (R Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/01/2026 |. 04/29/2027 |.... ..., 231,105 (16,432)|... e (19,972)] e (3,540)] s [ e [ | 0003
BHM30VPZ9 - Index Lini GOLDMAN SACHS & CO
C@12.39 ...covvennnns Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/27/2026 |. 02/26/2027 |..........1,540 [.......... 185,401 [....ccvvnnnnnns {0 PO R UACL:) R KT T KA 3,977 [ ((75: 72 R FRRUURN AU R IS 0003 ..ovvvnnnnns
BHM328026 - JUN27 QBFC| Index Linked Liability BANK OF AMERICA,
C@544.02 ............. Hedge ..ovvvevviviiiiiies | e Equity/Index |N.A. coooiiiiininnnns BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/25/2027 |............ 662 |.......... 360,141 |..eeniiinnnn L7 R R 16,009 [.ooveveeeiiiiiins o 19,103 [Meeiiies Joevinennns 19,108 |........... 3,004 |.evveiiiiiiins foereriinneeienn e e [ e 0003 ..ovvvnnnnns
BHM31ZRZ7 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@720 ..oovvnnnnnnnnn Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/07/2026 |. 05/04/2027 |............ 381 [........ 2,743,200 |............ ALV [V ) PO RN 301,295 |.oevveiieiiiinnn forees 319,246 | Mot [ 319,246 |.......... 5 R F R R RN [N 0003 ..ovvvnnnnns
BHW32JWR4 - JUN27 SPET | Index Linked Liability UNION BANK OF
C@10483 ..ot Hedge ..ovvvevviviiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 06/12/2026 |. 06/09/2027 |.............. LN . 461,252 |........... 10,483 [ceveniiiiiiiines foeeeinnnn (19,799)).cvveniiiiiinns foereinnnn [QERCELC)) KA R (18,936))......ccevnnn R[N R R R RN [N 0003 ..ovvvnnnnns
BHW3289F0 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@735 ..oovvvvnennnns Hedge ..ovvvevviviiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/22/2026 |. 05/19/2027 |............ 182....... 1,338,610 |.....ceunnnn. 5 F R LT E I PO RPN 136,787 | M eeeeiinn Jvennnns 136,787 |...cevenen (15510723 R FRRURR R RN [N 0003 ..ovvvnnnnns
BHM32JWU7 - JUN27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@119.06 ... Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/12/2026 |. 06/09/2027 |.......... 3,258 |ouuunnnnnn 387,897 | LA PO RPN LT CIU7 AR LV (G LA I 12,165 |.......... (1,442)]eneiiiinenns e [ e | s 0003 ..ovvvnnnnns
BHM305XQ7 - JAN27 SPET| Index Linked Liability UNION BANK OF
C @ 10601 ... Hedge ..ovvvevviviiiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 01/09/2026 |.01/06/2027 |............... [ 97,529 |..cuuennnns (UM PR (3,251 ceeeiieiiininns foeeeeinnnn (2,218)[ M foeeiieens (2,218)f........... 1,084 [ i [ e | e 0003 ..ovvvnnnnns
BHW32FCR4 - JUN27 SPET | Index Linked Liability UNION BANK OF
C@ 10471 ..ooeennnnnnne Hedge ..ovvvevviviiiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 06/05/2026 |.06/01/2027 |.............. 29 s 303,659 ........... 10,471 | e 4,740 [ e 12,920 [N foeeniinnns 12,920 |.......... (1% 70)) RPN AR RPN RN U 0003 ..ovvvnnnnns
BHM30ZUM3 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6820 ..oovvvnnnnnnns Hedge ..ovvvevviviiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/06/2026 |. 03/03/2027 |.............. 76 |.......... 518,320 ... (S5 7V} PO RN 46,656 [....oovvvvnnnnnns |oenninnnns 78,680 |Miiiiinn feeenins 78,680 |.......... 32,024 |.eeveiniiini fooreiei e e | s 0003 ..ovvvnnnnns
BH\W3289C7 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7750 .ovvvennnnnnnn Hedge ..ovvvevviviiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBK528  |. 05/22/2026 |. 05/14/2027 |............ 362 |........ 2,805,500 ............ [V PO R [QECTRLYD AR RN (176,708)] ".oovvvvn Jovennns (176,708)|.......... (TR 5cic N O FORRRRR (R RN N 0003 ..ovvvnnnnns
BHM313579 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@9082 ....ovvvvnnnnne Hedge ..ovvvevviviiiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 03/13/2026 |. 03/12/2027 |............ 15]........ 1,044,430 1............ (eI <28 FOR RN 65,830 [ciiviiiniinnns Joeeinann 111,660 |*.oeeeenn |ovennnns 111,660 |.......... 45,830 |.evvvnneiiiinnnn fooreiiis e e | s 0003 ..ovvvnnnnns
BHM31PNJ9 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6890 ..ovvennnnnnnn Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBK528 | 04/17/2026 |. 04/13/2027 |............ 309 |........ 2,129,010 |............ 6,890 |ouvuuiiiiiininns e X T T PR EN 322,274 | M e 322,274 |.......... (G158 10728 S R R AR SRS 0003 ..ovvvnnnnns
BHM32FCY9 - JUN27 SPET| Index Linked Liability UNION BANK OF
C@ 11020 .............. Hedge ..ovvvevviviiiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 06/05/2026 |. 06/04/2027 |.............. 39 s 429,780 |........... 11,020 [ fevenns (11,681)]ceeveeiiiciinnn o (10,227) Mo [ (10,227} 1454 [ e [ e | e 0003 ..ovvvnnnnns
BHM30ZUV3 - MAR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@12.93 .....ooeenn. Hedge ..ovvvevviviiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/06/2026 |. 03/05/2027 |.......... 7,327 |eueennnnn 886,054 |......cccvnnnn L2 1) PR RPN PRSI L PR RN 17,640 [Meeeieeen Jovvinnnnns 17,640 |.......... (8,951)]ceveiviinninnns Joevnniieeeeiienn [ e | e 0003 ..ovvvnnnnns
BHM313520 - MAR27 SPX | Index Linked Liability BANK OF AMERICA,
C@B775 .vvveennneen Hedge ..ovvvevviviiiiiins | e Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 03/13/2026 |. 03/11/2027 |............ 208 |........ 1,409,200 |.....cuunnn. (ST A-) PO RN 123,558 |vvveiiiiiiiinns foeeeinnnn 225,167 [Mveeeees [ 225,167 |........ 101,608 |ooveveeeeivvinnns [ e [ | 0003 ..ovvvnnnnns
BHM313RL9 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6740 ..oovvvnnnnnnnn Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/13/2026 |. 03/05/2027 |............ 608 |........ 4,097,920 |............ [TV PO I 369,056 [...eiiiiinnnnnns foeennnnn 670,808 [*..cevvinn Jvnnnnns 670,808 |......... RV £ R R ) RN RN 0003 ..ovvvnnnnns
BHM31T5C6 - APR27 SPET| Index Linked Liability UNION BANK OF
C @ 10051 .....evvnneeee Hedge ...oovvvviviinnnnns . ..|Equity/Index | SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKSO |. 04/24/2026 |. 04/22/2027 |.............. 30 [cevennnnns 301,530 f.unnnnnnne RN 05) N R A (14,727)cc e feeenns (16, 791)[*eeeeees oo (16,791)].......... [0S PO EPR [ RN
BHM31FDY9 - APR27 SPET| Index Linked Liability UNION BANK OF
C@9057 ..ovvvvnnnnnnns Hedge ..ovvvevviviiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 04/02/2026 |.04/01/2027 |.............. Lo 43,793 )..couneenns [0S PO KN (250 IO IR (G20 7X)) KA N (54,423)|......... (<R 7LC)) R AU RN RN [N 0003 ..ovvvnnnnns
BHW324H78 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
Ce 7415 .o |Hedge ... N I . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2026 |. 05/11/2027 |............ 485 [........ 3,596,275 ....337,307 |...
BHV32BYE8 - Index Linke: GOLDMAN SACHS & CO
C@7780 vvvnnnnnn Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528  |. 05/29/2026 |. 05/21/2027 |............ 108 |.......... 840,240 [..eeeeennn 7,780 [oeeviiinnieiiinn foeeeeee e (62,279)] i o (82,181 M [ (52,181)f.......... 10,008 [.oevvveiiiiiinn fereereeiiinees fvvviineeeeenns [ | i 0003 ..ovvvnnnnns
BHM32SPG6 - JUN27 SPX | Index Linked Liability BANK OF AMERICA,
C @735 ... ... |Hedge ... N I . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/25/2027 |............ 521 |........ 3,831,955 ....419,688 |...
BHM3200U6 - Index Linke:
C@10021 ..oouvvnnnnnne Hedge ..ovvvovviviiinnins | iieeiiiiinnnn Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 |. 06/23/2026 |. 06/16/2027 |.............. 67 [......... 671,407]........... 10,021 f.ovvvviniiiiins o 39,648 |..ovveiiiiiiiins foeniinnnn 42,303 )" s 42,303 |.oieenenn 2,655 [ e fo e | e 0003 ..oevvnnnnns
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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)
BHV30K5B8 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6800 ..vvvrnnnnennn Hedge ...oovvvviviinnnnns . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 02/06/2026 |. 02/05/2027 |.............. 16 [.......... 108,800 |...cevvnnnn. [CR:[0[ ) R AR § B A 2 RPN R 16,288 [Meeiiies Joevinnnnns 16,288 |........... LY/ 3 PO RPN R RN
BHM31XOVO - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7155 e Hedge ...oovvvriviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 05/01/2026 |. 04/23/2027 |............ 840 [....... 6,010,200 |............ ToA55 |eveeeiiiiiiiins e 608,088 [oeeeeciiins | FATY PV A R 715,720 |......... 107,632 [ e [ e | ] 0003 e
BHW30S174 - FEB27 QBFC| Index Linked Liability BANK OF AMERICA,
C@505.5 ... ... |Hedge ... . . |Equity/Index |N.A. ... BATYDEB6GKMZ0031MB27  |. 02/20/2026 |. 02/18/2027 |.... .... 151,650 ... 14,880 7,231
BHM30S075 - FEB27 SPX | Index Linke: GOLDMAN
C@6870 ..ovvvnvnnnnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 02/20/2026 |. 02/18/2027 |............ 192 ........ 1,319,040 .....ceennn. 6,870 [.eeevvireiiiininn [eenenn 125,506 oo e 187,622 [Meveenes oo 187,622 |.......... 62,116 [ceeiiiiiienins | [ e | e 0003
BHM32SPU5 - JUN27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
ce121.1 ... Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 06/26/2026 |. 06/04/2027 |.... e 175,353 | 121 [ e 30760 [ e 4,178 L4178
BHM32J194 - JU! Index Linke: GOLDMAN SACHS & CO
C@7410 .oovvennnnnnnns Hedge ...oovvvriviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/12/2026 |. 06/04/2027 |............ 436 |........ 3,230,760 ............ TA10 |eeeenieiiiiinns [ 314,007 [ o 320,816 [M.vveees foereninnn320,816 [oennn et 6,808 [ [ e [ | e [0003
BHV2ZWLY8 - DEC26 SPET UNION BANK OF
C@9618.97 ........... Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 12/19/2025 |. 12/18/2026 |.... ... 264,906 ....17,610
BHM31PNT7 - APR27 SPET UNION BANK OF
C@9898 ... Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 04/17/2026 |. 04/16/2027 |..............29 |ccerenens 287,042 e 9,898 i [ (15,438 e (18,176)] "o [evvnnes (18,176)] e (2,742 e [ e | ] 0003 e
BHM31KNUS - APR27 SPET| Index Linked Liability UNION BANK OF
C@9085 ....ovvvennnnnn Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 04/10/2026 |. 04/09/2027 |...........coid|viinnnnns 372,485 )....cuunnnn. 9,085 |vvvneiviininnns foeeennnnnn 25,496 [ | L7 N LA RN 4409 1.......... 18,963 [oevniiiiiiiienns foevvnnnieeeeiees [ e | e ]0003 L
BHM31KNJO - APR27 QBFC| Index Linked Liability BANK OF AMERICA,
C@49 ...oovvennnnnnns Hedge ...oovvvriviinnnnns Equity/Index |N.A. coooiiiiininnnns BATYDEB6GKMZ0031MB27 | 04/10/2026 |. 04/06/2027 |............ 504 [.......... 249,984 )....cuunnnnnn 496 |evveneeveenin [l 15,17 e [ AR 728 LA I 20,432 |.......... LI 1 R AR R R IO 111 S
BHW3218R0 - MAY27 SPET| Index Linked Liability UNION BANK OF
C@9908 ... Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 05/11/2026 |. 05/07/2027 |...........co.96 |oveeennnns 951,168 |............ 9,908 |uvveeiiiininnns foeeennnnnn 78,081 [ | 62,535 | [ 62,535 |......... (15,545)).cvveniveiininnns foovvenninieiceees e i [ e {0003
BHM324KY5 - MAY27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
Ce121.5 s Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2026 |. 05/14/2027 |..........2,976 |.......... 361,584 |....ccceeinnnn 122 [oeeiiiiiiines oo 12,566 [ i 7,996 | foeeeiiiens 7,99 |.......... (4,569)].eeneevinnnnnns foevvnnnneeeeeenes [ e | e ]0003 L
BHM31X172 - APR27 QBFC| Index Linked Liability BANK OF AMERICA,
C@527.24 ............. Hedge ...oovvvviviinnnnns Equity/Index |N.A. coooiiiininnnns BATYDEB6GKMZ0031MB27  |. 05/01/2026 |. 04/30/2027 |..........1,268 |.......... 668,540 |........ccennn L5778 PO RS T I AU RN 46,615 [Moeeens [oeriinnns 46,615 |.......... VYA R AR RN R IO 11 S
BHW30VPB2 - FEB27 SPX | Index Linked Liability BANK OF AMERICA,
C@6850 ..oovvvnnnnnnns Hedge ...oovvvviviinnnnns Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 02/27/2026 |. 02/23/2027 |............ 110 [.......... 753,500 |......ccenen 6,850 |uvveniiiiiiniins foreeennnnn 70,263 [ o 110,025 [Meeeeees foeeeenns 110,025 |.......... 39,762 |.evvvneeiiinnnns fooveeeiin e e [ {0003
BHW30NRO2 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7070 ovvnnnnnnnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/13/2026 |. 02/12/2027 |............ 410 [....... 2,898,700 ............ AV 7(C) R R ([T 0 73 R (330, 141)(Meeeees [ (330, 141))....... (135, 748)[.. e evvevvneees Jevnineeecvinens [ e | e ]0003 e
BHM30ZUZ4 - MAR27 QBFC| Index Linked Liability BANK OF AMERICA,
C@508.58 ... Hedge ...oovvvriviinnnnns Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 03/06/2026 |. 03/05/2027 |............ 867 |.......... 440,939 |....euunnnnnnns 509 |eeveeiiiiiiii fooeeen 17,383 | o 41,216 (Mo [ 41,216 |.......... 23,863 |..evvnnieiiininns [ e e [ e {0003
BHW32SPB7 - JUN27 SPX | Index Linked Liability BANK OF AMERICA,
C@7850 .ovvennnnnnnnn Hedge ...oovvvviviinnnnns Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/22/2027 |............ 118 [.......... 926,300 ............ 7,850 |vveeneeevinnnnns fooeeennnn(49,800))ceeeiiiiiiies oo (57,246)| "o fernns (57,248).......... (ALY R FRRUUR (R RPN IPSSRRTrUU 111 R
BHM30K5C6 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7100 .ovvennnnnnne Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 02/06/2026 |. 02/04/2027 |..............88 [.......... 624,800 (............ 7,100 [ooeeieiniiienens [ (42,624)] e [ (67,799)Meveenes [oeeenns (67,799)......... (25,176 fenniieeeeiins [ e | e ] 0003 e
BHW32FCG8 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@795 ..oovvvnannnns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/05/2026 |. 06/04/2027 |............ 303 [........ 2,401,275 |cevennnnns 7,925 |.oveeieenneiiinnn feeneen (185,005)]) e o (127,526)(Mevvees [ (127,526)]...vvvnee FAL.ZC ) PO RN R IR PPRRRRRRR 11 (1[1c B
BHW32LG48 - JUN27 SPX | Index Linked Liability THE TORONTO-
C@7905 ..oovvvnnnnnnn Hedge ...oovvvriviinnnnns Equity/Index |DOMINION BANK ...... PT30B789TSUIDF371261 |. 06/17/2026 |. 06/15/2027 |............ 116 [.......... 909,075 (... (05 PO RPN (-7 T [+15) R IR (51,482)| M [ (51,482)........... 2,683 |.uuveiiiiiiniins foeeeeniieeeenn [ e [ e {0003
BHM32FCC7 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7940 ...covvvnnnnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/05/2026 |. 06/01/2027 |............ 914 [....... 7,257,160 ............ A"V PO IR (< ¢ <T8-(c | R PN (373,405)| ™. ceevvvnn fevnnnns (373,405)|.......... 2,192 | [ e | | {0003
BHM32JWP8 - JUN27 SPET| Index Linked Liability UNION BANK OF
C@9936 ......oovvennn Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 06/12/2026 |. 06/09/2027 |..............44 |.......... 437,184 {............. 9,936 |..ovveenieiiiinnn o 31,372 | [ A2 LA I 29,329 |......eeen (2,082)]ceeeiiiiniiinns foeverinneeeeeines [ e | e ]0003 L
BHM31FDG8 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6570 ..ovvennnnnnnns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/02/2026 |. 03/30/2027 |............ 336 [........ 2,207,520 |..cuunnnnnns 6,570 |ouveniniiinnnnnns foeeennn (221,497) 0 | (430,034)|"..cevvvnn founnnns (430,034))....... (208,537)[..veevieennenns Jeevnnnneeeevnnens [ e | e 0003 e
BHW328AD3 - MAY27 SPET| Index Linked Liability UNION BANK OF
C@10195 ....oeennnnees Hedge ...oovvvviviinnnnns . |Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 05/22/2026 |.05/21/2027 |...........0ou35 |eeeeeenns 356,825 |........... 10,195 [ceveniiiiiiieees oo 25,502 [ s 18,964 [N [ 18,954 |.......... [(CTCK15)) R A KRR R,
BHM30X4S4 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7320 .ovvvrnnnnnnns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/03/2026 |. 02/26/2027 |............ 418 [........ 3,059,760 ............ 7,320 |eveneeeeennnnnns foeeenns (127,164)] s | (266,039)(M.evvnens [onnnns (266,039))....... (138,875)[..vvvvevnnnenns Jevnneneeeevinins foovevviinieees e | e 0003 e
BHM31KNY7 - APR27 SPET| Index Linked Liability UNION BANK OF
C@87% .. Hedge ... . . |Equity/Index | SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 |. 04/10/2026 |. 04/06/2027 |.... ... 483,780 71,04
BHM32BYMO - Index Linke: BANK OF AMERICA,
C@551.5 . Hedge ...oovvvviviinnnnns Equi ty/Index BATYDEB6GKMZ0031MB27  |. 05/29/2026 |. 05/27/2027 |............ 908 [.......... 500,762.....cceevnnnnn £55372 R AL 1< < L R N 22,014 | e 22,014 | (4538) e e fe [ | ] 0008
BHW32FCQ6 - JUN27 QBFC| Index Linked Liability
C@558.78 ... .. |Hedge ... . . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 06/05/2026 |. 06/01/2027 |.... .... 448,700
BHM32LFZ0 - i Index Linke:
C@7480 ..covvnnnnnnnns Hedge ...ooovviviinnnnns Equi ty/Index PT30B789TSUIDF371261 ). 06/17/2026 |. 06/11/2027 |............ 102.......... 762,960 ... 7,480 [ooiviennnnniiiinn oo 74766 | o 7442 ) e TR (8324 e o e | e 0008 el




STATEMENT AS OF JUNE 30, 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

¢'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 or Central Clearinghouse Expiration Amount (Paid) Paid Paid Income Fair Value B./A.C.V. | Accretion ltem
BHM31AX77 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6780 .ovvnnnnnnnnne Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 03/19/2027 |...uveveenn 262 ... 1,776,360 |............ (T[N R I (116,778)]..cevvvnnieeens (284,385)]....... (167,608)]....cuvunreveennnn foorerriiiniiinies o
BHM31X0S7 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7540 ..ovvvnnnnnnn Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 04/30/2027 |............ B33 ... 4,772,820(............ 8LV PO RN (304,347).cevveneiiinnnnns (TR TREV) R (ci: Jrf: X)) EOR U PR
BHM32SPD3 - JUN27 SPX | Index Linked Liability BANK OF AMERICA,
C@749% ... Hedge ... . NA. .. BATYDEB6GKMZ0031MB27 . 06/17/2027 |............. 443 |........ 3,320,285 280,698 |... ....308,323 |...
BHW324H86 - Index Linke: GOLDMAN
C@7400 ..covvnnnnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 06/07/2027 |ovveenennnnn 302 ... 2,234,800 |...eeneeeen 7,400 [oninniinnnnnnns e 217,144 [ 211321 A 211,321
BHM30ZUT8 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @ 6880 .. Hedge ... . INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 02/26/2027 |............ 810 |........ 5,572,800 792,395 |...
BHW32BXY5 - Index Linke: GOLDMAN SACHS & CO
C@755 ..covvnnnnnnn Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 06/28/2027 |...eeveeenn 100 | 756,500 [...oeevennn 7,565 [oovvennniniiiiins foeeeeee 72,845 | e 82,510 Al [ 62,510 [..eneee(10,335)] e oo
BHW30S1A7 - FEB27 SPET| Index Linked Liabil UNION BANK OF
C @ 9880 .. Hedge SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 . 02/18/2027 |.... .... 523,640 ....(30,455)|...
BHW328AH4 - Index Lini UNION BANK OF
C @ 10647 .....evnneee Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 . 06/19/2027 |oveeiiiinnnnn 32 | 340,704 |...eeeeenn 10,647 [ [ (16,071))cceicciiin o (11,809)) A [ (11,505)f..veeeeee 4,566 |oevennniieiinnnn [ s
BHM31T5U6 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7140 .coovvnnnnnnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 04/22/2027 |.oeeennn 418, 2,984,520 |............ AP (V) PO I 279,540 |.oevveniiiiinnnn [ 389,413 | M [ 359,413 |.oeeee 79,873 [ e [
BHM317HY3 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7270 covvvennnnnnn Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 03/12/2027 |..eennennn 184l 1,337,680 |...cccunnnns 7,270 |eveeeievinnnns foeeennnnn (49,181)[...ovviniinnnnns (127,395)).cee e (78,213)] v o e
BHW31AX36 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@8709 ...cvvvnvnnnnnn Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 . 03/25/2027 |oveennnenn 121, 1,053,789 ..cccvuennns LTV} PO RN 63,385 |..evvnniiiiiinnnn [ 162,515 | M [ 162,515 [oeeeeen 99,129 | [
BHM305XJ3 - JAN27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@116.85 ............. Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 .01/06/2027 |..........2,188 |.......... 255,668 |........cc0nnn LA R RN 9,649 |ouvveiiiiiinins e 8,084 [N [ 8,064 [...oeeeenn (1,585)]ceeeeeiiiiennns [ e
BHM31X149 - APR27 SPET| Index Linked Liability UNION BANK OF
C@10334 ... Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 . 04/30/2027 |oveeivvennnn 70 o 723,380 ........... U< PO I (32,300)].cvveeeevennnnns foeeeennnn (31,442)( M [ (31,442). v 888 [ [ [
BHM3200W2 - JUN27 QBFC| Index Linked Liability BANK OF AMERICA,
C@547.23 ... Hedge ...oovvvviviinnnnns NA BATYDEB6GKMZ0031MB27 . 06/16/2027 |..........1,003 |.......... 548,872 LY/ PO RN 28,226 |oeeveeeiiiini [ 26,943 [N [ 26,943 |.oevenen 2,717 [ e [
BHW3289D5 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7415 ...eeenenn. Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 05/14/2027 |..eeeeennnn 362 .. 2,684,230 |............ A3 L) PO I 272,186 [ovveneevvinnnnnns Joeeennnnn 283,919 (M [ 253,919 |..oeeenn (18,266)[..eeneeciinnnens foeveniiieeeeiiins [
BHW313SA2 - MAR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@e119.18 ............. Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 03/11/2027 |..........2,450 |.......... 201,991 |.covnis L) PR R, 9,661 [.eeevvnnniiienn [ 7,604 M | 7,604 [oeeeeeen (2,057)]eceeeiiiiiininn [
BHV3218N9 - MAY27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
Ce119.15 ............. Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 06/07/2027 |..........6,359 |.......... VEYITE) R LA PO RPN 33,880 [cnivviinnnniens Jeveennnn 22,491 (A | P21 R (<) R EU U
BHM32JWAT - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7740 .coovvnnnnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 06/04/2027 |....ee..ee. 436 ... 3,374,640 |............ FA LV PO R (222,547 ).cevveeiiiinnnnns (228,384))....eee e (5,836)]ccvvveeiiiiinnn o e
BHM32JWE3 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7385 .oovvinnnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 06/09/2027 [cvvuueennnn 397 | 2,931,845 )........neee 7,385 |ouveeiiiinnnns foeeeennnn 204,828 |..covveniiiiinnnn 302,181 | M [ 302,181 [oeieeeenn 7,303 | [ e
BHM317HX5 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6620 ..ovvvnnnnnnen Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 03/18/2027 [...euvenn. 374 ... 2,475,880 |............ (IS0 PO I 236,203 |..oevveneeiiinnnn foreeennn 456,846 | M [ 456,846 |.........220,643 [.....oovveiiiiiinn [ [
BHM32SPII1 - JUN27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@118.98 ..eevens Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 06/17/2027 |.......... 1,890 |.......... 224,872).cccvninns L) R R, 6,498 |..evnniiiiiniins foeeeeen 183 M e ToAB3 [958 | [
BHM31T5X0 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7345 ..o Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 04/20/2027 |...eee.een 340 ..o 2,497,300 |...ounnnnnnnn T FR R (179,765)[...cevvevennnnns [P IRTE) R (<10 [1]:)) ERI U PR
BHV30K5A0 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6875 .ovvvennnnnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2 | HZNBBBKS528 . 02/04/2027 |oeeviivennnn88 | 605,000 |...ccuuunnns (IR 7£ ) PO RN 56,013 [oiiiiiiiiniens | 83,848 [ Ml | 83,848 [.......... 27,835 |.oeeveiiiiiiinnn oo
BHM31PNV2 - APR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@118.46 ............. Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 04/16/2027 |..........2,452 |.......... 290,464 ).....uunnnnnnnn AL R R RN PR AR < 111 KA IR, 9,000 [ounereenn (2,698)]ceveeniiiiiinnn [
BHW324KX7 - MAY27 QBFC| Index Linked Liability BANK OF AMERICA,
C@54.3 ... Hedge ...oovvvviviinnnnns NA BATYDEB6GKMZ0031MB27 . 06/12/2027 |...eeeeennn 809 |- 331,509 ..ccvvnnnnns L7 R R 16,003 [.ooevvveeeiiienns [ 16,544 |l | 16,544 [ BT | [
BHM2ZWLW2 - DEC26 SPET| Index Linked Liability UNION BANK OF
C @ 10003.73 .......... |Hedge ... . SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 . 12/18/2026 |.... ..., 275,503
BHM311EG8 - FEB27 SPX | Index Linkel GOLDMAN SACHS & CO
C@6950 ...ccvvvnnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 02/25/2027 |oveeiivinnnnB7 o 465,650
BHM31FDW3 - APR27 QBFC| Index Linked Liability BANK OF AMERICA,
C @488 .... .. |Hedge ... . NA. .. BATYDEB6GKMZ0031MB27 . 04/01/2027 |.... ... 283,528
BHM313RK1 - Index Linke: GOLDMAN
C@6890 .ovvvnnnnnnnns Hedge ...ooovviviinnnnns INTERNATIONAL ...... W22LROWP2| HZNBBBKS528 . 08/12/2027 |ooiiiinnnn 2] 289,380
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
BHM324L32 - MAY27 SPET| Index Linked Liability UNION BANK OF
C@10196 .............. Hedge ...oovvvviviinnnnns . ..|Equity/Index | SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 |. 05/15/2026 |.05/12/2027 |.............. 76 |.......... 774,8% |........... U TGN PR 53,096 |..evvnniiiiinnnns foeriinnnnn 40,377 (Mo foeeiienns 40,377 |........ (QFFVAL:) R R R RN
BHW32BY32 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7515 s Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/29/2026 |. 05/26/2027 |............. 252 .o 1,893,780 [.evvvvnnnns 7,515 v [ 190,847 [ o 164,848 ["......... |......... 164,848 [......... [P ) RPN RPN RPN AR RN 0003 ..ovvvnnnnns
BHM31X115 - APR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
.. |Hedge ... N I . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/01/2026 |. 04/23/2027 |.... .... 440,280 ... 13,264 ....(3,618).
Index Linke: GOLDMAN SACHS & CO
C@B575 .ovvvrnnnnnnns Hedge ..ovvvevviviiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/02/2026 |. 04/01/2027 |............. 525 |.uunenn 3,451,875 |.evueeeee e 6,575 [ [ 346,221 [ [ 671,010 [*eevvins Jovnnnnns 671,010 |......... 324,789 | oo e [ 0003 ..ovvvnnnnns
BHM32LG22 - JUN27 SPX | Index Linked Liability THE TORONTO-
C@7510 .. .... |Hedge ... N I . |Equity/Index | DOMINION BANK ...... PT30B789TSUIDF371261 |. 06/17/2026 |. 06/16/2027 |.............452 [........ 3,394,520 LG311,032 A 311,032 (13, 874)).
BHM31AXHS - Index Linke: GOLDMAN SACHS & CO
C@6585 ...covvvennnnnn Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528  |. 03/27/2026 |. 03/25/2027 |............ LN . 816,540 [.....eeeeen 6,585 |ooeviininieiiinn [ 70,195 | e 155,986 [*..eeeees [ooeeennns 155,986 |.......... 85,791 [ooiiiiiiiiiniins | [ e | e 0003 ..ovvvnnnnns
BHM32FC29 - JUN27 SPX GOLDMAN SACHS & CO
C@7555 .ooovvvvnnnn. |Hedge v | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/05/2026 |. 06/03/2027 |.............243 [........ 1,835,865 L 185,051 A [ 185,061 [ (B, 170)] e e [ e [ s 0003
BHW3138D6 - BANK OF AMERICA,
C@502.1 .ovveennnnnns Hedge ..ovvvevviviiiiiins | e Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 03/13/2026 |. 03/11/2027 |............. 494 |l 248,037 |oueneeeeinnnnn L1072 PO RN 10,697 [.oeveieeiiiiiiins o 26,038 [Meeeiees foeeeiene 26,038 |.......... LCTR T I PO FRRRRR (RN RN [N 0003 ..ovvvnnnnns
BHM32FD77 - JUN27 QBFC| Index Linked Liability BANK OF AMERICA,
C@558.9 ............. Hedge ..ovvvevviviiiiins | e Equity/Index |N.A. coooiiiininnnns BATYDEB6GKMZ0031MB27  |. 06/05/2026 |. 06/04/2027 |............ 684 |.......... 382,329 |..ceviins L1 R R LV FO RN 14,368 [Meeeeiiinn Joeviinnnns 14,368 |.......ccvnnen K ) P RN R RN (R, 0003 ..ovvvnnnnns
BHM32S0L4 - JUN27 SPET| Index Linked Liability UNION BANK OF
C @ 10506 .............. Hedge ..ovvvevviviiiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 06/26/2026 |.06/23/2027 |.............. 51 s 535,806 |........... R UR<I1/CH T A [QETRCEELC)) U A, (21,979 M [ (21,979)f.......... [RCRet< ) FOR FERUUUN AU R SIS 0003 ..ovvvnnnnns
BHM317HI7 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6890 ..ovvvennnnnnns Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBB6KS528  |. 03/20/2026 |. 03/18/2027 |............ 374 |....... 2,576,860 |............ 6,890 |ouuveniiiiiiiii [ (173,468)......ccvvvnneens |ovnnnnn (372,489)| ™. evnnnnn (372,489)|....... (QEEEH1Z2 D U FPPURP RN RN [N 0003 ..ovvvnnnnns
BHM32JWD5 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@T7720 .ovvennnneenn Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528  |. 06/12/2026 |. 06/09/2027 |............ 397 |oveenn 3,064,840 (............ 7720 |eveeeiiiiinnnns o (209,425))..cvvvniiiiinnnns oo (215,681)(M.eeveee [onnnns (215,681)f.......... [(C97:515) R FORRRURRR R RN [N 0003 ..ovvvnnnnns
BHM32JWJ2 - JUN27 QBFC| Index Linked Liability BANK OF AMERICA,
C@547.65 ............. Hedge ..ovvvevviviiiiins | e Equity/Index |N.A. coooiiiininnnns BATYDEB6GKMZ0031MB27  |. 06/12/2026 |. 06/09/2027 |............ 685 |.......... KT TR L1V L2 P RN 16,937 [ooeeeiiiieiiiins e 18,008 [Meeiiien Jeviinnnns 18,098 |...covennns L1 () PPN [RRRUUU RPN AR U 0003 ..ovvvnnnnns
BHM317JES - MAR27 SPET| Index Linked Liability UNION BANK OF
C@9605 .....cvvvnnnnnn Hedge ..ovvvevviviiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 03/20/2026 |.03/16/2027 |.............. LN . 326,570 |......cce [N CI0:S ) PO RN [R:19 (C55)) R A, (73] KA (25,232)|........ (17,067)].ceevvveeenvennnn [ e [ | e 0003 ..ovvvnnnnns
BHV2ZWLU6 - DEC26 SPX | Index Linked Liability BANK OF AMERICA,
C @ 7056.62 ........... Hedge ..ovvvevviviiiiiies | e Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 12/19/2025 |. 12/18/2026 |.............. 39 s 273,4441............ 7,057 [euuennnns [QUATIE) T RPN AR (28,204)| v fonnns (28,204)........ (10,814)[c.eeeeeeeeeies Jereieeeeeiis [ e | e 0003 ..ovvvnnnnns
BHW32S0A8 - JUN27 SPET| Index Linked Liability UNION BANK OF
C @ 10009 .............. Hedge ..ovvvevviviiiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 06/26/2026 |.06/22/2027 |.............. LY . 470,423 |........... 10,009 [.evvveeiiiiinn [ 27,465 |evveeeeiiiiin o 30,156 [Meveeeens foriiiens 30,156 |...ovnnneen 1o I PO KRR RN RN (R 0003 ..ovvvnnnnns
BHV3200M4 - JUN27 SPET| Index Linked Liability UNION BANK OF
C@10423 .............. Hedge ..ovvvevviviiiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 06/23/2026 |.06/17/2027 |.............. Y1l . 427,343 .o U7 PR RN (QLCHCICT0) R A (18,744)Meeeeens | (18,744).......... (21770 R FORRRRRRN R RN [N 0003 ..ovvvnnnnns
BHV30NRB8 - FEB27 SPET| Index Linked Liability UNION BANK OF
C@9588.2 ... Hedge ..ovvvevviviiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 02/13/2026 |.02/12/2027 |.............. LIV 479,410 (............ eI P RN 29,670 [oooeiiiiinninnens e 36,006 [M..eeeeers forriinnnns 36,006 |........... (S L3N PO KRR 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 (8,341 M [oeeiies (8,341).......... (V21D R R PR AR U 0003 ..ovvvnnnnns
BHW324GW4 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7850 .ovvvnnnnnnnns Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2026 |. 05/14/2027 |............ 503 |........ 3,948,550 |............ FL: <1V PO RN (226,365)]..vvveeeeninnnnns foerees (216,618)]"..oevvven |ovennnn (216,618)........... [T LY PO KRR RN RN (R 0003 ..ovvvnnnnns
BH\W328A01 - MAY27 QBFC| Index Linked Liability BANK OF AMERICA,
C@543.55 ............. Hedge ..ovvvevviviiiiiins | e Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 05/22/2026 |. 05/19/2027 |............ 652 |....ouennn 354,395 [....ccvnnnnnnns L7 R R 18,486 |..oovvveeniiiiinn [ 18,208 [Meeiiiies Joeviinnnns 18,208 |..covvennnns [V2£:)) R R AP RN [N 0003 ..ovvvnnnnns
BHM32SPK7 - JUN27 SPX | Index Linked Liability BANK OF AMERICA,
C@7710 wvvennnnne Hedge ..ovvvevviviiiiins | e Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/23/2027 |............ 72 |........ 5,952,120 |.eveeneeeeee 7,710 o Jeenenn (387,204)] s [ (438,993)| M e (438,993)......... [£1 £:1¢)) R AR RN RN [N 0003 ..ovvvnnnnns
BHM317J08 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@8880 ..ovvvnnnnnnnne Hedge ..ovvvevviviiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 03/20/2026 |.03/18/2027 |.............. LN . 301,920 f.eneeeennn 8,880 [ [ 17,852 | el 33,081 A [ 33,061 |.......... B ICTIViC N R FPRRR (R RN RN 0003 ..ovvvnnnnns
BHM3218W9 - MAY27 SPX | Index Linked Liability BANK OF AMERICA,
C@7675 .cvvvnnnnnnnn Hedge ...oovvvviviinnnnns . .. |Equity/Index |N.A. ooooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 05/11/2026 |. 05/07/2027 |.............. (Ul 537,250 |.cevveeeee 7,675 [ | (36,787 [ (36,426) M e (36,426).......ccunnn [ 1Y S AR R R,
BHM313RV7 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@B7% .ovvvrnnnnnnnn Hedge ..ovvvvvviviiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/13/2026 |. 03/09/2027 |............ 310 [........ 2,106,450 [.....cevvnen 6,795 |oeennnnnnniiiiinn [ 176,390 | | 329,484 (M [ 329,484 |......... 163,094 |.evveniiviiiinns foovrrniincceees e i [ s 0003 ..ovvvnnnnns
BHM32JW52 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@73% .. ... |Hedge ... N I . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 06/12/2026 |. 06/11/2027 |.... 2,100,180 ....215,078 |... ..5,032 .
BHM324L73 - Index Linke: UNION BANK OF
C @ 10757 ..ovvvnnnnnnne Hedge ..ovvvvvviviiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 05/15/2026 |.05/12/2027 |.............. 76 (... 817,532 e 10,757 oo [ (33,51 o (24,202)) M e (24,202))....00nn... 9,312 |eveiiiiiiiinns feereeiieenn e e [ s 0003 .oovvvennnns
BHM320143 - JUN27 SPX | Index Linked Liability THE TORONTO-
C@7760 .. ... |Hedge ... N I . |Equity/Index | DOMINION BANK ...... PT30B789TSUIDF371261 |. 06/23/2026 |. 06/16/2027 |.... ... 217,280 ... (14,821)....e... . (1,017)].
BHM31T5B8 - Index Linke: BANK OF AMERICA,
C@519.63 ... Hedge ..ovvvovviiiiinnins | ieeenniiinnns Equity/Index |N.A. ooiiviinnnnnnnns BATYDEB6GKMZ0031MB27 ). 04/24/2026 |. 04/21/2027 |............ 79 ] 415,184 ... 520 |iueeiiiiiiiinn fooeiiinnns 2,43 i e 33,133 M e 33,133 ]........e 10,690 [.oovvvveiniiiinn Joeeennniiiininnnns fovveeninnninienns fooniiin | i 0003 ..ovvvnnnnns




STATEMENT AS OF JUNE 30, 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

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)
BHM31KNLS - APR27 SPET| Index Linked Liability UNION BANK OF
C@9553 ... Hedge ...oovvvviviinnnnns . |Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 04/10/2026 |. 04/09/2027 |..........co.dl|eieennnns 391,673 .............. [eIR TS RN AR [ 1)) FORRRRUR RN (< 72 '/ | AP R, (32,777 ). [ [CTRICIC)) R RN R R
BHM312S29 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@755 ..oovvvnnannnns Hedge ...oovvvriviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/07/2026 |. 05/04/2027 |............ 381 [........ 2,867,025(............. 7,525 |oovviieeeeiiiinnn foeneee (218,016))c e [ (231,601 M [ (231,601)f......... [RECTRSI)) AR RPN U TR eRspurtl 11 (1[1 < BN
BHV3289W3 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7765 .. Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/22/2026 |. 05/20/2027 |.... .... 512,490 L 1,765 .. ....(32,236)|... .. 2,749 |.
BHM31PNM2 - Index Linke: UNION BANK OF
C@AY ..o Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 04/17/2026 |. 04/09/2027 |..............89 |eeeeennns 356,031 .............. 9,129 | [eeeeeeeen 36,859 | [ BB A [ 41,518 |ouennnnneen LCNCISIe N PR R R RN (Pl 11 [1[1c B
BHW32SPR2 - JUN27 SPX | Index Linked Liability BANK OF AMERICA,
C @ 7360 .. Hedge ... . . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/24/2027 |............ 272 |........ 2,001,920 e 7,360 .. [ 217,700 ... 18,917 .
BHM31AX69 - Index Linke:
C@9079 ..oovvvnnnnnnnn Hedge ...oovvvriviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 03/27/2026 |.03/25/2027 |............ 121]........ 1,098,589 ............ [NV 7£° ) PO I (42,866)[......cccvvnnveens |vvnnnn (131,480)(M.evveen [onnnnns (131,480)f........ (88,614)[.....ccvvvnnnenes fevnnneeeeiinns [ e | e ]0003 e
BHM31FEO2 - APR27 SPET| Index Linked Liabil UNION BANK OF
C @ 8634 Hedge Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 |. 04/02/2026 |. 04/01/2027 |.... ... 423,066 ....69,079 .... 35,949 |.
BHW324H11 - Index Lini GOLDMAN SACHS & CO
C@7730 cevvrennnns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2026 |. 05/07/2027 |............ 302 [........ 2,334,460 |............ [V PO R [QECTVA L) AR RN (147,462)(Moeveee [onnnnns (147,462)|........... 6,253 |ouvvniiiiiininns foereeniieeeenn e e [ e {0003
BHM31AXJ1 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6745 ..covvnnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/27/2026 |. 03/25/2027 |............ 578 |....... 3,898,610 ............ [T PO R (272,768).....cevvvenneens |evnnnnn (648,883)("..evvnn [onnnnn (648,883)f....... (<7 T 1)) R IR RPN AR ITrrrr (111X
BHV30VPD8 - FEB27 SPX | Index Linked Liability BANK OF AMERICA,
C@7075 .ovvennnnnns Hedge ...oovvvriviinnnnns Equity/Index |N.A. coooiiiiininnnns BATYDEB6GKMZ0031MB27  |. 02/27/2026 |. 02/23/2027 |............ 110 [.......... 778,250 ... ALV ZE-)) PR KN (53,469))..cvvniiiiinnnnn foevennnnn (89,979)| M [ (89,979)......... (36,510)[.eevvvvvnienes Jennieeeeeiis [ e | e ] 0003 e
BHM308WD1 - JAN27 SPX | Index Linked Liability BANK OF AMERICA,
C@720 ..oovvnnnnnnnnn Hedge ...oovvvviviinnnnns Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27 | 01/16/2026 |. 01/12/2027 |..............60 [.......... 432,000 (............ ALV [V ) PO I [PCIC1 D) R A, (39,857)| v [ (39,567))........ (12,866)[.....ccevvnneenes Jovnnneeeevinnns fooreviinieis e | e ] 0003 e
BHM30S0Z3 - FEB27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@119.38 ...cvvennnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 02/20/2026 |. 02/09/2027 |..........3,280 [.......... 391,566 |....eevevennnn LA PO RPN 15,500 [ooevvvveeeiiiiinn foeeees 9,268 | M foeeeiiis 9,268 |.......... (6,282)]vvnneeevennnnnnns foevvnnnneeeeinnen fooneeviiie e | e ] 0003 e
BHW32FBZ7 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7600 ..o Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/05/2026 |. 06/01/2027 |............ 914 [........ 6,946,400 ............ -1 L) U YA 1 L N U A, 554,129 | Mo e 554,129 |......... (23,482)].cvvveeieiinnnns fovveeniniieeeiins [ e [ e {0003
BHW32BXW9 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7905 ..ocovvnnnnnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/29/2026 |. 05/28/2027 |............ 100 [.......... 790,500 |............ (05 PO I (51,257 )|uveeeiiiinnnns Joeeeinnnn (42,384)| e feens (42,384)...c0unnnn. 8,873 [ceeiiiiiiiiiiiinn [ [ oo | e [0003
BHV30NR36 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6965 ....oovvvnnnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/13/2026 |. 02/09/2027 |............ 130 |.......... 905,450 |....evunnnnn [CTReLCI5 ) PO RN 70,590 [oiviiiinnienes Jovninnnns 115,085 [Meeeeeees [oeeeenes 115,085 |.......... LT 3 R R R (R IO 11 S
BHM32JVZ7 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7725 .o Hedge ...oovvvriviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/12/2026 |. 06/11/2027 |............ 284 [........ 2,193,900 |.....uvneeen LA << PO R [QECIUN0[0)) R (154, 314)| "o Jevenenn (154,314)|.......... (4,313 foevennneeeeeiees [ e | e ]0003 L
BHM31KNP6 - APR27 SPET| Index Linked Liability UNION BANK OF
C@9020 ...covvvnnnnnnn Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 04/10/2026 |. 04/08/2027 |..............43|.ccceeees 387,860 |.....cuunnn. [0V FOR RN 28,012 [ceeeiiiiiiieees s 48,532 | e 48,532 |.......... 20,519 |evvenniiviinin [ e e | e {0003
BHV31PNK6 - APR27 SPET| Index Linked Liability UNION BANK OF
C@o494 ... Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 04/17/2026 |. 04/09/2027 |..............89 |eeeeenens 370,266 |............. (eI 1o N RN (28,282))cvveneeiiinnnns Joevennnnn (32,906)] ".cevvvnnn fernnnnns (32,908)f.......... [CRT)) R ERUUTR [ R IPSSRRTrUUr 111 R
BHM31X0X6 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@T7175 v Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/01/2026 |. 04/27/2027 |............ 405 [........ 2,905,875 |..uuunnnnnns AR - PR R 288,910 [oovueiiiiiniinns foeeennnnn 341,439 | [ 341,439 |.......... 52,528 |evvvniiiiiinnn [ e e [ {0003
BHM31T5M4 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7310 cvvrennnnns Hedge ...oovvvriviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28 | 04/24/2026 |. 04/21/2027 |............ 207 |....... 1,513,170 |..cceveennns %1 (V) PO RN [RALIRI17)) A N (151,566)(".eevvens [onnnns (151,566)f......... (37,263)].cvveneeeiennnn fovvevnninneieiinn feeeeeiiiiiie e [ e {0003
BHM31PNEO - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7250 ..oovvvnnnnnnns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/17/2026 |. 04/16/2027 |............ 183 [........ 1,109,250 |.......en... 7,250 |eveeniiiiinnnnns foeeennnn (87,861)]cevveeeiviinnnns foerees (117,492)( M [ (117,492)......... (29,831)].cvveeeeeiinnnns foovevnnninieiiins feeeeiiiiviiie e [ e {0003
BHW32SQE0 - JUN27 QBFC| Index Linked Liability BANK OF AMERICA,
C@544.22 ............. Hedge ...oovvvviviinnnnns Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/23/2027 |............ 387 |.......... 210,613 |..eniiinnnn FSLL7 R o7 O RN 11,000 [Meeiiinn Jovennnnns 11,000 |........... L A U R ) RO R I [1[1[1 S
BHM320005 - JUN27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@118.92 .....euennnn. Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/23/2026 |. 06/17/2027 |..........2,085 [.......... 245,570 |..ccvnennnnnnns L) R R, 8,095 |uuveniiiiiiiinn [ 7,905 | M foeeeiiiens 7,905 [ [QEC[0)) R R R RN I 1[40 R,
BHW31X156 - APR27 SPET| Index Linked Liability UNION BANK OF
C@9796 ....ovvvennnnnn Hedge ...oovvvviviinnnnns . |Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 05/01/2026 |. 04/30/2027 |..........00i70 |oveenneen 685,720 ............ 9,796 |ovvveneiiiinnins foeeeennnnn [SURVA K F RN 48,599 | [ 48,59 |.......... [ <) R EPTRR [ RN
BHW32FC86 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@8000 ..cvvvnnnnnnnne Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/05/2026 |. 06/03/2027 |.............243 [........ 1,944,000 [....c000een 8,000 |oevvennnviinnnnns fooeeennnn (98,245)) e oo (92,387)| e [ (92,387)).evvvneeen 5,858 |ouuveiiiiiiiinns foeveeniineeeeenn e e [ {0003
BH\W328AB7 - MAY27 SPET| Index Linked Liability UNION BANK OF
Hedge ... . . |Equity/Index | SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 |. 05/22/2026 |.05/14/2027 |.... ... 448,184 ... 23,679
Index Linke: UNION BANK OF
C@9024 ... Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 03/20/2026 |. 03/16/2027 |..............34 | ..ceeees 306,816 .....cvueenn9,024 |oeneniiiiiniinns e 15,845 [ 37,515 | M feeee 37,515 | 210870 [ e [ [ | ] 0003
BHM31PND2 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @ 7050 .. Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/17/2026 |. 04/09/2027 |............ 541 [........ 3,814,050 [....oeevnnnn 7,050 |oevvvennnnnninnnnn [ (378,071 [ (491,944) " evvvinnn |oeenns (491,944)....... (113,873)|.
BHM305XH7 - Index Linke: GOLDMAN SACHS & CO
C@6945 ....oevvnnnnnn Hedge ...ooovviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 01/09/2026 |. 01/06/2027 ... A7 [oiiiiiees 118,343 ... 8,945 | [ 10,565 | e 14,555 | M s 14,585 |..ouuennnns 3,990 |.ueveiiiiiiniens fovveeniiinnniiens Joveeniiin e | eeeeenn. {0003 L
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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
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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)
BHW32BYH1 - MAY27 SPET| Index Linked Liability UNION BANK OF
C@10734 ... Hedge ...oovvvviviinnnnns . |Equity/Index | SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 |. 05/29/2026 |.05/21/2027 |.............. 2 s 236,148 [...eeeennn 10,734 | [ (12,208 o (D) M e (T )] AT [ e [ [
BHM31KN35 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6610 ..covvnvnnnnnee Hedge ...oovvvriviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBK528 | 04/10/2026 |. 04/06/2027 |............ 530 |........ 3,503,300 |...uuneeeen 6,610 [ciiiieiiinniiin Jeenn 419,227 [ [ 867,524 | A [ 867,524 | 248,207 [ i [ e | e ] 0008
BHW324GZ7 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7740 .. Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2026 |. 05/12/2027 |............ 537 |........ 4,156,380
BHM313RY1 - Index Linke: GOLDMAN SACHS & CO
C@7190 .ovveenenns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/13/2026 |. 03/10/2027 |............ 176 |........ 1,265,440 [c..neeeenn 7,990 [ooeiiiinnniiiinn [ (80,472)] i e (131,988)] M [ (131,988)]. e (71,496) s v [ e | e ] 0003 e
BHM31FDJ2 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @6530 ... Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 04/02/2026 |. 03/31/2027 |.... .... 515,870
BHM324KW9 - Index Linke: GOLDMAN SACHS & CO
C@12.9 . Hedge ...oovvvriviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2026 |. 05/12/2027 |..........3,211 [.......... 388,210 |...uviennnn L2 1) PR RPN 14,378 [ e 9,262 | M feeeeen 9,262 [ (5, 116) ] e o e | e ]0003
BHV30NR28 - FEB27 SPX | Index Linked Liabil GOLDMAN SACHS & CO
C @ 6830 .. Hedge Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/13/2026 |. 02/12/2027 |............ 410 [....... 2,800,300 256,812 |...
BHM30ZUR2 - Index Lini GOLDMAN SACHS & CO
C@7320 .ovvvrnnnnnnns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/06/2026 |. 03/04/2027 |............ 139 [....... 1,017,480 ... %7V PO I (44,949)]....cvvvnnvviiinnn foeeeeennn(89,805)] M [veen e (89,805)]. v (44,856)[.. e v [ e | e ]0003
BHM31T5G7 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7340 ..ocvvnnnnnnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBEKS28 | 04/24/2026 |. 04/23/2027 |.............. 81| 594,540 |.....euunnn. (V) PO KN (43,516)].cvvveeevennnnnns foovennnnn (B7,812)[ M [oeeee it (B7,812)) e (14,207 )]s [ v [ | e {0003
BHV2ZWLP7 - DEC26 SPX | Index Linked Liability BANK OF AMERICA,
C@7061 .ovvnnnnnnnnn Hedge ...oovvvriviinnnnns Equity/Index |N.A. coooiiiiininnnns BATYDEB6GKMZ0031MB27  |. 12/19/2025 |. 12/16/2026 |.............. ] R 91,793 cceeennnns 7,067 [ooeeeeeeee (5,751 foevvvieinieeenns oo (9,402)) M e (9,402)] e (3,851 e [ e | e ]0003 L
BHV30FRE9 - JAN27 SPX | Index Linked Liability BANK OF AMERICA,
C@B975 ..oovvvnnnnnnnn Hedge ...oovvvviviinnnnns Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 01/30/2026 |. 01/28/2027 |.............. k7 I 223,200 )..ccuunnnnns [STRCZ£) PO RN 19,085 [ceveeivvivninnns foeeeennnnn 27,554 (M ot 27,554 [ 8519 [ e e [ | e 0003
BHM32SPL5 - JUN27 SPX | Index Linked Liability BANK OF AMERICA,
C@7905 ..oovvvnnnnnns Hedge ...oovvvviviinnnnns Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/17/2027 |............. 443 |........ 3,501,915 |..euunnnnnns (05 PO R (172,792)[ e Jovennnn (198,200) Meeeeees oveeenn (198,200)f. e (25,408)] v foeeeeeiiiiieciis e e | eeeeeenn {0003
BHM31T593 - APR27 SPET| Index Linked Liability UNION BANK OF
C@9553 ..o Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 |. 04/24/2026 |.04/21/2027 |.............. LY . 448,991 ..oveennnnnns 9,853 | feeeeees 34,9671 |evveeeiiiiininn [ 38,157 M i 38L157 | 3198 [ [ e [ | e 0003
BHM3289Y9 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7435 ..ooovvnnnnnnns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/22/2026 |. 05/20/2027 |.............. 66 |......... 490,710 [ VA R R 49,069 |..evvenniviinnnnn foreeennnn 45,996 [N oo 45,996 | (3L073)] s [ e [ | e [0003
BH\V3289B9 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7735 s Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/22/2026 |. 05/18/2027 |.............. L1 . 433,160 |............ AL PO KN (30,570)vevvennnnieene Jownnneenn (28,163) M e (28,163)[ e 2,407 e foeeeeviiees [ e [ e {0003 L
BHM320135 - JUN27 SPX | Index Linked Liability THE TORONTO-
C@745 ...ooovvnennnns Hedge ...oovvvriviinnnnns Equity/Index |DOMINION BANK ...... PT30B789TSUIDF371261 |. 06/23/2026 |. 06/16/2027 |.............. P2 207,900 f.......ceunn A7 F R 19,768 [.oveveeeeieienn [eeeneeen 20,818 M 20,818 o 1,080 [ e [ e | e 0003
BHM30S067 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7100 .ovvennnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528  |. 02/20/2026 |. 02/18/2027 |............ 192 [...eneee 1,363,200 |..ccvvnnnnns /% (1) R A, (95,708)[...cevvvvnneenns Jewwnnns (161,981) M eiiins Joveennn (151,981 (56, 274)) i [ [ e | e {0003
BHM32SPN1 - JUN27 SPX | Index Linked Liability BANK OF AMERICA,
C@7365 ..ccvvvnnnnnnn Hedge ...oovvvviviinnnnns Equity/Index |N.A. cooiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/23/2027 |............ 772 |....... 5,685,780 |............ 515 PO R 560,009 [..uivvirnnnnnnns Joeennnnnn813,950 [Auuiiiins et 813,950 [ 53,94 | [ e e | e 0003
BHW32BXU3 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@785 .vvvvennnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/29/2026 |. 05/26/2027 |............. P R 1,979,460 |............ L5555 PO R (135,281)[.eeeeeeennnnnns Jovennnn (112,086) Meeeennen Joveennn (112,986)f.00eeenn 22,345 | [ e e | eeeeenn {0003
BHM3200S1 - JUN27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@118.86 ............. Hedge ...oovvvriviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/23/2026 |. 06/16/2027 |.......... 3,653 |ouvuennnnn 434,19 |.cevves LA PO RPN 14,356 [cvvnnevvvivnnnnns fovvennnnn 14,064 (A o 14,054 [ (B03)] i [ v [ | e {0003
BHW3218V1 - MAY27 QBFC| Index Linked Liability BANK OF AMERICA,
C@533.9 ............. Hedge ...oovvvviviinnnnns Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 05/11/2026 |. 05/07/2027 |.......... 1,182 [.......... 615,145 |....ceeeinnn [ R R 40,375 |evveeeeeieinnnn [ 38,164 | A 038,164 | (2,212)] e [ e [ | e [0003
BHW32SPT8 - JUN27 QBFC| Index Linked Liability BANK OF AMERICA,
C@551.32 ... Hedge ...oovvvviviinnnnns Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/17/2027 |............ 438 .o 241,478
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 |.............. X . 501,645
BHM32LFY3 - JUN27 SPX | Index Linked Liability THE TORONTO-
C@7555 ..ooevvrnnnnnns Hedge ...oovvvviviinnnnns . |Equity/Index | DOMINION BANK ...... PT30B789TSUIDF371261 |. 06/17/2026 |. 06/15/2027 |............ 15].......... 868,825
BHM32J1i86 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7435 ..ooovvnnnnnnns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/12/2026 |. 06/08/2027 |............. 282 | 1,724,920
BHM31PNWO - APR27 SPET| Index Linked Liability UNION BANK OF
C @ o437 ... Hedge ... . . |Equity/Index | SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 |. 04/17/2026 |. 04/16/2027 |.... ... 213,673
BHM31KNNT - Index Linke: BANK OF AMERICA,
C@505 ..oovvnnnnnnnns Hedge ...oovvvviviinnnnns Equity/Index |N.A. coooiiiinninnns BATYDEB6GKMZ0031MB27  |. 04/10/2026 |. 04/08/2027 |............ 674 |.......... 340,370 f.evieennnnn LSIUST) PR RN 16,511 [ooeveeenneniiins [ 34574 M | 74 18,062 [ e oo [ | e ]0003
BHM31X198 - APR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@118.86 ... Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/01/2026 |. 04/30/2027 |.... L 177,701
BHM30VP71 - Fi Index Linke: GOLDMAN SACHS & CO
C@7265 . .cvunnnnns Hedge ...ooovviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 02/27/2026 |. 02/24/2027 |.............. 82 595,730 . ccuuennnns 7,265 e foerennnn (30,615)[..cevvevennnnine Jovnnnnenn (55,323) Meiiinn |oveennnn (55,328 (24,708)) i Lo e v | 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)
BHW324KT6 - MAY27 QBFC| Index Linked Liability BANK OF AMERICA,
C@549.78 ............. Hedge ...oovvvviviinnnnns NA BATYDEB6GKMZ0031MB27  |. 05/15/2026 |. 05/11/2027 |............ 906 [.......... 497,551 |.coeves LSS TV PR RN 21,260 [oeriiiiiiinnnns e 21,035 (A [ 21,985 [ (743 S AR R R
BHM31PNGS - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7025 ..oovvvvnnnnnnn Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/17/2026 |. 04/16/2027 |............ 183 ........ 1,074,825 ...ccvveeen 7,025 |veniiniiiinns e 111,805 [ e 143,744 (M e 13,744 [ 082,439 | [ [ e | e {0003
BHM31KN27 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@e714s ... Hedge ... . INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/10/2026 |. 04/09/2027 |............ 165 [........ 1,178,925
BHW32BYTS - Index Linke: UNION BANK OF
C@10308 ....euvvnneene Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 05/29/2026 |.05/27/2027 |..............44 |.......... 453,552 [.....00unn 10,308 |oeeeenniiiiiiin [ 34,649 | | 22,311 [N e 22,31 [ (12,338 [ [ [ | e 0003
BHW30NR77 - FEB27 SPET| Index Linked Liability UNION BANK OF
C @ 10010.35 .......... |Hedge ... . SWITZERLAND, A.G .. BFM8TG1CT2L1QCEMIKS0 |. 02/13/2026 |. 02/12/2027 |.... .... 500,518 ....(5,383)].
BHM32FCBY - JUN27 SPX | Index Linkel GOLDMAN SACHS & CO
C@790 ..oovvvnnnnnnnn Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/05/2026 |. 06/02/2027 |............ 116 [.......... 922,200 |..evveeeeeen 7,950 [eunniiiiiiinniins v (49, 756) oo Jeve (46,945) A el (46,945)]. /2% 1 1 1Y R AP RN R urUUr (111X S,
BH\V328AA9 - MAY27 GSEM| GOLDMAN SACHS & CO
C@120.82 ... INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/22/2026 |. 05/21/2027 |.... .... 406,559 ....(5,319)].
BHM317J70 - M GOLDMAN SACHS & CO
C@7000 .ovvnnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/20/2026 |. 03/16/2027 |............ 498 [....... 3,486,000 ............ 7,000 |.eeevvnnnninrinnnn forneees (199,565)).ccvveeneiiinnnns [onne. (450,546)| M. |o.... (450,546))....... (250,980)[...cevvvvnneeens Jeevnnnneeeeennnns fooreeviiiniinees fenicii | e 0003 el
BHM30VP97 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6890 ..oovvennnnnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS28 | 02/27/2026 |. 02/24/2027 |......eeeeeenn82 [oeeeneeens 564,980 ............ (SR 1c[V N PO KN 50,044 |..ovveniniiinin [ 79,424 1M [ 79424 29,380 |.evvenniriinnnnns fooreeniin e e [ e {0003
BHM31X0Y4 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7500 ..oovvnnnnnnns Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/01/2026 |. 04/27/2027 |............ 405 [........ 3,037,500 ............ 7,500 |ouveeniiiiinnnnns (202,251)).ceveeniicinnnnns fooeeenn (247,260)( M. oo (247,260))...... (45,009)]..0vveeeevennnnns foovrennninnneeinns feeeeneiiiiiie e [ e {0003 L
BHM32FCS2 - JUN27 SPET | Index Linked Liability UNION BANK OF
C@ 11077 .ooeeeeen Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 06/05/2026 |. 06/02/2027 |..............26 |ceeueeeene 288,002|........... 1,077 [ o (7,326)]ceeneeecinnnnnes foeeennnn (6,414) M o (6,414) [/ R R RN RN (Rl 1111 S
BHM325034 - JUN27 SPET | Index Linked Liability UNION BANK OF
C@9796 ....ovvvennnnnn Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 06/26/2026 |. 06/25/2027 |..............59 |oeeeenenne 577,964 (............ 9,796 |ovvveniiiiiniins foeeeiinnnn 40,181 [oiiiiiees e 43,913 [ M [ 43913 [ TVAC ) PO KRN R RO PRSPPI 11 (1[1c B
BHV2ZWM27 - DEC26 SPX | Index Linked Liability BANK OF AMERICA,
C@6834.5............. Hedge ...oovvvviviinnnnns NA BATYDEB6GKMZ0031MB27  |. 12/19/2025 |. 12/18/2026 |..............39 [.......... 264,837 (... 6,835 |cuuunnnnn 24,153 | e e 35,401 (A ]l 35,400 [ IR RN AU RPN R IUTUr [1]1]1X S
BHW32FCP8 - JUN27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@121.03 ..oovvennnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/05/2026 |. 06/01/2027 |..........3,220 [.......... 389,717 | L2 1) PR RPN 11,892 [ e 4 M | 944 (2,851)]ceneeiiiiniienns foevrnineeeeeenes [ e | e ]0003 L
BHM31T569 - APR27 SPET| Index Linked Liability UNION BANK OF
C@9970 ...covvvnnnnnnn Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 04/24/2026 |. 04/21/2027 |.......oeeeei T |euuennnnns 468,590 |............ [EIR (V1) PO RN (24,646))...0unneeiiinnnnns foreeennnn (28,089) Mt fennnetl (28,089))..... (3, 413)]ceeeieiiniienes Joevvnnneeeeeiees [ e | e 0003 L
BHM320127 - JUN27 SPX | Index Linked Liability THE TORONTO-
C@T775 .o Hedge ...oovvvriviinnnnns DOMINION BANK ...... PT30B789TSUIDF371261 |. 06/23/2026 |.06/17/2027 |............ 101 [.......... 783,255 )...cuuunnnns A=) PR I (50,298))..0vvvneiviinnnnns foreeennnn (83,916)Meeenn [ennntl(83,916)).. (R - L)) AR AU RPN R ITTrr [1]1]1
BHM32JWQ6 - JUN27 SPET| Index Linked Liability UNION BANK OF
C@10480 ...oouvvnnnnne Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 06/12/2026 |. 06/04/2027 |..............24 |.eeeeeene 251,520 |..ccvuennns 10,480 |.oovevveeiiiiins [ 11,504 [ Joeeennnn. 10,665 [Aeiei |eneenn 10,665 o [(e72) R RPN RN RN (el 11 (1[0 BT
BHM31AXAO - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6580 ..ovvennnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 03/23/2027 |..............50 [........e. 329,000 ............ (S5 (V ) PO RN 28,264 |..ovvnniiiiininn [ 62,990 [N [l 62,990 . 34,726 |oevveneeeeinnnn fooveeeiis e e [ e {0003
BHM313812 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7065 ..ovvvnnnnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/13/2026 |. 03/05/2027 |............ 608 |........ 4,295,520 |.....0uunnn. 7,085 |uvveniiiiinnnnns (250, 447)..evvvneeevnnnnnn fooeeeen (809, 771 M [ennnen (509, 771))..... (259,324)....covvnneiniinn foneeeeiiiinees v [ | e [0003
BHM317J21 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6630 ..ovvvnnnnnnns Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/20/2026 |. 03/12/2027 |............ 184 [........ 1,219,920 ............ (TS VN PO I T4 AT [ | 220,677 M |l 221,677 o 107,505 [oeeviiivieienes Jeenneeeeeeiins foorviiinie e | e ] 0003 e
BHV31FDBY - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6420 ...covvvnnnnnne Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 04/02/2026 |. 03/25/2027 |....eevneen 94 |eeeneenns 603,480 ............ [TV PO RN T [ e 131,911 (A 131,911 (VA < SR FRR R RN I 1[40 R
BHM313RPO - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6780 .ovvnnnnnnnnne Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/13/2026 |. 03/10/2027 |............ 176 |........ 1,193,280 |..ccvveennns [T} R I, 102,225 |ovvveeeeviinnnnns oo 189,518 (Al fnnll 189,518 s 87,202 |oevveiiiiiinnn [ e | | e {0003
BH\W328A68 - MAY27 SPET| Index Linked Liability UNION BANK OF
C @ 10765 .............. Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 05/22/2026 |.05/21/2027 |........ceeeiu38 |euuennnnns 376,775 fcueeeeen 10,765 | [ (16,022)) e o (11,350)| A [ (11,350)). 3T T R AR RN R [ 111X S
BHM31KNV3 - APR27 SPET| Index Linked Liability UNION BANK OF
C@Oo158 ...oevvnennn Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 04/10/2026 |. 04/06/2027 |..............55 |cuueeenne 503,690 [....oeeeennn 9,158 oo [ (31,091 [ (57,682)) M e (57,682)) (26,591)].cvveeieeiennnns foovevnniiniieenns e e [ e {0003
BHM305XT1 - JAN27 QBFC| Index Linked Liability BANK OF AMERICA,
C@518.23 ...coeveennns Hedge ...oovvvviviinnnnns BATYDEB6GKMZ0031MB27 | 01/09/2026 |. 01/06/2027 |.............349 [.......... 180,759 [.ovvvvviee e 518 | [ 8,893 [ | 13,470 (M [l 13,470 [ L2/ PO RN R R (P (1[0 B
BHV313R08 - MAR27 SPX | Index Linked Liability
C @ 7045 .o |Hedge ... . BATYDEB6GKMZ0031MB27  |. 03/13/2026 |. 03/11/2027 |............ 208 [........ 1,465,360 ...(90,238)|.
BHV328AE1 - Index Linke:
C @ 10746 .............. Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 05/22/2026 |. 05/14/2027 |..............44 |.......... 472,824 1........... U2 R (20,180)[...evvvvvnneeees Jevveneen (14,253) s | (14,253). 5,926 |ouvvnneiiiiinnins foereeniinnneeeenn [ e [ e {0003
BHW31KNA9 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @682 ... Hedge ... . INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/10/2026 |. 04/09/2027 |............ 165 [........ 1,126,125 106,527 |... ... 12,260 |
BHM32LG30 - Index Linke: THE TORONTO-
C@7885 .evvnnnnnnnns Hedge ...ooovviviinnnnns DOMINION BANK ...... PT30B789TSUIDF371261 |. 06/17/2026 |. 06/16/2027 |.............452........ 3,564,020)............ 7,885 uuuiiiiiiinnnns (218,768)]...eevvvenniniinns fonnnn. (207,998)] M. iiees |oeeen. (207,998)). e 10,770 |oevveennivvinnss foovvviiiins o fovvevnninninnn | veeeenn. {0003 Ll




STATEMENT AS OF JUNE 30, 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

2'903

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)
BHW3218X7 - MAY27 SPX | Index Linked Liability BANK OF AMERICA,
C@7345 ..oivvnnnnnnns Hedge ...oovvvviviinnnnns . |Equity/Index |N.A. coooiviiiinnnnns BATYDEB6GKMZ0031MB27 | 05/11/2026 |. 05/07/2027 |......eveeeenn 70 feeeennenne 514,150 [ T O R 51,956 |evvveeiiiiinn [ 51,676 [Meeeeies [oreeeennnd 51,676 [eneecens (281 e i foe
BHM31X1A5 - APR27 SPET| Index Linked Liability UNION BANK OF
C@10157 ..oveennnnnnne Hedge ...oovvvriviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 05/01/2026 |. 04/23/2027 |..............58 |.eceuenees 589,106 [........ee. 10,157 [ooevivnnnnniiiinnn feeeeeee e (30,623)) e [ (29,908)) . eevvvns foeeeeeenn(29,908)) v 715 [ e v oo | e [0003
BHW3289J2 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @ 7405 ... Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/22/2026 |. 05/18/2027 |.... .... 414,680 ....40,022
BHM32J1145 - Index Linke: GOLDMAN SACHS & CO
C@7280 ..ovvvnnnnnnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/12/2026 |. 06/10/2027 |.............354 [........ 2,577,120 [ 7,280 |oeeeeieeeeceiiin 288,988 [ o 296,573 | M oiiiiinn [ 296,573 oo 7,586 [ e [ e | e ] 0003
BHM32SPV3 - JUN27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@117.08 ... Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 06/26/2026 |. 06/25/2027 |.... ... 482,487 .... 19,366
BHM325049 - JU! Index Linke: BANK OF AMERICA,
C@549.85 ............. Hedge ...oovvvriviinnnnns Equity/Index |N.A. coooiiiiininnnns BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/22/2027 |.............353 [.......... 194,007 [.ooeevnnnnnnns LSISTV N PR RN A-E°I0 N R 9,060 [Meeiiins Joeveennnnnn 9,060 founiiiint 1,370 |oveeiiccciii [ e e | e[ 0003
BHM31KNH4 - APR27 GSEM GOLDMAN SACHS & CO
C@116.23 ... Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 04/10/2026 |. 04/06/2027 |.... ... 399,250 ....16,027
BHM31T5K8 - Al GOLDMAN SACHS & CO
C@7370 cevvveennnns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 04/24/2026 |. 04/22/2027 |............ 418 [....... 3,080,660 |............ - 7V PO [PATCT/0)) A (288, 752)[Mevvveees [oreeenn (288,752))0ue e (73,082)]ceeviieeeiiinn feeeeecviiineees fvvvviiniciinnns [ | e {0003
BHM31KNX9 - APR27 SPET| Index Linked Liability UNION BANK OF
C@o418 ...oeveennns Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 04/10/2026 |. 04/08/2027 |..............43 |.ccceeees 404,974 ]............ [T - PO KN (19,450)).cevveeiviinnnnns Joevennnnn (37,847)Meeeevee e (37,847 (18,397 )i [ [ e [ e {0003
BHM2ZWLXO - DEC26 QBFC| Index Linked Liability BANK OF AMERICA,
C@515.46 ............. Hedge ...oovvvriviinnnnns Equity/Index |N.A. coooiiiiininnnns BATYDEB6GKMZ0031MB27  |. 12/19/2025 |. 12/18/2026 |............ 180 [........... 92,700 f.eeeviinnnnns 515 | 4803 | o [ A8 (M v T8 el 2777 | foeee e v | e[ 0003
BHM31PNY6 - APR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
Ce17.51 ... Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 04/17/2026 |. 04/09/2027 |..........2,268 |.......... 266,513 ]...eiiiiinnnn AL R R 11,807 |oveveeiiviiinn fooeeieinnns 9,214 | M oo 9,214 | (2,593 [ e e | e 0003
BHM30ZUN1 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@ITTT v Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 03/06/2026 |.03/05/2027 |............ 100 |.......... 977,700 |..cevvennnns [T A/ PO I (33,692)).cvvvneiiiinnnns foerennnnn (63,950)| . eevvvnns foeeeennn(83,950)).cunne e (30,257 Jereeeeeeiiiees [ o | e [0003
BHW32FBX2 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7920 ..oovvrnnnnnnns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 06/05/2026 |. 05/28/2027 |.......eoeeenn 1 foenennnnns 562,320 |......unnn.. A"V PO I (1174 D) R R (29,358)) v foeeeeeenn(29,358))cee e 1913 [ e [ e | e [0003
BHW32BYK4 - MAY27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@120.51 ..oeveennnns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 05/29/2026 |. 05/27/2027 |..........4,788 |.......... 577,002 ].cuveeiiiinnnn L2 1) PR RPN 22,682 |eevneiiiiiiii o 14,950 [Movvnees fooneenennn 14,950 |oeeee (7,731 [ v [ | e [0003
BHM31FDS2 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6740 ..ovvvnnnnnnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528 | 04/02/2026 |. 03/31/2027 |....evvvveennn 9 [eunnnnenne 532,460 |............ [TV PO I [CXR0) R PR (89,844) M eevvees [oeen e (89,844)). e (46,223). s e [ e | e [0003
BHV30VPW6 - FEB27 QBFC| Index Linked Liability BANK OF AMERICA,
C@508.3 ..ccuuvnnnnnnn Hedge ...oovvvriviinnnnns Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 02/27/2026 |. 02/26/2027 |............ 840 [.......... 426,972 ).cccunennns [S10L T P RN AVRCTET) PO RN 40,046 [Moeeeees foeeeennnn40,046 [nennnn 19,071 [ e e [ | e {0003
BHM30K5E2 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7500 ..covvnnnnnnnns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 02/06/2026 |. 02/05/2027 |.............. 16 [.......... 120,000 )...cevennnns 510V PO RN [N 15)) O RN [W29-1°I0)) AT FOPRR (AN -tc(0) R 1(1 7.3 FORUR RO IR RUURRURUPTR [esnuurnl 11 1[1 < BN
BHM32FCFO - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7585 ..oovvnnnnnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/05/2026 |. 06/04/2027 |............ 303 [........ 2,208,255|.......0un.. 1<) PO I 195,923 |ovveeiiiiiniines Joeeennnn 188,010 | ™ evvevnn Jevvnnnen 188,010 [oeceeee (7,913 e [ e | ] 0003 e
BHM31AXC6 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6800 ..vvvrnnnnennn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 03/27/2026 |. 03/25/2027 |............ 124 |.......... 843,200 ............ (R[0T I, (G231 PO R (133,557)| "o fewnnnes (133,557)] e (78,855)[. e v [ e | e 0003 el
BHM317J13 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6700 ..ovvnnnnnnnnnn Hedge ...oovvvriviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/20/2026 |. 03/16/2027 |............ 498 [........ 3,336,600............ [T (1[0} R I 288,075 [cvvneiiiiinnnnnns foeeennnns 573,121 [Meveins oo B73,121 [ 285,047 [ e e [ | e [0003
BH\W328A35 - MAY27 QBFC| Index Linked Liability BANK OF AMERICA,
C@546.88 ............. Hedge ...oovvvviviinnnnns Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 05/22/2026 |. 05/21/2027 |............ 576 |.......... 315,003 ..euviiiinnnn LY/ PO RN TR O RN 15,085 [Meeiiiiin Joveennnenn 15,085 [t (263)]eeeeieiiciiii [ [ e [ eeeeen {0003 L
BHW32FD28 - JUN27 SPET| Index Linked Liability UNION BANK OF
C@10446 .............. Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 06/05/2026 |. 06/04/2027 |..............39 |.ecerunnns 407,3%........... (U1 PO RN 20,308 [oiiiiiiiieens e 17,821 [N e 17,821 [ (2,887 [ [ v [ eeeeenn {0003
BHM30X4T2 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6920 ...covvvnnnnnns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/03/2026 |. 02/26/2027 |............ 418 [........ 2,892,560 |............ (75218 PO KN 221,540 |oeeeeeniiiiiinnn [ 395,107 [Mevveees foeeeennnn895,107 [unen s 173,567 [ v v [ | e [0003
BHM313895 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@o472 ..o Hedge ...oovvvviviinnnnns . |Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 03/13/2026 |. 03/12/2027 |............ 115]....... 1,089,280 ............. 9472 | [ [CEIVATY R RN (87,138)[Meeeeeeeee [oeevennn (87,138)eeeee e (42,408)] e o i [
BHM30ZUSO - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7240 ...covvvnnnnnn. Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/06/2026 |. 02/26/2027 |............ 810 [........ 5,864,400 ............ 7,280 |ouveneiiiiininnns (287,315)[c.eeeviiiiieens Joeennnn (563,189)(M..evenees [oeeeeen (563,189)..euns (275,874)]cvvveniiiiins feeereeiiiinineees v [ | e {0003
BHW32BXS8 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @750 ... Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/29/2026 |. 05/27/2027 |............ 623 [........ 4,684,960 470,627 |... ...406,522 | ..
BHW324H03 - Index Linke: GOLDMAN SACHS & CO
C@7780 evvvnnnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2026 |. 05/11/2027 |............ 485 [........ 3,773,300 |............ 7780 [ (284,677)[.eeevvivineens |ovennnn (225,702)| " oevvvenn feunnnen (225,702)].ccvvvee e 8975 [ |eviineeeciiiis [ Jeneciii | e 0003 e
BHV31PN83 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6810 .. Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/17/2026 |. 04/09/2027 |............ 541 [........ 3,684,210 473,318 |... ...5%,484 | ..
BHW31AXD4 - Index Linke: GOLDMAN SACHS & CO
C@6505 ..cvvvnnnnnnns Hedge ...ooovviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 |. 03/27/2026 |. 03/19/2027 |............ 262 ....... 1,704,310].....ceenes 6,505 e foerennnn 159,561 [..ooivvieiiniiiis vt 345,627 |"..oivveen oeeen.. .. 345,627 | iinl 186,067 [ounniiiiiins e [ e | e 0003 Ll




STATEMENT AS OF JUNE 30, 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

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 ltem Exposure | Entity (b)
BHM32SPC5 - JUN27 SPX | Index Linked Liability BANK OF AMERICA,
C@7690 ..vvvnnnnnnnn Hedge ...oovvvviviinnnnns . .. |Equity/Index |N.A. ooooiiiiinnnnnnns BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/25/2027 |............ 521 |oveennn 4,006,490 [......cevven 7,690 |oeevennnnnniinnnnn forreenn (270,092)) e o (304,226)|"..........
BHW32LG89 - JUN27 SPX | Index Linked Liability THE TORONTO-
C@7815 . Hedge ..ovvvevviviiiiiies | e Equity/Index |DOMINION BANK ...... PT30B789TSUIDF371261 |. 06/17/2026 |.06/11/2027 |............ 102 .......... 797,130 foueeeeeenn 7,815 [ [ (52,836 i e (50,207)Meeeeeee Joeeennnnn(80,207)feee i 2,629 |oee i foeeeeiiis [ e [ s 0003 ..ovvvnnnnns
BHV31AX44 - MAR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
ce 15 ... .. |Hedge ... N I . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/27/2026 |. 03/25/2027 |.... .... 180,505 .... 35,457 |~ .|0003 ...
BHM32SPS0 - Index Linke: BANK OF AMERICA,
C@T7720 .ovvennnnnnn Hedge ..ovvvevviviiiiies | e Equity/Index |N.A. cooiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/24/2027 |............ 2 R 2,099,840 |............ 7720 |eveeeiiiiinnnns o QST R R, [QERIT0)] AN (153,440)|........ [ E-T0iSI0)) R AR R RN [N 0003 ..ovvvnnnnns
BHW32BYS7 - MAY27 SPET| Index Linked Liability UNION BANK OF
C @ 10877 .... . [Hedge ... N I . |Equity/Index | SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 |. 05/29/2026 |.05/27/2027 |.... .... 478,588 L (13,193)) M e (13,193)] ..9,035 |. .|0003 ...
BHM317JM7 - M Index Linke: BANK OF AMERICA,
C@500.25 ...covvnennns Hedge ..ovvvevviviiiiiies | e Equity/Index |N.A. coooiiiiininnnns BATYDEB6GKMZ0031MB27  |. 03/20/2026 |. 03/16/2027 |............ 526 |.evunnnnn 263,132 ].cceveins (10N P RN L [725:S ) PO RN 28,527 | M e 28,527 [eunnnnnnn 18,233 [ceveiiviiiiiinns Joeverineeeeeiiees [ e | e 0003 ..ovvvnnnnns
BHM30ZUK7 - MAR27 SPX | Index Linked Liabil GOLDMAN SACHS & CO
C @ 6870 .. Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/06/2026 |. 03/04/2027 |.... .... 954,930 20 138,365 |.unnn 56,682 [ [ e [ | 0003 ...
BHW324L81 - Index Lini UNION BANK OF
C @ 10981 ... Hedge ..ovvvevviviiiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 05/15/2026 |. 05/14/2027 |.............. L1V I 439,240 ...ovuneen 10,981 [ e (14,800 Jeveeeenn (10,327) A e (10,327)fveveeee LIVZK ) PO KR R RN 0003 ..ovvvnnnnns
BHM317JP0 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@O9146 .....ceveenn. Hedge ..ovvvevviviiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 03/20/2026 |.03/18/2027 |.............. LN . 310,964 (............ [T 11T PO I [T L)) O RN (29,156)) . evvvenn fernnnns (29,156)f......... [QESTRC(172) O RPN N RN [ 0003 ..ovvvnnnnns
BHW328AJ0 - MAY27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@12.59 ...covveennns Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/22/2026 |. 05/19/2027 |.......... 2,935 ..o 353,932 (...cceviiinnnns L2 1) PR RPN LEHCZE R 8,927 | M foeeiiiens 8,927 [eeuvnnnnnn [ 3/(0)) R FERRRURRN R RN N 0003 ..ovvvnnnnns
BHW324GU8 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7500 ..covvnnnnnnnnn Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2026 |. 05/14/2027 |............ 503 |........ 3,772,500 ............ %LV [V ) PO I 332,478 |.eeeeeieiiiiinnn fes 322,841 | e 322,841 |oovuennnns [ETNC T R FORRRURRRN U RN I, 0003 ..ovvvnnnnns
BHV30FRF6 - JAN27 SPX | Index Linked Liability BANK OF AMERICA,
C@720 ..covvnnnnnnnnn Hedge ..ovvvevviviiiiiins | e Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 01/30/2026 |. 01/28/2027 |.............. B2 s 230,400 (............ ALV [V ) PO KN (LR (01°)) R (21,862)[Mvveeees [oeeeenns (21,862)f.......... (£} R FRTUN AR RN IS 0003 ..ovvvnnnnns
BHM31KN84 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6785 .ovvvennnnees Hedge ..ovvvevviviiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBB6KS528 | 04/10/2026 |. 04/08/2027 |............ 863 [........ 5,855,455|............ (£ <) PO I CYE T AE N PR R 962,275 | " oevviinn e 962,275 |..uuennnn 383,497 |.eeeeenniiiiinnn oo e [ 0003 ..ovvvnnnnns
BHM31T5A0 - APR27 SPET| Index Linked Liability UNION BANK OF
C@9664 ... Hedge ..ovvvevviviiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 |. 04/24/2026 |. 04/22/2027 |.............. 30 [cevennnnns 289,920 |......eunn.. [INCICT: PO RN VA L O FR 22,552 [Meeiiiiin i 22,552 |.coviinnnns 1,834 [ i [ e | e 0003 ..ovvvnnnnns
BHM31T5F9 - APR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@118.83 ....evewees Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 04/24/2026 |. 04/22/2027 |.......... 2,129 | 252,989 |..cuvuins L) R R, e 15T PO RN 7543 | M [ 7,543 |conennnns (1,913)]eeeeeiiiieees e [ e | s 0003 ..ovvvnnnnns
BH\M328906 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7780 vvvnnnnne Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/22/2026 |. 05/21/2027 |............. 339 |..oenenn 2,637,420 |............ AL R I (177,589)[.. s v (163,164)("..evvee [onnnene (163,164).......... 14,426 [ooeeniiiiiinens oo [ e | e 0003 ..ovvvnnnnns
BHM31PNS9 - APR27 QBFC| Index Linked Liability BANK OF AMERICA,
C@508.37 ..ovvvnnnnnns Hedge ..ovvvevviviiiiiins | e Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 04/17/2026 |. 04/09/2027 |.......... 1,072 ] 544,973 .ccovnnn [S10L ) P RN 32,554 | [ 52,532 [Meiiiiin Jeviiinnns 52,532 |...ccuunnn LTS £ R AR RSP AU SUUUN 0003 ..ovvvnnnnns
BHW31ZRV6 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@755 ..oovvvnnannnns Hedge ..ovvvevviviiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/07/2026 |. 04/30/2027 |............ 281 ........ 2,122,955 |......uuunnns R R R [QETY/0)) AR I (163,678)]"..cevvven Jovennns (163,678)f.......... [KCI [075)) AR AR KPR RN U 0003 ..ovvvnnnnns
BHM30ZV18 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@9401 ..oovvnnnnnnnn Hedge ..ovvvevviviiiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 03/06/2026 |.03/05/2027 |............ 100 |.......... 940,100 |............ (111 I PO RN 50,352 |evveeiiiiiini oo 84,820 [Mueeeins forriiinns 84,820 |.......... R PR R RN KRR (RN, 0003 ..ovvvnnnnns
BHM30VPY2 - FEB27 SPET| Index Linked Liability UNION BANK OF
C@9920 .....covvennn Hedge ..ovvvevviviiiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 02/27/2026 |.02/26/2027 |.............. Bl 178,560 |...vvvnnnnens 9,920 |..evvviiiiiiiinn feeeeees [WA1CI01D) F [RIUMNRE:)) AP R (10, 118)]......... (2510 PR FRRRRRN AR RN [N 0003 ..ovvvnnnnns
BHW324L16 - MAY27 QBFC| Index Linked Liability BANK OF AMERICA,
C@550.63 ............. Hedge ..ovvvevviviiiiiins | e Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 05/15/2026 |. 05/14/2027 |............. 559 |ovveennnn 307,802 |..uuiiennnnn LSS PR RN 12,486 | [ 13,369 [Meveeees [ 13,369 [ceiinnnnn 1728 R R R RN (RN 0003 ..ovvvnnnnns
BHW32BY40 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7440 ....oovnnnnnnnn Hedge ..ovvvevviviiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528  |. 05/29/2026 |. 05/21/2027 |............ 108 |.......... 803,520 f....ceenen VALV PO RN FELCTR- T4 N R 75,302 | "o [ 75,302 |oeuennnnn (T1,574) s e [ e | e 0003 ..ovvvnnnnns
BHV308WF6 - JAN27 SPX | Index Linked Liability BANK OF AMERICA,
C@B975 ..oovvrnnnnnnnn Hedge ..ovvvevviviiiiins | e Equity/Index |N.A. coooiiiininnnns BATYDEB6GKMZ0031MB27 | 01/16/2026 |. 01/12/2027 |.............. 60 [.......... 418,500 |............ [STRCZ£) PO RN KRG FR RPN 50,288 [Meeeeens foeeiiins 50,288 |.......... L 1L ) R R RN RN 0003 ..ovvvnnnnns
BHV313RR6 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6675 ..ovvvnnnnnnns Hedge ...oovvvviviinnnnns . ..|Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/13/2026 |. 03/12/2027 |.............. L7 I, 280,350 ... [SHSTE ) PO RN T P RN 49,074 | [ 49,074 |.......... 21,102 [oiiiiiiiies e [ e .0003 ............
BHM31X1E7 - APR27 QBFC| Index Linked Liability BANK OF AMERICA,
C@526.17 ..cevennnnn. Hedge ..ovvvvvviviiiiies | e Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 05/01/2026 |. 04/23/2027 |............ 770 |.......... 405,151 [ouunniiiinnnn L5231 P RN AR V- U FP, 28,664 [M.eieiis [oeeeennnnn 28,664 |ounne e 7,535 | e i [ | 0003 ..ovvvnnnnns
BHM31AXM4 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @ 6480 .. .... |Hedge ... N I . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 03/25/2027 |............ 578 |........ 3,745,440 .|0003 ...
BHM31T505 - Index Linke: GOLDMAN SACHS & CO
C@7065 ..ovvvvennnnn Hedge ..ovvvvvviviiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBK528 | 04/24/2026 |. 04/21/2027 |............ 207 |........ 1,462,455 |...neeeennn 7,065 [ [ 148,889 | e 189,645 [Meeeiiins |oeeennnn 189,645 [t 40,756 |oeveeeiiciiiin [ [ e [ s 0003 .oovvvennnns
BHW32FCA1 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@e7610 .. ... |Hedge ... N I . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 06/05/2026 |. 06/02/2027 |.... .... 882,760 ....69,778 .|0003 ...
BHW31FDQ6 - Index Linke: GOLDMAN SACHS & CO
C@6630 ..covvnnnnnnnns Hedge ..ovvvovviiiiinnins | ieeenniiinnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/02/2026 |. 03/25/2027 |.............. oL N 623,220]............ 6,630 |uuueiiiiiiiiiinns foeeennns (58,010)f...cevvvennnniiins Jovennnn (114,852)[Meveee fonnnns (114,852)......... (56,841)[..covvvvnnnnnnes v fonniiiiinn o | e 0003 ..ovvvnnnnns
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
BHW32FDO2 - JUN27 SPET| Index Linked Liability UNION BANK OF
C @ 10500 ...oevvvnnnnne Hedge ...oovvvviviinnnnns . |Equity/Index | SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 |. 06/05/2026 |.06/02/2027 |.............. P . 273,000 ........... 10,500 [.oovvvveeniiiiinn [ L7 PO RN 11,383 [N oo 11,353 |.......... [ ICIULC)) R AR R R
BHM32JWM5 - JUN27 SPET| Index Linked Liability UNION BANK OF
C @ 11056 .............. Hedge ...oovvvriviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 06/12/2026 |. 06/04/2027 |.............. LN . 265,344 |..ovveee 11,066 [ e (6,202 e (8,095) M e (8,055 287 e [ [ e [ e [0003 L
BHM32S0C4 - JUN27 SPET | Index Linked Liability UNION BANK OF
C@1033 .... ... |Hedge ... . . |Equity/Index | SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 |. 06/26/2026 |.06/25/2027 |.... .... 609,765
BHM32JW78 - JUN27 SPX | Index Linkel GOLDMAN SACHS & CO
C@7780 evvvnnnnne Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/12/2026 |. 06/08/2027 |.............232 [cceeees 1,804,960 |.cevvvenenn 7,780 [eunnnivvinnnnnnns Jovennns (114,020 v (T17,472)[ M | (M7,472)f e (30451 [ [ e [ e {0003
BHM2ZWLS1 - DEC26 SPX | Index Linked Liability BANK OF AMERICA,
C@6839 .. .o |Hedge ... . . | Equi ty/Index .. BATYDEBGGKMZO031MB27 . 12/19/2025 |. 12/16/2026 |....
BHM317JJ4 - Index Linke: s
C@497.47 ....ooovnnn. |Hedge covvvvniiiiiiiiins | e Equity/Index |N.A. coooiiiiininnnns BATYDEB6GKMZ0031MB27  |. 03/20/2026 |. 03/18/2027 |............. 7.7 F 269,629 |...evnneeeen 97 [ e 11302 [ 30,633 | M 30,833 [ 19,33 | [ [ e [ e 0003 ..ovvvnnnnns
BHM32Q0N2 - JUN27 SPE UNION BANK OF
C @ 10579 .... e |Hedge Lo | Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 |. 06/23/2026 |.06/16/2027 |.... e 108,793 | 10,579 [ e (23,844)[ e | (26,787 M | (26,787 (B 143)] i e [ e | e 0003
BHM325000 - J GSEM GOLDMAN SACHS & CO
C@118.48 ............. Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/26/2026 |. 06/22/2027 |..........3,313 |.......... 392,524 [.oeeeeien 118 | [ 12177 e | 13384 [N e 18038 [ L TT e e [ [ 0003 ..ovvvnnnnns
BHM31XOW8 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7210 cevvvennnnnnns Hedge ..ovvvevviviiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528 | 05/01/2026 |. 04/30/2027 |............ 633 |........ 4,563,930 |............ 22 (V) PO KN 439,833 |..ooveiieiiiiinnn foees 520,014 (Moo [ 520,014 |.......... U< RPN [N RN RN U 0003 ..ovvvnnnnns
BHW32BYW8 - MAY27 SPET| Index Linked Liability UNION BANK OF
C@10849 .............. Hedge ...oovvvriviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 05/29/2026 |.05/26/2027 |.............. K11 . 336,319 ).ccevennnns L[UR:ZEC N PR I (15,983)].cvvveivveinnnns fovveennnn (9,513) M o [CRCIK)] 6,469 |..eunniiiiiniens foereeininneeeenn [ e [ e {0003
BHM305XL8 - JAN27 SPET| Index Linked Liability UNION BANK OF
C@9816 ...cveennnnneen Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 01/09/2026 |.01/06/2027 |............... [ 90,307 [ [T 2 (1) PO RN 6,465 |..eveniiiiiniins foeeeeennn 5,140 [N e 5,140 |.......... (1,325)]ceeeeiiiiiinnnns foevvnnnneeeeeiees [ e | e ] 0003 e
BHM31KNS0 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7005 ..ouunnnnnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBB6K528 | 04/10/2026 |. 04/08/2027 |............ 863 [........ 6,045,315 ...eunnnnnns 7,005 |ouveeniiiiinnnnns (452,3%6)]...vvnniiiinnnnns (808,691)f....... [ReiSIC N3] R RN RN KRR R 11(1[1< S
BHW31AX28 - MAR27 QBFC| Index Linked Liability BANK OF AMERICA,
C@493 ...oovivinnnnnnns Hedge ...oovvvviviinnnnns Equity/Index |N.A. coooiiiininnnns BATYDEB6GKMZ0031MB27  |. 03/27/2026 |. 03/25/2027 |.......... 1,234 |.......... 608,362.......cceunnnn L1 2 E R 26,752 |oeeveeiiiiinin [ 74,820 (M [ 74,420 |.......... 47,668 [...ooevvvveneeins |venineeeeiii [ e | e 0003 e
BHV30NRAO - FEB27 QBFC| Index Linked Liability BANK OF AMERICA,
C@506.33 ...ccovnennns Hedge ...oovvvviviinnnnns Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 02/13/2026 |. 02/12/2027 |............ 965 |..ovvnnnnn 488,608 |........uvnvens [SLILCJ) PR RN 24,860 [.oovviennnnneens |ovnnnnn 47,081 (M | 47,081 |.......... 22,221 | [ e e [ e [0003
BHM313RM7 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7015 v Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/13/2026 |. 03/09/2027 |............ 310 [........ 2,174,650 (............ 7,015 |oueeiiiiiiiinnns (134,962)...0vvniniinnnnns (273,970)|....... (139,008)f.....cevvvnneeens Jeevnnnnneeeevnnnns foovevvviiiiiiens e | e 0003 el
BH\W328AGE - MAY27 SPET| Index Linked Liability UNION BANK OF
C@10092 .....evvvneeen Hedge ...oovvvriviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 05/22/2026 |.05/19/2027 |.............. B2 s 322,944(........... (01728 FOR RN 24,939 [..oeiiiiiieniiinn [ 18,833 M [ 18,633 |.......... (6,305)]vvnneeevennnnnns foevvnnneneeennen [ e | e ] 0003 e
BHW324H37 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7400 ..oovvnnnnnnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2026 |. 05/12/2027 |............ 537 |ovuvnnnn 3,973,800 ............ A1V [V ) PO R 388,756 [c.vnneevvinnnnnns foeeennnnn 379,959 (M [ 379,959 |.......... [R:1£°70) R U RPN R UTU [1]1]1X
BHM31X107 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7538 .o Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 05/01/2026 |. 04/23/2027 |............ 840 [........ 6,329,400 |............. X R (398,900)f.....ccevvnnnnnnns (488,699)|......... (89,799)].cvvvnieviinnnns foovervniiiiiieins feeeiiiiiiiie e [ e {0003
BHM30ZUJO - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7045 ...oovvnnnnnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/06/2026 |. 03/03/2027 |.............. 76 |.......... 535,420 |....cuunnnn. A0 PO I (35,520)).cvvvneeeeennnnn foovennnnn (B4, 79) M [ (64,791)......... (29,271)]vvveeieeiinnnns foereeviinniiecens e e [ e {0003
BHW324L24 - MAY27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@120.69 ............. Hedge ...oovvvriviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2026 |. 05/11/2027 |.......... 3,834 |ouunnnnnn 462,725 )...cuuens L2 1) PR RPN 17,551 [ e 11,329 A [ 1,329 |.......... (6,222)]vnneeeeinnnnnns foevvnnnneeeevnnns foonviviiie e | e ]0003 L
BHM32SP92 - JUN27 SPX | Index Linked Liability BANK OF AMERICA,
C@7475 .ooovnnnnnnnn Hedge ...oovvvviviinnnnns Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/22/2027 |............ 18 .......... 882,050 (............ VA6 PO RN 76,732 [coeeeiviiinnnenns | 84,639 [ M | 84,639 |........... A0 R AP RN U UrUUr (111X S
BHW32FCZ6 - JUN27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
Ce121.15 ............. Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/05/2026 |. 06/04/2027 |.......... 2,320 |euuennnnnn 281,068 |....ceuunnnnnns L1721 PO R 8,498 |..uveeiiiiiniins foeeeeenn 6,745 [N [ 6,745 |.......... (1,753)]ceeeeeiinninens foevvnnneeeeennes [ e | 0003 e
BHW3289G8 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7445 ..o Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/22/2026 |. 05/21/2027 |............. 339 | 2,523,855 |......0uunnns TA85 e e 250,675 [cevnneiiiiininnns |oeeennn.. 234,460 (M [, 234,460
BHM3200Y8 - JUN27 SPX | Index Linked Liability THE TORONTO-
C@7420 ...covvnnnnnnn. Hedge ...oovvvviviinnnnns . |Equity/Index | DOMINION BANK ...... PT30B789TSUIDF371261 |. 06/23/2026 |. 06/17/2027 |............ 101 |.......... 749,420 |............ A7V PO RN 71,696 [oeviviennnnenns Jevveennn 75,599 (A e 75,599
BHM31T551 - APR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@118.46 ............. Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 04/24/2026 |. 04/21/2027 |..........3,360 [.......... 398,026 |......cceeunnn AL R R 15,467 [.oovvieeeeiiiinn e 12,8248 1l | 12,424
BHM32FCW3 - JUN27 SPET| Index Linked Liability UNION BANK OF
Hedge ... . . |Equity/Index | SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 |. 06/05/2026 |.06/01/2027 |.... ... 320,363 (7,343)|...
Index Linke: GOLDMAN SACHS & CO
C@7685 ..oeennnnnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/22/2026 |. 05/19/2027 |............ 182....... 1,398,670 ....ccuuunes 7,685 |ouvennniniinnnnnns foeeeenn (105,096)).ceeiciiinnns Joeeennnnn (97,228) M [ (97,228)|
BHM31FDC7 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6345 ... Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/02/2026 |. 03/30/2027 |............ 336 [........ 2,131,920 ....495,816 |...
BHM31T5P7 - Index Linke: GOLDMAN SACHS & CO
CO710 v Hedge ...ooovviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/24/2026 |. 04/23/2027 |.............. 81 ... 575,910 7,110 i e 56,098 o e 71,632 M e 71,632].......... 15,573 |oveiiiiiiiinnns v oo o | e 0008 Lniennial
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Showing all Options, Caps, Floors, Collars, Swaps and Forwards Open as of Current Statement Date
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion ltem Exposure | Entity (b)
BHW311EHE - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@T7175 v Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2IHZNBBBKS28  |. 03/10/2026 |. 02/25/2027 |.............. 67 [ 480,725
BHW31FDZ6 - APR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
Ce114.9 ..o Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/02/2026 |. 04/01/2027 |.......... 2,579 |eueennnnn 296,327 |.eevveeeeeen 115 [ e 12,501 [ e 13793 A e 18798 [ 1,202 | [ [ e [ e [ 0003 L
BHW324L57 - MAY27 SPET| Index Linked Liability UNION BANK OF
Hedge ... . SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 05/15/2026 |. 05/14/2027 |.... .... 415,000
Index Linke: GOLDMAN SACHS & CO
C@7190 .ovveenenns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 02/13/2026 |. 02/09/2027 |............ 130 f.......... 934,700 [..eeeeeeenn 7,990 [oeniiininiiiiins [ (52,439)) i o (92,022)) M [ (92,022)]. e (39,583)fe e e [ [ | e ] 0003

BHM32BYL2 - MAY27 SPET
C @ 10173 ....
BHM31T581 - A
CO7110 oo
BHM31AX93 - MAR27 SPX
C@e7110 ..
BHM32FBYO -
C@7580 .ovrnennnn
BHM32BYS7 - MAY27 SPX
Co7860 ...............
BHM31KNT8 - APR27 GSEM
C@117.35 oo
BHM31ZRW4 - APR27 SPX
CO7230 .evrennnne
BHM325Q59 - JUN27 SPET
C @ 10557 ...
BHM32JI60 - JUN27 SPX
CO7610 ..ccvvnnnn.
BHM31PNC4 - APR27 SPX
CO7110 .
BHM325QG5 - JUN27 SPET
C 09827 ..o
BHM31XQTS - APR27 SPX
COTIH s
BHM317JCO - MAR27 GSEM
Co118.3 coveeens
BHM31X1D9 - APR27 SPET
C 09702 ...
BHM321802 - MAY27 SPET
C@10448 ..............
BHM32Q0R3 - JUN27 SPET
C@9880 ..cvveennnnnn
BHM317JK1 - MAR27 GSEM
CO117 i,
BHM32FCTO - JUN27 QBFC
C@558.78 .............
BHM31KNI1 - APR27 QBFC
C@505 ..ocvvennnnns
BHIM324GX2 - MAY27 SPX
COT7740 uuveeee
BHM31FDFO - MAR27 SPX
C 06420 ...............
BHM317JL9 - MAR27 SPET
C@9146 ...
BHIM324L99 -
C @ 10981 ..............
BHM3OVPE6 - FEB27 SPX
C @ 6890 ..
BHM31KNG2 -
CO6610 ..ccvvnnnn.

Hedge ...

Hedge ...

Hedge ...

Index Linked Liability

Index Linke

Hedge vevvvvevvniiinnnns

Hedge .ovvvvvvvniiinnnns

Index Linked Liability

Hedge vovvuvevvniiinnnns

Index Linked Liability

Hedge vevvvvevvniiinnnns

Index Linked Liability

Hedge .ovvvvevvniiinnnns

Index Linked Liability

Hedge .ovvvvvvvniiinnnns

Index Linked Liability

Hedge vovvuvevvniiinnnns

Index Linked Liability

Hedge vovvuvevvniiinnnns

Index Linked Liability

Hedge .ovvvvevvniiinnnns

Index Linked Liability

Hedge vevvvvevvniiinnnns

Index Linked Liability

Hedge .ovvvvvvvniiinnnns

Index Linked Liability

Hedge vovvuvevvniiinnnns

Index Linked Liability

Hedge .ovvvvvvvniiinnnns

Index Linked Liability

Hedge vevvvvevvniiinnnns

Index Linked Liability

Hedge .ovvvvvvvniiinnnns

Index Linked Liability

Hedge vovvuvevvniiinnnns

Index Linked Liability

Hedge vovvuvevvniiinnnns

Index Linked Liability

Hedge .ovvvvevvniiinnnns

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

1 2 3 4 5 6 7 8 9 10 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)
BHW32S0K6 - JUN27 QBFC| Index Linked Liability BANK OF AMERICA,
C@544.22 ............. Hedge ...oovvvviviinnnnns . |Equity/Index |N.A. coooiviiiinnnnns BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/23/2027 |.............. LS/ . 52,789 |.cuueiiiiinnnn FSLL7 R P 72 E 2,782 | M foeeeiiies 2,782 [ LEX 0N R R NN KRN
BHM31TSN2 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7310 covvveennnns Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 04/24/2026 |. 04/21/2027 |....evvevennnB2 feeeennnn 380,120 |oceennnee s 7,310 fennniiiiiiiinnns e (28,714 [ (38L074) M [ (38,074)].eeeeen (9,381 eevveneiiiiinnn oo e [ 0003 ..ovvvnnnnns
BHW32BYR9 - MAY27 SPET| Index Linked Liability UNION BANK OF
Hedge ... . . |Equity/Index | SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 |. 05/29/2026 |.05/26/2027 |.... L4124
Index Linke: GOLDMAN SACHS & CO
C@6620 ..ovvennnnnenn Hedge ..ovvvevviviiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/20/2026 |. 03/18/2027 |.............. oL 622,280 ............ (7118 PO RN 59,367 |ovvvnniiiiininnns foeeeinnnn 114,822 (Moo oo 114,822 [t 85,456 | e e [ 0003 ..ovvvnnnnns
BHM32LG14 - JUN27 SPX | Index Linked Liability THE TORONTO-
C@7905 ... Hedge ... . . |Equity/Index | DOMINION BANK ...... PT30B789TSUIDF371261 |. 06/17/2026 |. 06/15/2027 |.... veer 229,245 ...(12,982)| .. ....(12,982)|...
BHW32SPET - Index Linke: BANK OF AMERICA,
C@7360 .ovvnnnnnnnnn Hedge ..ovvvevviviiiiiies | e Equity/Index |N.A. coooiiiiininnnns BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/24/2027 |.............. 68 |......... 500,480 ............ A% 1V PO RN 49,69 |..evvnniiiiinnnn foeeiiinnnn 7 LA I B4,425 oo 729 [ e [ [ | e 0003 ..ovvvnnnnns
BHM32JW29 - JUN27 SPX | Index Linked Liabil GOLDMAN SACHS & CO
Ce7720 .. Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 06/12/2026 |. 06/09/2027 |.... ... 164,280 (52,224)|.... e (53,784). e (1,560)] e [ feeveiieeceeees [ | 0003
BHM313SC8 - Index Lini GOLDMAN SACHS & CO
C@e119.18 ............. Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/13/2026 |. 03/11/2027 |............ 612 [........... 72,938 e L) PR R, 2,413 | [ 1,899 [Meiiins orvvinnnnns 1,89 [...ccceennen (KAL) PR RPN RN RN (R 0003 ..ovvvnnnnns
BHM31KNM3 - APR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@116.23 ............. Hedge ..ovvvevviviiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBB6KS528 | 04/10/2026 |. 04/06/2027 |............ LIS P 99,842 LR R R L3 PO RN 4,008 [Meeiiiens |oeveinnnnns 4,008 |............. [Reicic]) PR RPN R RN 0003 ..ovvvnnnnns
BHM31AX85 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6780 .ovvnnnnnnnnnn Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/27/2026 |. 03/19/2027 |.............. 66 |......... 447 480 |............ [T} R I, (PR IO IR [WANCKE)) KON R (71,639)......... (42,222)]...ccvvnneniiinnn feoeneeeeiiiineees v [ | i 0003 ..ovvvnnnnns
BHW324LC2 - MAY27 QBFC| Index Linked Liability BANK OF AMERICA,
C@550.63 ............. Hedge ..ovvvevviviiiiiies | e Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 05/15/2026 |. 05/14/2027 |............ 140 |....coeeens 77,088 cceveinnns (SIS 1) PO RN [T 7 PO RN 3,38 | M [ 3,348 | 224 T PR RN RN R (R, 0003 ..ovvvnnnnns
BHM31X1F4 - APR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@118.77 oo Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528 | 05/01/2026 |. 04/23/2027 |............ L7248 110,100 |.ccvveennnnens L) PR R, L3772 R R 3,317 | M o 3,37 [ (€510 R RPN RN RN (R 0003 ..ovvvnnnnns
BHM32JWS2 - JUN27 SPET| Index Linked Liability UNION BANK OF
C@ 11056 .............. Hedge ..ovvvevviviiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 06/12/2026 |. 06/04/2027 |............... [ 66,336 ........... 11,056 [oooeeeeieiiiiins o [QIR-T)) O RN (1,514) M o (1,514).....ccennnnnns LIS TN R R AR RN (PR 0003 ..ovvvnnnnns
BHM32JW03 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7280 ..oovvnnnnnnnns Hedge ..ovvvevviviiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 06/12/2026 |. 06/10/2027 |.............. 88 [.......... 640,640 (............ (V) PO RN ZATE:XE ) O P, T3724 "o e 73,724 |........... 1,886 [oovvvveneiiiinnn oo v [ | i 0003 ..ovvvnnnnns
BHW32FCO3 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7920 ..oovvrnnnnnnns Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/05/2026 |. 05/28/2027 |.............. Bl 142,560 ............ ARV PO RN (72 )| O RN (7,443) M foeeieene (7,443).ccveens 11570 R R A R (PR, 0003 ..ovvvnnnnns
BHM30ZUH4 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7240 ...covvvnnnnnn. Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/06/2026 |. 02/26/2027 |............ 205 |........ 1,484,200|............ A2V PO RN (V224 1°)) R RN (142,535)| "o fevnnnns (142,535)|......... [(CIEIR:2[0)) R AR R AR [N 0003 ..ovvvnnnnns
BHM31X1B3 - APR27 SPET| Index Linked Liability UNION BANK OF
C@10157 ..oveennnnnnne Hedge ..ovvvevviviiiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 05/01/2026 |. 04/23/2027 |.............. 14......... 142,198 (........... B U 7 RN (51575 | O RN (A2 1) A R (7,219)fceeeeeeenn LK R PR RO AU SUU 0003 ..ovvvnnnnns
BHM31PNP5 - APR27 SPET| Index Linked Liability UNION BANK OF
C@929 ..o Hedge ..ovvvevviviiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 04/17/2026 |. 04/09/2027 |.............. 10 ] 91,290 |.cevennnnnens 9,129 | [ [E 153 1 PR RN L[UNCZICH LA I 10,646 |........... 1,195 [ i [ 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 .uuennnnn. LCI0CN O RPN RN L3/ KA I 4,309 ..ccunnnnnns [Z001)) PR RPN R RN (R 0003 ..ovvvnnnnns
BHM31AX10 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@8709 ...ovvvnnnnnnnn Hedge ..ovvvevviviiiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 03/27/2026 |. 03/25/2027 |.............. 30 [cevennnnns 261,270 |............ LT (Vi) PO RN LT A AR 40,293 | M e 40,293 |.......... 28,578 |.eeveiiiiinnn fooeeiii e e | s 0003 ..ovvvnnnnns
BHM31KNR2 - APR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
Ce17.35 ...oeeeens Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/10/2026 |. 04/08/2027 |.......... 1,001 oo 17,467 .o LA R RN L35 ) PO RN 4114 M e 4114 .. [10[0)) RN R RN RN RN 0003 ..ovvvnnnnns
BHW32SPF8 - JUN27 SPX | Index Linked Liability BANK OF AMERICA,
C@7905 ..ocovvnnnnnnnn Hedge ..ovvvevviviiiiins | e Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/17/2027 |............ ... 877,455............ (05 PO I [T )) O IR (49,662)| "..covvvn fonnnnns (49,662)f.......... [(C1551515)) AR AR RPN AU SUUURRN 0003 ..ovvvnnnnns
BHV30NRI3 - FEB27 SPET| Index Linked Liability UNION BANK OF
C @ 10010.35 .......... Hedge ..ovvvevviviiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 02/13/2026 |. 02/12/2027 |.............. 12 [ 120,124 ........... 10,010 [ooeveeeieiiieiins [ [CIVL70) O RN (6,039)[Mevenes foeeiieens (6,039)f
BHM313RT2 - MAR27 SPX | Index Linked Liability BANK OF AMERICA,
C@7045 ...covvnnnnnnnn Hedge ...oovvvviviinnnnns . |Equity/Index |N.A. oooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 03/13/2026 |. 03/11/2027 |.............. B2 | 366,340 [...oeeeennn 7,045 oo [ (22,325)) e [ [L3:115)) KT (44,885)|
BHV31PNA8 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@710 vvennnne Hedge ..ovvvvvviviiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 04/17/2026 |. 04/13/2027 |.............. T B4T 470 [ 7,110 e e (51,001 o (66,891)*eeeeeens [ (66,891))
BHW32BYC2 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @785 Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/29/2026 |. 05/26/2027 |.... .... 494,865 ...(28,234)| .. ....(28,234)...
BHM328AK7 - Index Linke: UNION BANK OF
C@10186 ... Hedge ..ovvvvvviviiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 05/22/2026 |.05/14/2027 |.............. Ml 112,046 (........... 10,186 [oooevveeeiieeies feeeees LM VN R 5,920 | M foeeiiiiins 5,920
BHM31X0Z1 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@75% .. Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/01/2026 |. 04/23/2027 |............ 210 |........ 1,682,350 [.eneeeeennnn 7,835 | oo (99,725 o (122, 1475) Moo s (122,175)}...
BHM317JG0 - Index Linke: UNION BANK OF
C@9024 ......coveenn. Hedge ..ovvvovviiiiinnins | ieeenniiinnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIK50 [. 03/20/2026 |. 03/16/2027 |............... -1 72,192 L T T 3,681 [.iiiiiiiiiiiiins o 8,827 [Meeiiiis riiinnnnns 8,827
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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)
BHM325042 - JUN27 QBFC| Index Linked Liability BANK OF AMERICA,
C@544.02 ............. Hedge ...oovvvviviinnnnns NA BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/25/2027 |............ 166 [........... 90,307 [eveviinnn B | [ L NV< 0 PO RN 4,790 | M [ 4790 | 65 PR RN NPT RN
BHM3200Z5 - JUN27 SPX | Index Linked Liability THE TORONTO-
C@T775 .o Hedge ...oovvvriviinnnnns DOMINION BANK ...... PT30B789TSUIDF371261 |. 06/23/2026 |.06/17/2027 |.....evveennn5|nennnnnns 193,875 [.cveeeeneen 7,785 | o [QPRS1) O IR (13,346)| "o |oeeeennn (13, 346)]. [REI51C)) R RN R RN It 4/0]1 < R,
BHM31XOMO - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
Ce713% Hedge ... . INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/01/2026 |. 04/29/2027 |.... 5,956 [ [ 7,011
BHM31T577 - Index Linke: UNION BANK OF
C@9664 ... Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 04/24/2026 |. 04/22/2027 |.....evvvvvvenn fernnnns 67,648 (............ 9,664 |..oovnnniiiiiinins [ L3R FOPR RN 5,262 | M foeeeeinn 5,262 |28 [ [ e e | e 0003
BHV30K5D4 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @ 6800 .. Hedge ... . INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/06/2026 |. 02/05/2027 |.... 2,928 [ [ 4,072
BH'3289H6 - Index Linke: GOLDMAN SACHS & CO
C@7780 vvvnnnnne Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/22/2026 |. 05/21/2027 |....evvneennn85 [eieenni 861,300 |ocevveeneen 7,780 [eunnniiiininnnns v (44,528)[c e e (40, 911)(Meeeeeens [onnn st (40,01 0BT e e [ e | [ 0003
BHM313504 - MAR27 SPX | Index Linked Liabil GOLDMAN SACHS & CO
C @ 7065 .. Hedge INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/13/2026 |. 03/05/2027 |.... (127,443)
BHM30S091 - Index Lini GOLDMAN SACHS & CO
C@6870 ..ovvvnnnnnnnne Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 02/20/2026 |. 02/18/2027 |..............48 |.......... 329,760 [...eeeeeene 6,870 | feeees LT IO I, 46,906 "......... |.......... 46,906 |.......... 15,529 [cevnniiiiiiiiinns oo [ e | e ]0003 L
BHM31KNQ4 - APR27 SPET| Index Linked Liability UNION BANK OF
C@9020 ...covvvnnnnnnn Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 04/10/2026 |. 04/08/2027 |..............11[occeiiinns 99,220 |..uueneeeen 9,020 [oiviiiiniiiins [ 0 (€1 R I, 12,415 [N oo 12,415 | [0 2 RN ) R R I [1[1[0 S
BHW32FD10 - JUN27 SPET| Index Linked Liability UNION BANK OF
C@ 11047 ..o Hedge ...oovvvriviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 06/05/2026 |.06/01/2027 |.....evvvvvvenn fennnnns 77,329 |eveeen 11047 [ s [10755) | P RN (1,773) M v (LT3N 253 |oeeeiieiviiie foereeei e e [ e {0003
BHM30ZUX9 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@ITTT v Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 03/06/2026 |. 03/05/2027 |........ceeeei28 |eueeennnns P77/ R By A FORRUU RN (R} O TN (15,987)Mevvvvees [ornnnnnnn(15,987).unnnnnne (7,564)]ceneeeiinnnnnns foevvnnnneeeeennes [ e | e ] 0003 e
BHM31AXE2 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6580 ..covvvnnnnnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2IHZNBBBKS528  |. 03/27/2026 |. 03/23/2027 |...evvvnnvenn 12 feunnnnnnnns 78,960 [.....ceevunn 8,580 |oeeeennnniiiiiinnn [ [Tr£:X ) R I, 15,18 [Meieiies e 15,118 [ 8,334 |ouuniiiiiiniens e e e [ e {0003
BHM311EK9 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6950 ...ocvvvennnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2HZNBBBKS528 | 03/10/2026 |. 02/25/2027 |....evvneeennnd7 [oennneenns 118,150 |oevvveee e 6,950 [ennniiiiiiieens e [V R RN 15,648 [*.oieiins Jovennnnn 15,648 [ (T2 PO RN R RN (P (1[0 B
BHW324KU3 - MAY27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@120.69 ............. Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2026 |. 05/11/2027 |.............959 [.......... 15,742 oo 121 | [ L35 V) FO RN 2,834 | M [ 2,834 (1,556)].cveeeevinnnnnns foevvnnneeeeennen [ e | 0003 e
BHM30S125 - FEB27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@119.38 ...oevnnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 02/20/2026 |. 02/09/2027 |............ 820 [........... 97,892 e 19 [ [ KR 76 ) PO RN 2,317 M oo 2,317 | (1,558)]eveeeeeinnnnns foevennneeeeinnes [ e | e ] 0003 e
BHW324H29 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7415 ...eennenn. Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2026 |. 05/11/2027 |............ 121 |.......... 897,215 [ TATS [ [ 86,187 |.oevvveniiiiiinnn feeeeeees 84,153 | Mo foen. 84,153 |l (2,084)]cceeeiiiiniienns foevvnnnneeeeinees [ e | e ]0003
BHM32SQH3 - JUN27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@118.48 ............. Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/26/2026 |. 06/22/2027 |............ 828 [........... 98,101 [ 118 | [ VZX FOP RN 3,338 | M feeeeeenn 3,338 | 204 | foeee e e [ e {0003
BHM31T5L6 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7370 cevvveennnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 04/24/2026 |. 04/22/2027 |............ 105 [.......... 773,850 [ueeeeeenn 7,370 | fereees (ST /<)) R A (72,534) oo v (72,534)) (18,358)[.cevvvvvneienes Jevnnneeeeiiins [ e | e ] 0003 e
BHW32BY73 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@750 ..ccovvnnnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/29/2026 |. 05/27/2027 |............ 156 |....... AR VAP ViU R (. 7()J U 7,846 | o 101,794 [Moeeenes |oeeennnn 101,794 L, (RT3 R F R R R PR 4/0]1 < R,
BHM31X0L2 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7455 ...ooovvnnnnnns Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2IHZNBBBKS528  |. 05/01/2026 |. 04/29/2027 |....evvvnvvvenn 8 fennnnnnnns 59,640 |..uvuneenn 7,455 [ | (322 10) R RN (5,154) Moo [ (5,154) (KAL) R RPN RN RN (Pl 11 (1[0 BT
BHV30VP89 - FEB27 SPX | Index Linked Liability BANK OF AMERICA,
C@6850 ..covvnnnnnnnns Hedge ...oovvvviviinnnnns NA BATYDEB6GKMZ0031MB27  |. 02/27/2026 |. 02/23/2027 |....evveeeeenn8 |neennenne 191,800 |..evveneeee 6,850 [ounniiiiiiiiieiis v 17,885 [.ooeeeviiiieieins [ 28,006 "......... |...eeer... 28,006 |.......... (U V2 T R A R R IO 11 S
BHV31FDR4 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6345 ....ccevnennnn. Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 04/02/2026 |. 03/30/2027 |..............84 [.......... 532,980 |..evuuneennn8,345 [ 88,228 [ [ 128,954 (A el 123,954 | 55,726 |.evvvnnneevennnnns fooveiiinnis e e [ {0003
BHM31T5V4 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
Ce710 .vvennnee Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2HZNBBBKS528 | 04/24/2026 |. 04/20/2027 |..............85 [.......... 604,350 [.eeeeennnn 7,110 | oo 58,356 o [ TATB2 | M [ TATB2 BT ICT) R AR R R IO [[1[1 S
BHM31AXL6 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6800 ..vvvnrnnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 03/25/2027 |........eeenn31 [onnnnnns 210,800
BHV30NR85 - FEB27 QBFC| Index Linked Liability BANK OF AMERICA,
C@506.33 ....cvvvnnns Hedge ...oovvvviviinnnnns NA BATYDEB6GKMZ0031MB27  |. 02/13/2026 |. 02/12/2027 |............ 240 |.......... 121,519 [ o506 o [t 8,183 | | 11709 (A [ 11709 | 5,527 [ [ [ [ | e 0003
BHM32LG71 - JUN27 SPX | Index Linked Liability THE TORONTO-
C@7885 .. Hedge ... - DOMINION BANK ...... PT30B789TSUIDF371261 |. 06/17/2026 |. 06/16/2027 |.... .... 891,005
BHM313887 - Index Linke: BANK OF AMERICA,
C@502.1 .ovvennnnnns Hedge ...oovvvviviinnnnns A BATYDEB6GKMZ0031MB27  |. 03/13/2026 |. 03/11/2027 |............ 128 |........... 61,758 [.eeeeeneen 802 | o K PO RN 6,483 | M [oeeeeeennn 6,483 | 3,820 [ [ e e | e 0003
BHM3218Y5 - MAY27 SPX | Index Linked Liability BANK OF AMERICA,
C@7675 .. Hedge ... . NA. .. BATYDEB6GKMZ0031MB27  |. 05/11/2026 |. 05/07/2027 |....
BHM30VQ13 - Index Linke: GOLDMAN
C@120.39 ...oovvnnnnns Hedge ...ooovviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 02/27/2026 |. 02/26/2027 |............ 390 [............ 46,952 ... 120 i e LI TN N FTTTT 1,007 M e 1,007 [ (968)]oevvvevenninee Jevvnniniiiiinns foovviiiniinns o | e J0003 Laneennnlls




STATEMENT AS OF JUNE 30, 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

€17903

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)
BHM31X1C1 - APR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@118.86 ............. Hedge ...oovvvviviinnnnns . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/01/2026 |. 04/30/2027 |..........1,636 |.......... 194,455 |.eeenenen 119 [ s A5 1 PO RN 5,866 [*...oooeer |oeeeennnnn. 5,866 |.onnnn..n. [ R1515) F EUUPTTR [ RN
BHM30ZUN1 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6820 ..oovvennnnnnns Hedge ...oovvvriviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/06/2026 |. 03/03/2027 |........eeee0n20 feeeeeneeee 136,400 [....cevvvnnn 6,820 |oeeeennniiviinnnn [ 12,278 | | 20,705 (M foeeini 20,705 [ 8427 [ [ [ [ | e 0003
BHV3289M5 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @ 7405 ... Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/22/2026 |. 05/18/2027 |.... .... 103,670
BHM31FDV5 - Index Linke: UNION BANK OF
C@9057 ..ovvvrnnnnnnns Hedge ...oovvvviviinnnnns Equity/Index |SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 04/02/2026 |. 04/01/2027 |..............12|eceeeeees 108,684 |...vveneen 9,057 [oniiiiiiiiiins | (5,534).ccvvvnniiiiiinnn o (13,328)) e feeeeeeeen(13,328))ece (7794 s v oo | e [0003
BH\W328A43 - MAY27 QBFC| Index Linked Liability BANK OF AMERICA,
C @ 543.55 ... . [Hedge ... . . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 05/22/2026 |. 05/19/2027 |......euuer. 163 [ounniinnn 88,599 | occinniniin 544 [ o 4,621 [ i 4,552
BHM31T5E2 - A Index Linke:
C@9553 ....ooovvrnnnnnn Hedge ...oovvvriviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 04/24/2026 |. 04/21/2027 |..............12|eieeenens 114,636 [.......eutn 9,583 | [ 8,926 |.uvvuniiiiiiiinns [ 9,782 | M fooeeee et 9782 | BB [ [ e e | e 0003
BHM31AWZ6 - MAR27 SPET| Index Linked Liabil UNION BANK OF
C @ 9079 Hedge Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 |. 03/27/2026 |. 03/25/2027 |.... e 212,370 | 9,079 [ o (10,628)|... ...(32,5%)|"..
BHM320150 - Index Lini THE TORONTO-
C@745 ...ooovvnennnns Hedge ...oovvvviviinnnnns Equity/Index |DOMINION BANK ...... PT30B789TSUIDF371261 |. 06/23/2026 |. 06/16/2027 |...evvvnvveenn 7 fennns 51,975 |cuveeeee e 745 [ [ L7 R R 5,204 | M feeeeeennn 5,204 | 262 |eeeeieeiviinii foeeeeii e e [ e {0003
BHW313546 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7190 .ovveenenns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 03/13/2026 |. 03/10/2027 |..............44 [.......... 316,360 [....ooeeeenn 7,190 oo [ (RETRRE)) U (32,992)[".evvvien Joveennnn (32,992)........ (17,874) .o | [ e | e ] 0003 L
BHW32SPP6 - JUN27 SPX | Index Linked Liability BANK OF AMERICA,
C@7690 ..vvvnnnnnnnn Hedge ...oovvvriviinnnnns Equity/Index |N.A. coooiiiiininnnns BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/25/2027 |............ 130 [.......... 999,700 f...eveeennn 7,890 |oevveniiiiiiiinnn e (67,393)].cvvenieciinnnns Joerennnnn (75,911)[Meeenens o (75,911 [R:-110) R U R R UTUr [1]1]1X
BHM317JH8 - MAR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@118.3 .o Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/20/2026 |. 03/16/2027 |............ 636 [............ 75,239 |eeeeeeenn T8 [ [ 1,921 [ooeeiiiiiiiinns e 2,215 | M oo 2,215 i U RN RN RN (Pl 1111 B
BHW32BYU2 - MAY27 SPET| Index Linked Liability UNION BANK OF
C@10849 .............. Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 05/29/2026 |.05/26/2027 |........cevvueaB|oviiinnnnns 86,792(........... 10,849 |..ooovvniiiiiiinn [ [N Vi5) | O RN (2,455)| "o |evennnnnn (2,455). I PR ) R R I [1[1[1 S
BHW30K585 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6875 .ovvvennnnnenn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 02/06/2026 |. 02/04/2027 |.....evvveenn22 feunenennn 151,250 |oecvvninn it 6,875 [cunniiiiiiiiens e 14,008 [ [ 20,962 [ M e 20,962 [0 6,959 | [ [ e [ e {0003
BHW32FD36 - JUN27 SPET| Index Linked Liability UNION BANK OF
C @ 10500 ...oevvvnnnnne Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 06/05/2026 |. 06/02/2027 |......cccevvua |ovvvvnnnnnn 73,500 [ueenneen 10,500 [ovveennnniiins fooeneeeen 3,490 | oo 3,057 M [ 3,057 e (483)fe e e foeneniie e | e ] 0008 e
BHM3200J1 - JUN27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@118.92 ....ceeennnn. Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/23/2026 . 06/17/2027 |...evvveeen 516 [eunnieiennn 61,363 |oeeenneeec s 119 [ o 2,028 [ e 1075 (A e 1975 [ (B8] [ [ e [ e {0003
BHM32S0B6 - JUN27 SPET| Index Linked Liability UNION BANK OF
C@10335 ....ccevvennnn Hedge ...oovvvriviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 06/26/2026 |. 06/25/2027 |........cceea®5|iiiiinnnni 165,025 uunnnnnnn 10,335 [ocieiieiiiins [ (6,401)) i e (7,488)) M [ (7,488 (1,067 e [ e | e ]0003 e
BHM31PNR1 - APR27 SPET| Index Linked Liability UNION BANK OF
C@o494 ... Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 04/17/2026 |. 04/09/2027 |.......ccevea®0|oriinnnnnn 94,940 eennnennnn 9404 s [ (7,239)] i [ (BLA3T)) M [ (8837 )] (1198) s e foenii e | e ] 0008 e
BHM32FCD5 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@755 ..oovvvnnannnns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/05/2026 |. 06/03/2027 |......eeneeennB1 [onniinnn 460,855 . ceeunen et 7,555 [oeneiiiinns e 0,471 [ e 38,022 [ A 38,922 [ (1,549)] e [ [ e [ e {0003
BHW30S182 - FEB27 QBFC| Index Linked Liability BANK OF AMERICA,
C@505.5 ....ccevvnnnns Hedge ...oovvvviviinnnnns Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZO031MB27  |. 02/20/2026 . 02/18/2027 |...evvvneeeenn T8 feuniieennn 7,913 |t 806 [ v 1912 [ 0 3720 [ M e 3,720 [t 1,808 e [ [ oo [ eeeeeeenn {0003
BHW31FDP8 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6740 ..oovvvnnnnnnnn Hedge ...oovvvriviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/02/2026 |. 03/31/2027 |.....evveeenn20 feunnnenn 134,800 |occvvnenen 6,740 [eennnniiinnnnns e (11,043 e (22,745) M | (22,745) e (T1,702)) e [ [ e [ e {0003
BHV2ZWLR3 - DEC26 SPX | Index Linked Liability BANK OF AMERICA,
C@7061 .ovvnnnnnnnnn Hedge ...oovvvviviinnnnns Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZO031MB27  |. 12/19/2025 |. 12/16/2026 |......evnvvvenn B founneneennn 21,183 i 7,061 [ (1,327 e e (2170) M e (2170 (BA3)]eeeiiceviiii [ [ e [ e {0003
BHM31PNH3 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7025 ..ooovvvnnnnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28 | 04/17/2026 |. 04/16/2027 |....evvveeennn38 [ounneennnn 266,950 |ocevvnennen 7,025 [oeneniniiiiinnns e 27,644 o 35,701 (A |l 35,701 [0 8,057 e [ [ e [ eeeeneenn {0003
BHM31FDX1 - APR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
Ce114.9 ..o Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/02/2026 |. 04/01/2027 |...evvvnnen 645 [oeene s T4 | 115 [ e 3149 [ 0 30450 [ M e 30480 [ 30T e [ [ e [ e {0003
BHW3289E3 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7445 .....oooeenn. Hedge ...oovvvviviinnnnns . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/22/2026 |. 05/21/2027
BHM317JR6 - MAR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
(o0 Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/20/2026 |. 03/18/2027 |...evvveeen 795 [eunninenn 93,015 |oeeevneeea 17 [ o 2,808 [ e 3,268 [ M | 3,268 [ 85 | [ [ e [ e {0003
BHM317J54 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @ 6630 .. Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/20/2026 |. 03/12/2027 |....
BHM312837 - Index Linke: GOLDMAN SACHS & CO
C@755 ..oovvvnnannnns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/07/2026 |. 05/04/2027 |....evvveeeenn 96 [eeeen s 714,875 | 7,525 [ o (54,361 [ (BT, 748) M ot (B7,748)[ e (3,387 )] [ [ e [ e {0003
BHM30FRD1 - JAN27 SPX | Index Linked Liability BANK OF AMERICA,
C @ 7200 .. Hedge ... . . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 02/06/2026 |. 01/28/2027 |....
BHW32SP76 - Index Linke:
C@7495 ....oovvnnnnnns Hedge ...ooovviviinnnnns Equi ty/Index BATYDEB6GKMZ0031MB27 ). 06/26/2026 |. 06/17/2027 ... 111 [.. .. 831,045 cevne 7495 | o 70,338 [ e 77,255 A e 77,255 [ 6,922 ) Lo e v | veeennn [0003 L




STATEMENT AS OF JUNE 30, 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 or Central Clearinghouse Date | Expiration| Contracts Amount (Paid) Paid Income Value Code Accretion ltem Exposure (b)
BHM32SQF7 - JUN27 SPET| Index Linked Liability UNION BANK OF
C @ 10506 .............. Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 06/26/2026 |. 06/23/2027 |.............. B[ 136,578
BHW328A19 - MAY27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@12.82 ..ccvvennnnn. Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2HZNBBBKS528  |. 05/22/2026 |. 05/21/2027 |............ 841 |.......... 101,610
BH\W328A50 - MAY27 SPET| Index Linked Liability UNION BANK OF
Hedge ... . SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 05/22/2026 |. 05/14/2027 |.... ... 118,206
Index Linke: GOLDMAN SACHS & CO
C@7440 ....oovnnnnnnn. Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2IHZNBBBKS528  |. 05/29/2026 |. 05/21/2027 |.............. P . 200,880
BHM31XOR9 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7540 ... Hedge ... . INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/01/2026 |. 04/30/2027 |............ 158 |........ 1,191,320
BH\3289P8 - Index Linke: GOLDMAN SACHS & CO
C@7750 .evvvennnnnns Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/22/2026 |. 05/14/2027 |.............. SR 705,250 [ueeveennnn 7,750 [ovviininiiiniinnn foeeneee e (48,554)) i oo (44,8210 M [ (B4, 8271)) e 4133 [ e [ [ | ] 0008
BHM30ZUY7 - MAR27 GSEM| GOLDMAN SACHS & CO
C@120.93 ... INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/06/2026 |. 03/05/2027 |.... ... 221,544
BHM3200T9 - J UNION BANK OF
C@9880 ..oovvennnnnnnn Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 06/23/2026 |.06/17/2027 |.............. 10 ] 98,800 ............ 9,880 |ouvvuniiiiiiiinns [ [TRS2 PO RN 6,969 | " iiiiies foeeeeienn 8,989 | 825 [ [ e e | e 0003
BHM31X131 - APR27 QBFC| Index Linked Liability BANK OF AMERICA,
C@527.24 ............. Hedge ...oovvvviviinnnnns NA BATYDEB6GKMZ0031MB27  |. 05/01/2026 |. 04/30/2027 |............ 37 ... 167,135 L5778 P RN L) PO RN 11,654 [ M Jovvenen 11,654 30189 | [ [ e [ eeeee {0003 L
BHW3218S8 - MAY27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
Ce119.15 ............. Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/11/2026 |. 05/07/2027 |.......... 1,590 [.......... 189,449 ... L) R R, LY T R 5,624 | M foeeeeen 5,624 | (2,848 [ e e | e 0003
BHW324H60 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7780 vvvnnnnne Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2026 |. 05/11/2027 |............ 121f......... 941,380 |............ AL R (58,548)|..uvuniiiiinnins |oerennnnn (56,309)) . eevvvns foeeeeenn(56,309)) v 2,239 [ e [ [ | e [0003
BHM32FCV5 - JUN27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@121.03 ..oovvennnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBB6KS528  |. 06/05/2026 |. 06/01/2027 |............ 805 [ 97,429 e L2 1 PO R I TE ) PO RN 2,360 | M foeeeeeen 2,360 e (B13) e [ e e | e 0003
BHM313RWS - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@B7% ..ovvvrnnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/13/2026 |. 03/09/2027 |.............. T 523,215 .ccvvnennnns [TV£°.5 ) PO RN LXIR AR FO RN 81,840 [Mueeiins [oreeennnn 81,840 [ 38,027 [ [ e [ | e {0003
BHM32LG63 - JUN27 SPX | Index Linked Liability THE TORONTO-
C@755 ..oovvvenannnns Hedge ...oovvvviviinnnnns DOMINION BANK ...... PT30B789TSUIDF371261 |. 06/17/2026 |. 06/15/2027 |.............. 29 s 219,095 |...uuunnnnnns R N R 19,928 [ceveiiiiiiiiens o 19,058 [Meiiiies Jovvennnenn 19,068 [oiiiinni (865)]eevveeiiiiiiie fooveeviiniiiiiin e v | eeeeeennn {0003 L
BHM31T528 - APR27 SPET| Index Linked Liability UNION BANK OF
C@9970 ...covvvnnnnnnn Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 04/24/2026 |. 04/21/2027 |.............. 12 [ 119,640 ............ [EIR V) PO RN ({72273 O RN (W2 (Z) LA ISP (A (7:3) R €7 | AP RO IR RURURUPRR [Uessuurnl 11(1[1 < B
BHW324L40 - MAY27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@12.9 . Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2026 |. 05/12/2027 |............ 803 [ 97,083 [..cceiiiinnnns L2 1 PO R TSI N PO RN 2,316 | M foeeeenn 2,316 | (1279 [ e e | e 0003
BHM30ZUQ4 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6870 ..ovvvnnnnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/06/2026 |. 03/04/2027 |.............. ) 240,450 |............ (SR 7(0 ) S I, 20,568 [..eiiiiiiiininns s 34,840 | Mo feeee 34840 | 14272 [ e [ [ | ] 0008
BHM31AXG7 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
Ce710 .vvennnee Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/27/2026 |. 03/23/2027 |.............. 12 [ 85,320 |..cuunnnnnns P 1 (1) R I, (E T2 E R (9,925)] "o Jevnnneenn (9,925)] e (B,501)[en s e [ e | e ]0008
BHV305XN4 - JAN27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@116.85 ............. Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBB6KS528 | 01/09/2026 |. 01/06/2027 |............ L . 63,917 [t LA R RN 2,412 | [ 2,016 [Meeiiien v 2,016 [ (396)] i [ e e | e[ 0003
BHM32JWC7 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7610 .ovvnnnnnnnnn Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 06/12/2026 |. 06/10/2027 |.............. 88 [.......... 669,680 |............ -1 () U A, (52,356)].cvvnneeeinnnnnns Joerennnnn (53,892) M vvvvvs foeeeeeenn (53,892)) vt (1,536 e [ [ | e [0003
BHW324L08 - MAY27 SPET| Index Linked Liability UNION BANK OF
C@10375 ...ovvvnnnnens Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 05/15/2026 [. 05/14/2027 |.............. 10 103,750 [....ccveen (U7 PO F, (174 2 PO RN 4,651 | M foeeneee 4,851 | (BB [ e e | e 0003
BHM31T5T9 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7065 ..ovvvnnnnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2IHZNBBEKS28  |. 04/24/2026 |. 04/21/2027 |.............. B2 | 367,380 (............ VLS5 PO RN Y1172 F RN 47,640 [Meeeeiies foeeeennnn 47,640 [ 10,238 s [ e [ | e {0003
BHM32JWV5 - JUN27 SPET| Index Linked Liability UNION BANK OF
C@10480 ...oouvennnnne Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 06/12/2026 |. 06/04/2027 |............... [ 62,880(........... 10,480 [.oovvvveeiiieies foeeees PR 11 PO RN 2,666 [Meeniiiin |oeveennnnn 2,666 [ (232)] i [ e e | e[ 0003
BHM31KN43 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7145 ....eeeennens Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 04/10/2026 |. 04/09/2027 |.............. Y1l . 202,945(............ A PO I [QE0SEe)) R A (34,027)| v feeeeenn (34,027)). e (15,968)[. e v [ [
BHW30VPA4 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7265 ...ccevvnnnnn. Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2IHZNBBBKS28  |. 02/27/2026 |. 02/24/2027 |.............. 21 s 162,565 |..uunnnneens AL PO RN [W4%:Z10)) R (14,168)[Meeeeeeee oevvennn (14,168)fcnee e (6,328)]e v [ [ e [ eeeeeenn {0003
BHW32FC37 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @ 7580 .. Hedge ... . INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 06/05/2026 |. 05/28/2027 |.... ... 136,440 ... 11,030
BH'32BYNS - Index Linke: GOLDMAN SACHS & CO
C@120.51 ..oeveennens Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/29/2026 |. 05/27/2027 |.......... 1,197 [.......... 144,250 |.oeeneennnnn 121 [ s L7V R 3,738 | M foeeeeenn 3,738 e (1933) s [ s e | e 0003
BHM31KNZ4 - APR27 SPET| Index Linked Liability UNION BANK OF
C@9085 ... Hedge ... . SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 04/10/2026 |. 04/09/2027 |.... ....10,841
BHM32SPY7 - Index Linke: GOLDMAN SACHS & CO
C@118.98 ..evvnnnnns Hedge ...ooovviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBB6K528 ). 06/26/2026 |. 06/17/2027 |............ LYK T 56,278|.....ccuunnnnns M9 | | L T T 1,790 M o 790 [ 164 | L e v | eeeeenn {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)
BHV31PNNO - APR27 SPET| Index Linked Liability UNION BANK OF
C@Oo437 .o Hedge ...oovvvviviinnnnns . . |Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 |. 04/17/2026 |. 04/16/2027 |............... 4 . 66,059 ............. (oI 7 A R R L7 R R [T RV AR R [T L VN [C1CLS N R O R R
BHM31FDM5 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@B575 .ovvvrnnnnnnnn Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528 | 04/02/2026 |. 04/01/2027 |............ 131 .......... 861,325(......cceu (157 PO RN 86,390 [coiiiiiiiiineins Jevninnns 167,433 [Meeeiiinn |oeeennn 167,433 [ 81,043 | [ [ e [ el 0003 ..ovvvnnnnns
BHW32FC60 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7585 ... .o |Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 06/05/2026 |. 06/04/2027 |.... .... 576,460 ....47,158
BHW30NR10 - Index Linke: GOLDMAN SACHS & CO
C@7070 ovvnnnnnnnnn Hedge ..ovvvevviviiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/13/2026 |. 02/12/2027 |............ 100 [.....eeet 707,000 o ccevenneenn 7,070 feunnninviinnnnnns Jovvenen (47, 413) s e (80,522)) " vvvvvnns feeeeeenn(80,522)). v (33,109 v [ [ | e 0003 ..ovvvnnnnns
BHW313RZ8 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @ 6890 .. .... |Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/13/2026 |. 03/12/2027 |.... ....(9,890)]"..
BHM3200V4 - Index Linke: GOLDMAN SACHS & CO
C@118.86 ............. Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528  |. 06/23/2026 |. 06/16/2027 |............ SRR 108,519 ...cccvvnennnns L) R R, FCECT: 2 O RN 3,512 | M oot 3512 | (7B [ [ o | 0003 ..ovvvnnnnns
BHM305XU8 - JAN27 SPX GOLDMAN SACHS & CO
C@6945 ....ocovvnnnn. |Hedge wovvvvniiiiiiiiis | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28 | 01/09/2026 |. 01/06/2027 |...eevvvnvvennd [ 29,586 eeeennn e 8,945 [ o 2,641 [ s 3,639 | M feeeeeen 3,839 | 998 [ [ e fo | 0003
BHM32LG97 - THE TORONTO-
C@7815 . Hedge ..ovvvevviviiiiiins | e Equity/Index |DOMINION BANK ...... PT30B789TSUIDF371261 | 06/17/2026 |.06/11/2027 |....evvvveennn26 feneeennnn 203,190 |ocevvnnneen 7,815 [ e (13,468)[ e e (12,798)Meeeeees [ (12,798))...eeeeeeee (S0 S FRRR RN RN [N 0003 ..ovvvnnnnns
BHV2ZWLV4 - DEC26 QBFC| Index Linked Liability BANK OF AMERICA,
C@515.46 ............. Hedge ..ovvvevviviiiiins | e Equity/Index |N.A. coooiiiininnnns BATYDEB6GKMZO031MB27  |. 12/19/2025 |. 12/18/2026 |......eeuveenndb feuenenennn 23,175 e D15 [ 1101 o e s 1,795 [Mveeiins orvvinnnnns 1795 [t (C1S7. 3 R R A R (R, 0003 ..ovvvnnnnns
BH\V328A84 - MAY27 SPET| Index Linked Liability UNION BANK OF
C @ 10765 .............. Hedge ..ovvvevviviiiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 05/22/2026 |.06/21/2027 |....ovvvveeenn|oeveinnnnn. 96,885 ueeneeen 10,765 [ooeecenneniiins [ (4,120)] s [ (2,919 M [ (A1) A L0 PR R R R [N 0003 ..ovvvnnnnns
BHM320101 - JUN27 SPX | Index Linked Liability THE TORONTO-
C@7760 .ovvvnnnnnnnnn Hedge ..ovvvevviviiiiiies | e Equity/Index |DOMINION BANK ...... PT30B789TSUIDF371261 |. 06/23/2026 |. 06/16/2027 |....evvnnvvveen 7 feneeeennn84,320 |oeeennie et 7,760 [oeneiiiiiinnns v (3451 e (3,705)[ M foeeiiiens (3,705)[...eeeenn (74523 R RPN RN RN (R 0003 ..ovvvnnnnns
BHW32BY99 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7860 .vvvrnnnnnnnn Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528  |. 05/29/2026 |. 05/27/2027 |............ 156 |....... 1,226,160 |............ 4RI R I, [ECTRSA ) I PN (69, 717)Meeeeees | (69,717)]......... LECTR: 1728 RN AR RPN RN U 0003 ..ovvvnnnnns
BHW32SPH4 - JUN27 SPX | Index Linked Liability BANK OF AMERICA,
C@735 ..oovvvvnennnns Hedge ..ovvvevviviiiiins | e Equity/Index |N.A. coooiiiininnnns BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/25/2027 |............ 130 f.......... 956,150 [.....ccevnen 5 R R 95,897 |oevveniiiiiinins | 104,720 [Meeeeenes foeneenns 104,720 |........... 8,823 |ouvveiiiiiiinns foerrenineieenn e e [ e 0003 ..ovvvnnnnns
BHM313SBO - MAR27 SPET| Index Linked Liability UNION BANK OF
C@9082 ...cvvvvnnnnne Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 03/13/2026 |.03/12/2027 |..............28 |eeeueeenne 254,296 |..ovvennenn 9,082 [ | 18,890 [.ovvvvveeiiiiiinn freeees 29,841 | e 29,841 | 10,950 [oiiiiiieiiiinn [ e [ | e 0003
BHW328A92 - MAY27 SPET| Index Linked Liability UNION BANK OF
C@10195 ....oeennnnees Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 05/22/2026 |. 05/21/2027 |......eovvvvenn® fennnns 91,785 |vveeeen e 10,195 [ [ (785151 1 R 4,874 | M [ 4874 [ (1707 fooeeeiiis e e | eeeeeeenn {0003
BHW324L65 - MAY27 QBFC| Index Linked Liability BANK OF AMERICA,
C@549.78 ............. Hedge ...oovvvriviinnnnns NA BATYDEB6GKMZ0031MB27  |. 05/15/2026 |. 05/11/2027 |............ 226 |.......... 124,250 [.veeneeeennnnn 550 [ s LTV N FOR RN FTLYE ) A BAT8 [eeeieiinnnnn 189 | [ e e | e {0003
BHV3289R4 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7685 ..oevnnnnnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/22/2026 |. 05/19/2027 |..............46 |.......... 353,510 |.cevueeeen 7,885 [ i (26,563)]..vvveeeciinnnnns foerennnnn (713 AN I (24,574).ccvveee e 1,989 [ i [ e | e 0003 L
BHM313RU9 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6740 ..oovvnnnnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/13/2026 |. 03/05/2027 |............ 152 ........ 1,024,480 |...cccvveee 6,740 |eeeennniniiiinin [ 92,264 |oovvnieiiiiinnn o 167,702 | ™o |oveennns 167,702 |.oeevvenn 75,438 [oeniiiiiiees Jeevenieneceeeees [ e | e ] 0008 L
BHM30ZV00 - MAR27 QBFC| Index Linked Liability BANK OF AMERICA,
C@508.58 ....covn Hedge ...oovvvviviinnnnns NA BATYDEB6GKMZ0031MB27  |. 03/06/2026 |. 03/05/2027 |............ 216 |.......... 109,853 [..cevvveee e 509 | [ 4,323 | [ 10,268 [Meeeeieees Jovvinnnnns 10,268 |oovvvneeen 5,945 [ i [ e | e ]0003
BHM32Q0P7 - JUN27 SPET| Index Linked Liability UNION BANK OF
C@10579 ....oevvnnnees Hedge ...oovvvriviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 06/23/2026 |.06/16/2027 |.........ce.. 17 [euuennnnns 179,843 (.ceeeee i 10,579 | o (G5 ) N (6,797)] "vvvvnnnn |oeeeeeens (6,797 eeeevvns (798)]eeevnneiviiininn [ e e | eeeeenn {0003
BH\W3218T6 - MAY27 SPET| Index Linked Liability UNION BANK OF
C@9908 ... Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 05/11/2026 |. 05/07/2027 |..............28 |eueeenenns 237,792 e 9,908 [ | SRV O RN 15,634 [N [ 15,634 [..oeeeen i (3,886))ceeeeiieiiiin [ [ e | e {0003
BHW324H45 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7730 cevvvnnnnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2026 |. 05/07/2027 |....evvneeennn 76 |eenennenne 587,480 [...eeeeenn 7,730 | e [Rei-ICI:K)) AU R, (37, 110) M [ (37, 110)].ceevveee e 1,573 [ e [ e | e ] 0008 L
BHW32FC94 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@8000 ..cvvvnrnnnnnne Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 06/05/2026 |. 06/03/2027 |..............B1 [ 488,000 |......000ee. 8,000 [euvenniiiinninnns Joreinnnnn (24,662))...uuneiiiinnnns |oevennnnn (X 317)) KA I (23,192).ccvveeee e 1470 [ e [ e | o] 0003 L
BHM31X180 - APR27 SPET| Index Linked Liability UNION BANK OF
C@9702 ...cevvvnnnnnns Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 05/01/2026 |. 04/23/2027 |.............. 14 |ceeeeeens 135,828 [.ceveennen 9,702 | o 10,704 [.oeveeieiiiienn [ 10,297 [Meeeiiiin Jovvinnnnns 10,297 [oeeeevnns (407 foeerriiicicins e e
BHV30X4R6 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6920 ...covvvnnnnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 03/03/2026 |. 02/26/2027 |............ 104 [.......... 719,680 |...cevvennns 6,920 |ovvenniiiiiiiins o [S3T0 PAVJ F RNN 98,304 | " eiiiiiin [ 98,304 |o.uneen 83,184 | e e [ | e 0003
BHV30NR69 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @ 6965 ... Hedge ... . INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/13/2026 |. 02/09/2027 |.... .... 208,950
BHM31AXN2 - Index Linke: GOLDMAN SACHS & CO
C@6480 ..oovvnnnnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/27/2026 |. 03/25/2027 |............ 145 |.......... 939,600 .......ceee 6,480 |ooevvvnnniiiiiins feeeeens (R O RPN 195,528 | "vvvvein fennns 195,528 [...eee 104,046 |oeeveenieiiennnn [ e e | e {0003
BHM305XS3 - JAN27 SPET| Index Linked Liability UNION BANK OF
C@9816 .. Hedge ... . SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 |.01/09/2026 |.01/06/2027 |.... .. 1,285,
BHM32LG55 - Index Linke: THE TORONTO-
C@7480 ..covvnnnnnnnns Hedge ...ooovviviinnnnns DOMINION BANK ...... PT30B789TSUIDF371261 ). 06/17/2026 |. 06/11/2027 |..............26|...oooo... 194,480 ceeeeee . 7,480 |uennniviinnnnnns e 19,088 [ e 18,210 A e 18,211 | (B4 v fooii e | e 0008 Lneenlnl
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STATEMENT AS OF JUNE 30, 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 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)
BHM31KN68 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7005 ..ouuvnnnnnnn Hedge ...oovvvviviinnnnns . |Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBB6K528 | 04/10/2026 |. 04/08/2027 |............ 216 |....... 1,613,080 |..cccvnennns V[0S PO R (113,230)f.eeeveieeneens Joeennnn (202,407)(Mveveees fonnnns (202,407)|........ [C- TR VA0 R RN RN RN,
BHM312852 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7230 .oovvvrnnnnnnns Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/07/2026 |. 04/30/2027 |.............. 70 [einne 506,100 |.....cuunnns A2V PO RN 53,628 |..evveniiiiiinin [ 56,661 [M..eoeees [oeriiinns 56,661 |........... FCTNVCT FOR KR RN RN R 0003 ..ovvvnnnnns
BHM308WG4 - JAN27 SPX | Index Linked Liability BANK OF AMERICA,
C @ 7200 .. Hedge ... . . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 02/06/2026 |. 01/12/2027 |.... .... 108,000 A
BHW32FD51 - Index Linke:
C@558.9 ............. Hedge ..ovvvevviviiiiies | e Equi ty/Index BATYDEB6GKMZ0031MB27  |. 06/05/2026 |. 06/04/2027 |......eeveen 171 [eiiiiinnn95,582 | ciennnninn 559 [ o 3,524 [ 0 3,592 [ M e 30892 [ B8 e [ [ e | e 0003 ..ovvvnnnnns
BHM32JWTO - JUN27 GSEM| Index Linked Liability
C@119.06 ... Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 06/12/2026 |. 06/09/2027 |....
BHW32SPZ4 - JU Index Linke: GOLDMAN SACHS & CO
Ce121.1 oo Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/26/2026 |. 06/04/2027 |......vueen 362 [eunnvenenn 43,838 |oeevvnnnenen 121 [ b 940 [ e 1085 [ A e 1045 105 | [ [ e [ e 0003 ..ovvvnnnnns
BHM31T5H5 - APR27 SPX | Index Linked Liabil GOLDMAN SACHS & CO
Cce7110 .. Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 04/24/2026 |. 04/23/2027 |.... ... 142,200 Mvevvvnnn e 17,887 o 80845 [ e [ e | e 0003
BHM32JIIB9 - Index Lini GOLDMAN SACHS & CO
C@7410 .ovvennnnnnnns Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBB6K528  |. 06/12/2026 |. 06/04/2027 |............ 109 |.......... 807,690 |.....cuunnn. A (V) PO RN 78,502 [coeeviiinniniins v 80,204 [Mueeeiins foreeennnnn80,204 | 1702 e e i [ | 0003 ..ovvvnnnnns
BHW32BYVO - MAY27 SPET| Index Linked Liability UNION BANK OF
C@10308 .....evvvneeee Hedge ..ovvvevviviiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 05/29/2026 |.05/27/2027 |.............. Ml 113,388 ........... LU 1): R L-CIC7N R 5,578 | Meveiies foeeeeenn 5,578 | (3,084 [ e o | 0003 ..ovvvnnnnns
BHM31T544 - APR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@118.46 ............. Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBK528 | 04/24/2026 |. 04/21/2027 |............ 840 [........... 99,506 |...uuneeinnnnn AL R RN FCTR: TN R R F T (V/C) AR IO T (1[N SRR 4¢3 | AP RPN IO KU Uy 0003 ..ovvvnnnnns
BHM30ZUG6 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7045 ...oovvnnnnnnns Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/06/2026 |. 03/03/2027 |.............. PV 140,900 |............ 025 PO RN [(C1R:T. Y0 R I [QA0:<I0)) AR RPN (AN :<11) RN {1 <)) FER RTINS PP RTTRUUT S 0003 ..ovvvnnnnns
BHM32FCE3 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7600 .ccnrvnnenne Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBB6KS528  |. 06/05/2026 |. 06/01/2027 |............ 228 |....... 1,732,800 |..cccvnnnnns -0 U I, LT U R 138,229 | Mvvviis [oeeeennnn 138,229 | (5,888)[ e e [ [ | e 0003 ..ovvvnnnnns
BHW324GV6 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7500 .ccovvnnnnnnnns Hedge ..ovvvevviviiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2026 |. 05/14/2027 |............ 126 .......... 945,000 |............ 510V PO RN 83,285 |.evvvniiiiiiii oo 80,871 | eeviiinn fovennnns 80,871 1.......... (2313 PR FRRRRRN R RN [N 0003 ..ovvvnnnnns
BHW3218P4 - MAY27 SPET| Index Linked Liability UNION BANK OF
C@10448 .............. Hedge ..ovvvevviviiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 05/11/2026 |.05/07/2027 |.............. LN . 250,752 |.c.cvunnnn. 10,448 [ooeeniiiiiiieens | (QPHCTS) R (9,985)[Mvveees foeeiienns (9,985)..c0uunnnns P PO KRR RN RN (R 0003 ..ovvvnnnnns
BHM32FC52 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@795 ..ooovvrnannnns Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/05/2026 |. 06/04/2027 |.............. 76 |.......... 602,300 |........... R FO R (33,863)]..vvuneevinnnnns foerennnnn (31,987)Meeeenns oo (31,987))...nvvneeen L IR-7(C) PPN [T R AR U 0003 ..ovvvnnnnns
BHV30NQZ6 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6830 ..ovvvnnnnnnnns Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 02/13/2026 |. 02/12/2027 |............ 100 |.......... 683,000 ]....ccuunnns (SR (VN PO RN 62,637 [coeeiiiiiiinnes e 100,058 |*.ovveeen Joveennns 100,058 |.......... ST, 421 |eveeeeeiiiiiis fooreii e e | s 0003 ..ovvvnnnnns
BHW3289U7 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7415 ...eennenn. Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/22/2026 |. 05/14/2027 |.............. SR 674,765 (............ A3 1 PO RN [C1: 2 FO RN 63,831 [Mueeeeins [ 63,831 [.......... (4,592)].ccevvnnniniinnnn oo i [ | 0003 ..ovvvnnnnns
BHM313RNS - MAR27 SPX | Index Linked Liability BANK OF AMERICA,
C@B775 .vvvennnnnnn Hedge ..ovvvevviviiiiins | e Equity/Index |N.A. cooiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 03/13/2026 |. 03/11/2027 |.............. B2 | 352,300 |..ccvvennnns [STAE) PO RN 30,890 [ouiiviiniiniens Jveiinns 56,202 | [ 56,292 |.......... 25,402 |.eevveiniiini foereiii [ e | s 0003 ..ovvvnnnnns
BHM31AX02 - MAR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
Ce 15 e Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 03/25/2027 |.......... 1,697 | 195,155 |vvvniiiinnn L1 R R (SR 70} R FEIR:ICI AR R 8,865 ... LIRCLEIS ) R FOPPPRUURR R R I, 0003 ..ovvvnnnnns
BHM30VQ05 - FEB27 QBFC| Index Linked Liability BANK OF AMERICA,
C@508.3 ..ccvvvnnnnnns Hedge ..ovvvevviviiiiiies | e Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 02/27/2026 |. 02/26/2027 |............ 200 [ 106,743 |...ccevvnnnnnns [S102: 78 P RN LS J2.7 N R 10,012 [Meeieies v 10,012 .ceveennns L3011 R FORRRRURRRR R RN [N 0003 ..ovvvnnnnns
BHV2ZWMO1 - DEC26 SPET| Index Linked Liability UNION BANK OF
C @ 10003.73 .......... Hedge ..ovvvevviviiiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 12/19/2025 |. 12/18/2026 |............... 4 . 68,826 (........... 10,004 {.......... (RT3 FO KR RN (3,026)[ M foeeiieens (3,026)[...cceevennnn T 20 PR RN R RN (R, 0003 ..ovvvnnnnns
BHV308WE9 - JAN27 SPX | Index Linked Liability BANK OF AMERICA,
C@B975 ..oovvvnnnnnnnn Hedge ..ovvvevviviiiiins | e Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 02/06/2026 |. 01/12/2027 |.............. ) 104,625(............ [TRCZ- ) PO RN [ENVCC) FO RN 12,572 [N oo 12,572 ... 3,539 oo feeneeeiiiies e [ | 0003 ..ovvvnnnnns
BHM31X0Q1 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7500 .ccovvnnnnnnnns Hedge ..ovvvevviviiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 05/01/2026 |. 04/27/2027 |............ 101 |.......... 757,500 ... %10V PO I (50,438)]..vvnneiviinnnnns foeennnnn (61,662)[".eeeeeees oo (61,662)......... (11,228)) e foereenices e e | et 0003 ..ovvvnnnnns
BHM32SPQ4 - JUN27 SPX | Index Linked Liability BANK OF AMERICA,
C@7720 .ovvennnennn Hedge ...oovvvviviinnnnns . |Equity/Index |N.A. oooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/24/2027 |.............. 68 |......... 524,960 ............ A2V PO RN (33,848))..cvvneiiiinnnn foereinnnn (38,360)Meeveeeens foeeeenns (38,360)f.......... (3551 -3 R EOPR [ RN
BHW32BYF5 - MAY27 SPET| Index Linked Liability UNION BANK OF
C@10173 ..eeenennnnne Hedge ..ovvvvvviviiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 05/29/2026 |.05/21/2027 |............... [ 61,038(........... LU K R LS00 (1722 PO RN 3,326 | M foeeiieins R 7228 AN (o Y /<)) AU FORRUUURR KPR RN SN 0003 ..ovvvnnnnns
BHW328AC5 - MAY27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/22/2026 |. 05/19/2027 |.... A K AT .. 2,233 ...
Index Linke: THE TORONTO-
Hedge ..ovvvvvviviiiiies | e Equity/Index |DOMINION BANK ...... PT30B789TSUIDF371261 |. 06/23/2026 |.06/17/2027 |.............. ) . 185,500 [......ceeunn A7V PO RN VYL R LA LA R 18,713 | LI A R R RN (RN 0003 .oovvvennnns
BH\W32BY65 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@e7780 .. Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/29/2026 |. 05/21/2027 |.... .... 210,060
BHW31PNX8 - Index Linke: BANK OF AMERICA,
C@508.37 .ovvvnnnnnns Hedge ..ovvvovviiiiinnins | ieeenniiinnns Equity/Index |N.A. ooiiviinnnnnnnns BATYDEB6GKMZ0031MB27 ). 04/17/2026 |. 04/09/2027 |............ 268 |.......... 136,243 ). ..enieeennnn 508 [ e 8139 | e 13133 M e 13133 4996 [ i o e | e 0003 ..ovvvnnnnns




STATEMENT AS OF JUNE 30, 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
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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
BHM31XON8 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@T7175 v Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/01/2026 |. 04/27/2027 |....evvneeen 101 [eeeeii s 724,675 | 775 [ e 72,049 [ e 85,140 [ A 85,140 [ 13,900 e o [ i
BHW32S067 - JUN27 SPET| Index Linked Liability UNION BANK OF
C@9796 ....ovvvennnnnn Hedge ...oovvvriviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 06/26/2026 |. 06/25/2027 |.......eoveennd5feeeeennn 146,940 | ciiiviinnn 9,796 [eennnnnviiniinns Joeeeennnnn 10,215 s e 11,164 [ A | 11,164 [ 940 | [ [ e | eeeeennn {0003 L
BHW30K5F9 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @ 7500 .. Hedge ... . INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/06/2026 |. 02/05/2027 |....
BHM31KNC5 - Index Linke: GOLDMAN SACHS & CO
C@6825 ...covvvennnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 04/10/2026 |. 04/06/2027 |............ 132 |.......... 900,900 f........c0.. 6,825 |oeevvnniniiiiinnn e (84,418)[...cevevennnnnns Jevnnnns (142,472)[ M s |oveeenn (142,472)[. o (58,054)). e [ [ e | e {0003
BHM31T5D4 - APR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@118.83 ... Hedge ... . INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 04/24/2026 |. 04/22/2027 |....
BHM317JB1 - M, Index Linke: BANK OF AMERICA,
C@500.25 ...covvnennns Hedge ...oovvvriviinnnnns NA BATYDEB6GKMZ0031MB27  |. 03/20/2026 |. 03/16/2027 |.....evvne. 132 [eeeeennnnes 66,033 (....ccevvnennn 500 |oveiiniiniiiiiins [ 2,583 |oeveniiiiinins feeeeeennn 1189 A e 7189 | TS [ [ e [ | e 0003
BHW32FC78 - JUN27 SPX GOLDMAN SACHS & CO
C @790 ... INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 06/05/2026 |. 06/01/2027 |.... 1,810,320 [.oevvvnenes 7,940 |oevenniniiininns foeeeennnn(98,883)]cee s o (93,147 M ot (93, 147 )0 5,536 [ e e [ | s
BHM30X4U9 - GOLDMAN SACHS & CO
C@7320 .ovvvrnnnnnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/03/2026 |. 02/26/2027 |............ 104 [.......... 761,280 |.ccvvvenes 7,320 [evvnnnniiiininns foeeeennnn (31,839) s o (86, 192) M o (66, 192)f e (34,853)] e foeeecciis [ e | e [0003
BHM32FC11 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7610 .vvnnnnnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 06/05/2026 |. 06/02/2027 |....evvnveennn9 feneennenee 220,690 [..eeeeennn 7,610 |oeeeiniineeiiinn feeeen 18,184 | e T84 | [ 1T BB (T e [ [ | ] 0003
BHM324GY0 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7850 .ovvvnnnnnnnns Hedge ...oovvvriviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2026 |. 05/14/2027 |............ 126 |.......... 989,100 [...oveeeenn 7,850 [ooeeinnnnniiiiinn feeeeeee (56, 704) e e (54,262)) M [ (B4,262)] i 2,442 [ e [ [ | e ] 0003
BHW32FD85 - JUN27 SPET| Index Linked Liability UNION BANK OF
C@ 11020 ..........eee Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TG1CT2L1QCEMIKS0 |. 06/05/2026 |. 06/04/2027 |..............10 |eeeennnns 110,200 |.cevveneen 11,020 [ v (2,995)].ccevvneeiiiinnnn oo (2,622)) M [ (2,822)] 378 [ e fo e | e ] 0008
BHM317JNS - MAR27 SPET| Index Linked Liability UNION BANK OF
C@8880 ..ovvvnnnnnnnnn Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |.03/20/2026 |. 03/18/2027 |......ovvveenn® fennnnnnns 79,920 |..uveneeeen 8,880 [oeriiiiiiiiiiiiis [ 6,749 |ouvveneiiiiinnnns foeeennnnnn 10,047 (A ot 10,947 | 198 | [ e [ | e (0003
BHW32BYG3 - MAY27 SPET| Index Linked Liability UNION BANK OF
C@10734 ... Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 05/29/2026 [. 05/21/2027 |.......eevveenn® feennnnnnns 64,404 ... 10,734 [ | (3,354)].ccvvvnnniniinnnn oo (2,020 M [ (2,021)] e 1,338 [ e fo e | e ] 0008
BHM311EJ2 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@775 v Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 03/10/2026 |. 02/25/2027 |....evvneeennnd7 [oennnnnnns 121,975 [ 775 | [ (6,936)]cvneeeeeennnnnns fooeennnnn (12,6832)[ Meveninns o (12,832)] oo (5,898)] e [ i [ | e {0003
BHM325018 - JUN27 SPET| Index Linked Liability UNION BANK OF
C@9827 .oovvvnnnnnnns Hedge ...oovvvviviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 06/26/2026 |. 06/23/2027 |........ccee 3 |eueeennnns 127,751 [ 9,827 | [ 8,642 |ouvveiiiiininns e 9,454 [N [ 90454 B2 e [ [ [ | e 0003
BHM32JWK9 - JUN27 SPET| Index Linked Liability UNION BANK OF
C@9936 .....coovvennnn Hedge ...oovvvriviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 06/12/2026 |. 06/09/2027 |..............11|eeeennnns 109,296 |........0en.9,936 |oeeveennniiiiiii [ R ZX ) PO K (5 < 3N AP PP (- < ) FNRRRRUUY (<) ) ) RPN RRUUPRRRRUTO APPSR R rrrrrs 111 N
BHM31T5W2 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7345 ..oivvnnnnnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2HZNBBBKS528 | 04/24/2026 |. 04/20/2027 |..............85 [.......... 624,325 |..ovueen 1345 [ (44,981)].ceveiiniininns foeeeennn(59,968)[ M [oeeee e (59,968)]. et (15,027)] e [ e [ | e {0003
BHM32JVY0 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7780 vvvnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/12/2026 |. 06/08/2027 |..............58 [.......... 451,240 |.ceveee e 7,780 [ | (28,505)].cvveeeeveinnnns foreennnnn(29,368)[ M [oeeei i (29,368)]. s (8B3)]e s [ e [ | e {0003
BHM31XOU2 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7155 e Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/01/2026 |. 04/23/2027 |............ 210 |........ 1,502,550 [.eeveenenn 7,155 oo e 162,022 |vveenevvieninns foeeennnn 178,930 (Ao oo 178,930 |ovnen 26,908 [ [ e [ | e {0003
BHW328AF8 - MAY27 SPET| Index Linked Liability UNION BANK OF
C@10092 .....evvveeeee Hedge ...oovvvriviinnnnns SWITZERLAND, A.G .. BFM8TE1CT2L1QCEMIKS0 |. 05/22/2026 |. 05/19/2027 |.......eevvvenn8 fennnnns 80,736 |........... 10,092 |oeevvnnniiiiiinns [ 6,235 |ouuneeeiiiinnnns foeeeennnn 4,858 [ M [ 4,858 | (1LBTB)] e [ e [ | e (0003
BHW32SPM3 - JUN27 SPX | Index Linked Liability BANK OF AMERICA,
C@7365 ..ccvvvnnnnnnn Hedge ...oovvvviviinnnnns A BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/23/2027 |............ 193 [........ 1,421,445 7,365 | [ 140,002 [.ovvvvvvnnnnnns Jovnnnnn . 183,487 [ A | 163,487 [ 13,485 | [ [ e | {0003
BHM31FDU7 - APR27 QBFC| Index Linked Liability BANK OF AMERICA,
C@488 ..ovvvnnnnnnnne Hedge ...oovvvviviinnnnns NA BATYDEB6GKMZ0031MB27  |. 04/02/2026 |. 04/01/2027 |............ 145 ........... (U (< PR 1< A R, 3,983 |ovveeeiiiiiiinns foeeeennnnn 90389 [ M o 90389 | 5,406 [ [ e [ | e (0003
BHM30ZULS - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6880 ..ovvnnnnnnnnne Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/06/2026 |. 02/26/2027 |............ 206 [....... 1,410,400 |............ 6,880 [ceeueriviinnnnnnns Joeennnnn 116,030 |oovveennnneiiennnn [ 200,544 | [ 200,544 i B4514 [ e [ e | ] 0008
BHW31FDH6 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6630 ..ovvvnnnnnnns Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 04/02/2026 |. 03/25/2027 |......evoeen 24 |.eeennenee 159,120 [..eeeeeen 6,830 |oeeennneeiciiiinn o (14,811 o (20,324) M | (29,324 (14,513)] s o e
BHW324LA6 - MAY27 QBFC| Index Linked Liability BANK OF AMERICA,
C@54.3 ... Hedge ...oovvvviviinnnnns NA BATYDEB6GKMZ0031MB27  |. 05/15/2026 |. 05/12/2027 |............ 152 [........... 82,741 [ B | [ 3,99 i [ 120 M [ 129 138 [ i foe e | e ]0008
BHM317J62 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C @ 6890 .. Hedge ... . INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/20/2026 |. 03/18/2027 |....
BHM32JIIH6 - Index Linke: GOLDMAN SACHS & CO
C@7385 .ovvvrnnnnnnnn Hedge ...oovvvviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/12/2026 |. 06/09/2027 |....evvvneennn99 feuneeenn 731,115 | 7,885 [ e 73,521 [ e 75,355 [ A | 75,355 [ 10834 | [ [ e [ e[ 0003
BHM31KNK7 - APR27 QBFC| Index Linked Liability BANK OF AMERICA,
C@4% .... .. |Hedge ... . NA. .. BATYDEB6GKMZ0031MB27  |. 04/10/2026 |. 04/06/2027 |....
BHM313838 - Index Linke: GOLDMAN
C@6780 evvnnnnnnnnns Hedge ...ooovviviinnnnns INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/13/2026 |. 03/10/2027 ... 4 e 298,320 ceeeee et 6,780 |oveeniiviinnnnns Joveennnnnn 25,666 [ o 47,379 (M | 47,379 [ 210828 e Lo e e | el [0003 L




STATEMENT AS OF JUNE 30, 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

81903

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)
BHW3289K9 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@735 .oovvvnninnnns Hedge ...oovvvviviinnnnns . ..|Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/22/2026 |. 05/19/2027 |.............. L . 338,330
BHM31KNF8 - APR27 SPET| Index Linked Liability UNION BANK OF
C@879% ..vvvvnnnnnnn Hedge ..ovvvevviviiiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 04/10/2026 |. 04/06/2027 |.............. 14......... 123,144
BHM31AX51 - MAR27 QBFC| Index Linked Liability BANK OF AMERICA,
C @493 . . |Hedge ... N I . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 03/27/2026 |. 03/25/2027 |.... ... 152,337
BHM31X162 - Index Linke:
C@10334 ......cceeen Hedge ..ovvvevviviiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 05/01/2026 |. 04/30/2027 |.............. 17 s 175,678 |.cevvennnns U< FO RN [WAR-CLL)) PO RN (WKL) EA IR (7,636)[...cccevnnnnn 208 [ e foi e | 0003 ..ovvvnnnnns
BHM31PNQ3 - APR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@e117.51 ... .. |Hedge ... N I . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 04/17/2026 |. 04/09/2027 |.... 2,304 ...
BHM30VPX4 - F Index Linke: UNION BANK OF

C 09920 .....oovvvnnnne T I TTTTTTT T Equity/Index |SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 |. 02/27/2026 |.02/26/2027 |.....cevvvvennd [ereeiennn 49,600 |..unvneennnn9,920 fooeeeniiiinnien e (2,11 e (2,810 Ml e (2,810)]...cvveeennn L0 O RN RO PP 0003 ............
BHM32SPJ0 - JUN27 SPX | Index Linked Liabil BANK OF AMERICA,

C@e7710 .. ceen |Hedge wevviiiiiiiiiiii | Equity/Index BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/23/2027 |............ 193 [....... 1,488,030 |....cceeeeen 7,710 [ervvnnnnnnnnnnnnns Joeeennns (96,801) s e (109, 748)| M e (109, 748)]. e (12,947 )i [ foeeeeeeeeeee fo | s 0003 .
BHM31FE10 - Index Lini

C 08634 ............... Hedge .ovvveeviiiiiiies [ i Equity/Index |SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 |. 04/02/2026 |.04/01/2027 |.............. 2. 103,608 |............ LK R 814 | s 16,917 | Mo o 18,917 8,804 [ i [ [ | e 0003 ............
BHM31PN75 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & €O

C0720 ..coounnnnnnnnn Hedge ..oovvvvvvvvviinins | e Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBBBKS28 [ 04/17/2026 |. 04/16/2027 |.............. Ll 275,500 ... 7,250 [ovvveneeeaiiiins [ (21,822)[.cceeiiiiiaees [ (29, 181) Mo fereanns (29,181)f..c.n (7,389 [ [ e | e 0003 ............
BHM317JF2 - MAR27 SPET| Index Linked Liability UNION BANK OF

C 0905 ...ccunnnnnnn T I TTTTTTT T Equity/Index |SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 03/20/2026 |.03/16/2027 |............... - E 76,840 |............ 9,805 [.vvveeeeiiiiins [ (QIR:72)) AP (5,987)Meeiis [ (5,937).......... L O Y E TP T 0003 ............
BHM31T536 - APR27 SPET| Index Linked Liability UNION BANK OF

C @ 10051 .............. T I TTTTTTT T Equity/Index |SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKSO [. 04/24/2026 |. 04/22/2027 |............... [ F 70,357 |.uuvveeennn 10,051 | s [(IR11)) AR (3,918)[Meiis [ (3,918)]...uvreennn L | O N RO PP 0003 ............
BHM32Q0K8 - JUN27 SPET| Index Linked Liability UNION BANK OF

C @ 10021 .............. Hedge .ovvveeviiiiiiies [ i Equity/Index |SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 |. 06/23/2026 |.06/16/2027 |.............. 7 s 170,357 |..evveeeen 10,021 | s 10,080 [ooeeeeeniiiiieen fereeens 10,733 | M o 10,733 | L P TP TP 0003 ............
BHM32SPX9 - JUN27 GSEM| Index Linked Liability GOLDMAN SACHS & €O

C@117.08 ............ Hedge .vvvveeveniiiines [ i Equity/Index | INTERNATIONAL ...... W22LROWP2 [HZNBB6KS28 [ 06/26/2026 |. 06/25/2027 |.......... 1,030 [ooeennnns 120,592 LA U A LR O R 4,840 (Moo [ 4,840 |...eveeennnns L O RN R T 0003 ............
BHM30K593 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO

C@e7100 ............... Hedge ..oovvvvvvvvviinins | e Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBBBKS28 (. 02/06/2026 |. 02/04/2027 |.............. P2 R 156,200 |............ /% (L0 AU R [QIUNCE1)) AU AR [RIR°11)) KPP (16,950)f........... (6,204) .. [ e | s 0003 ............
BHM32FDB9 - JUN27 GSEM| Index Linked Liability GOLDMAN SACHS & CO

Co 12115 ...eueeee Hedge .vvvvveviiiiiiiies [ e Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBBBKS28 [ 06/05/2026 |. 06/04/2027 |............ 580 [cuveeinnnns 70,267 |.evvieeeannne 21 [ s PV R L AP I 1,686 [............ L O N RO PP 0003 ............
BHM3OVPUO - FEB27 SPET| Index Linked Liability UNION BANK OF

C@9540 ... Hedge .vvvveeveiiiiiies [ s Equity/Index |SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKSO [. 02/27/2026 |.02/26/2027 |............... ] AN 47,700 |....ceennnnn LT OO A 3,018 oot | 3,811 M | 3,811 | L4 O O RN R TP 0003 ............
BHM3218Z2 - MAY27 SPX | Index Linked Liability BANK OF AMERICA,

CO7345 i, Hedge .ovvveeviiiiiiies [ i Equity/Index [N.A. .ooceeeiiiiis BATYDEB6GKMZO031MB27 . 05/11/2026 |. 05/07/2027 |.............. 7 s 124,865(............. R O 12,618 | s 12,580 [Moeiiis [ 12,580 |..evveeennnns (B8] fornneeeeeiiis o [ 0003 ............
BHM30S083 - FEB27 SPX | Index Linked Liability GOLDMAN SACHS & CO

C@7100 ... Hedge ..oovvvvvvvvviinins | e Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBBBKS28 (. 02/20/2026 |. 02/18/2027 |.............. L1 340,800 f............ [ (V1) PO R (23,927)[ceeeeiiiiiaeeas [ (37,995) " | (37,995)........ (14,088)[...ceeeeiiiians [ e e | e 0003 ............
BHM32FCX1 - JUN27 SPET| Index Linked Liability UNION BANK OF

Ce 11077 ...l Hedge ..ovvvvvvvvvvviiins | e Equity/Index |SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 06/05/2026 |.06/02/2027 |............... [ F 77,58 1,077 | s (1,972)feeiieeiiiiae [ (1,721 M s (1,727 L O O RN RO T 0003 ............
BHM30ZUUS - MAR27 SPET| Index Linked Liability UNION BANK OF

C 09401 .oeeennnns Hedge .vvvveeveiiiiiies [ s Equity/Index |SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 |. 03/06/2026 |.03/05/2027 |.............. 25 [, 235,025 9,401 [ouvviiieeiiiins [ 12,588 | s 21,205 [Meeiiiins | 21,205 |........... L O R R T 0003 ............
BHM31AXB8 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO

C@6505 ............... Hedge .ovvveeviiiiiiies [ i Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBBBKS28 . 03/27/2026 |. 03/19/2027 |.............. 66 .......... 429,330 |0 6,505 [..eveiieeiiiiins [ 40,195 [coveeeiiiie [ 87,066 |Mueveeee | 87,066 |.......... 48,872 [ fonneee e e 0003 ............
BHM324KZ2 - MAY27 SPET| Index Linked Liability UNION BANK OF

C 010757 .............. Hedge ..oovvvvvvvvviinins | e Equity/Index |SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 |. 05/15/2026 |.05/12/2027 |.............. 19 204,383 ... 10,757 |ooeiiiieeees s (G574 )] FOTRUUP [(CHUSIV)) EARUPR IR (6,080)]........... 2,328 [ fonneen e e 0003 ............
BHM324GT1 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO

C07400 ....ooovnnnnnnn Hedge .vvvveeveniiiines [ i Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBBBKS28 [, 05/15/2026 |. 05/12/2027 |............ 134 [ 991,600 [............ 7,400 [oveeeneeiiiiins [ 97,008 [.ovvvreeeiiiiins [ 94,813 [Meiiiiis | 94,813 |.......... (2,195). e [ e | 0003 ............
BHM312845 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & €O

C@7555 e Hedge ...oovvereinninnnns - .. |Equity/Index | INTERNATIONAL ...... W22LROWP2 IHZNBBBKS28 . 05/07/2026 |. 04/30/2027 |.............. V) RN 528,850

BHM324KV1 - MAY27 SPET| Index Linked Liability UNION BANK OF

C0101% ... T I TTT TR Equity/Index |SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 |. 05/15/2026 |.05/12/2027 |.............. 19 193,724

BHM32BY81 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & €O

C @ 7565 ... ... |Hedge ... - - |Equity/Index | INTERNATIONAL ...... W22LROWP2 [HZNBBBKS28 (. 05/29/2026 |. 05/28/2027 |.... ... 189,125

BHM32SQD2 - Index Linke BANK OF AMERICA,

C059.8 ........... T I TTT TR Equity/Index [N.A. .occeeeiiiiis BATYDEB6GKMZO031MB27 . 06/26/2026 |. 06/22/2027 |.............. L:1: 3 AR 48,387

BHM3OVPCO - FEB27 SPX | Index Linked Liability
C@7075 .. .... |Hedge ... - . |Equity/Index [N.A. ...
BHM317J47 - Index Linke GOLDMAN
C@7000 .....c........ Hedge .oovvvvviicvnnnnes [ eeeeieinnns Equity/Index [ INTERNATIONAL ...... W22LROWP2 |HZNBB6KS28 [ 03/20/2026 |. 03/16/2027 |............ 125].......... 875,000

BATYDEB6GKMZO031MB27 (. 02/27/2026 |. 02/23/2027 |....

.... 198,100 (13,610)]... ....(22,904).......... (9,294).

(50,092)]. v foveenn (113,089) N i [ (113,089)f......... (62,997)]. 0o e i i | e 0003 ............




STATEMENT AS OF JUNE 30, 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

61903

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 (a) or Central Clearinghouse Date | Expiration Amount Paid Paid Income (Decrease) Accretion (b)
BHM32JW11 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7395 .o Hedge ...oovvvviviinnnnns . |Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528 | 06/12/2026 . 06/11/2027 |....evnnevnnn 1 foennnennns 525,045 |..evueneenn 7,395 [ | 52,512 |ovvveeeiiiiinin [l 3770 | M [ 53770 L5t R RN
BHM32LGO6 - JUN27 SPX | Index Linked Liability THE TORONTO-
C@7510 cevvvennnnnnnns Hedge ...oovvvriviinnnnns Equity/Index |DOMINION BANK ...... PT30B789TSUIDF371261 | 06/17/2026 |. 06/16/2027 |.......eeee. 113 [eiieinn 848,630 |ocevvnenen 7,510 [eennniiiiiiiiinns oo 81,227 [ e TTLT08 [ M el 77,788 [ (3L489)] v [ [ e [ e {0003
BHV2ZWM35 - DEC26 SPX | Index Linked Liability BANK OF AMERICA,
C @ 6839 Hedge ... . . |Equity/Index |N.A. ... BATYDEB6GKMZ0031MB27  |. 12/19/2025 |. 12/16/2026 |....
BHM31FDL7 - Index Linke: GOLDMAN
C@6570 ..ovvennnnnnnns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/02/2026 |. 03/30/2027 |..............84 [.......... 551,880 ......ceeuee 8,570 |oevvevnnniiiiinnn e (55,374)|.cvveneviiinnnnns foeeennn (107,508)[ M [oeeenn (107,508)]. e (52, 134)] e [ e [ | e {0003
BHM32JWIN3 - JUN27 SPET| Index Linked Liability UNION BANK OF
C @ 10483 .... Hedge ... . . |Equity/Index | SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 |. 06/12/2026 |. 06/09/2027 |.... .... 115,313
BH\M3289T0 - M Index Linke: GOLDMAN SACHS & CO
C@7735 i Hedge ...oovvvriviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 05/22/2026 |. 05/18/2027 |.....eennonn 14 oeeenennns 108,290 [.vvevenen 7,735 | [t (7,642)) s o (7,04 M e (7041802 [ [ fovveniieceeeees [ | e {0003
BHV313RS4 - MAR27 SPX | Index Linked Liabil GOLDMAN SACHS & CO
C@e7015 .. Hedge Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/13/2026 |. 03/09/2027 |.... .... 540,155
BHV30NR44 - Index Lini GOLDMAN SACHS & CO
C@7190 .oovvennnenns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 02/13/2026 |. 02/09/2027 |..............30 [.....eeeee 215,700 [.eeeeenenn 7,990 [oeeiiniiniiviens [ (12,101 e o (21,286)) s [ (21,236)] e (9,134 e [ [ | ] 0003
BHW32FD44 - JUN27 SPET | Index Linked Liability UNION BANK OF
C@10446 .............. Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 06/05/2026 |. 06/04/2027 |..............10 |.coeeeens 104,460 |........... 10,446 |...ooevvrrrrnnnnn fooreeennnn 5,207 Jovenniniiiininns oo 570 (M o 4,570 e [(CK15)) R R RN RN I 1[40 R,
BHM30ZUP6 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7320 .ovvvrnnnnnnns Hedge ...oovvvriviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 03/06/2026 |. 03/04/2027 |..............35 [ceeeeeeee 256,200 [...oeeeennn 7,320 [oeeiininieeiinnn [ (T1,318))ciiis e (22,613)) i [ (22,613)) (11,295)].cvveiieiinins foeevenniiiieeees [ i [ e {0003
BHW324H52 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7400 ..covvnnnnnnnns Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2026 |. 05/07/2027 |....eevnveennn 76 |eeneeneene 562,400 [......ceeenn 7,400 [ooeeinnnnniiiiins foeeees 54,646 |...ovvneiiiiinnnnn [ooreennnn 53,180 M [ 53,180 o (1,465)]..eeeiiinnnnnnns foevvnnneeeeiinen [ e | e ] 0003 e
BHW3218U3 - MAY27 QBFC| Index Linked Liability BANK OF AMERICA,
C@533.9 ............. Hedge ...oovvvviviinnnnns Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27 | 05/11/2026 |. 05/07/2027 |............ 288 [.......... 163,786 [...cevvveee e B34 | [ 10,094 [.vveeeiiiiiinn o 954 M | 954 (555 PR RPN R RN (el 11 (1[0 B
BHM31AXF9 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6585 ...covvvennnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 03/27/2026 |. 03/25/2027 |........ooee81 foenennes 204,135 |+ ceuneeenn 6,585 [ | 17,549 [oeeiiiiinns e 38,997 (A [l 38,997 e 21,888 | [ e | | {0003
BHM305XP9 - JAN27 QGBFC| Index Linked Liability BANK OF AMERICA,
C@518.28 ...coeveennns Hedge ...oovvvviviinnnnns Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27 | 01/09/2026 |. 01/06/2027 |........oe.. 87 [eeeeennnnee 45,190 |eveeneeeeen 18 o [ 2,223 oo feeenn 3,368 | [ 3,368 144 [ e foe e | e ]0008 L
BHM32JW37 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@T7725 .o Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBBKS528 | 06/12/2026 |. 06/11/2027 |....eveneeenn 71 foennnnnnns 548,475 |.cvveeee e 1725 [ | (37,500)[.cevvvvnenneennn Jounnneenn(38,578) s |eeeennn . (38,578). [ IVZ:)) RPN AR RN R IO [1]1]1X
BHM31X164 - APR27 SPET| Index Linked Liability UNION BANK OF
C@9796 ....ovvvennnnnn Hedge ...oovvvriviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 05/01/2026 |. 04/30/2027 |........cceueid7 |ovrinnnnns 166,532...ccevvnen 9,796 |oevenneeiiiiii [ 12,321 [oeeiiiiiiiens e 11,808 (M [l 11,803 e [£5115)) R RO R RN I 1[40 R,
BHM31KN19 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6825 ...covvvennnnnn Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 04/10/2026 |. 04/09/2027 |..............41 [.......... 279,825 ..cuueeen 6,825 [ | 26,470 [oooeiiiiinininnns e 44,426 (M | 44,426 | 17,985 [oeneeiiiiiiienes foevvneneeeeeieen [ e | e ]0003 L
BHM32JWL7 - JUN27 QBFC| Index Linked Liability BANK OF AMERICA,
C@D547.65 ............. Hedge ...oovvvviviinnnnns Equity/Index |N.A. cooiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 06/12/2026 |. 06/09/2027 |............ 171 [ 93,648 |..eueneieeenn D48 [ [ 4,28 |oueeeiiiiininns foeveenn 4518 [N [ 4518 [ A 018 R RN RN RN (Pl 11 (1[1< B
BHM32S091 - JUN27 SPET| Index Linked Liability UNION BANK OF
C @ 10009 .............. Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 06/26/2026 |. 06/22/2027 |..............12|eceeeeees 120,108 ..evveeen 10,009 [onnniviiiieees e A0V S AR 1 | LA FPPY (¢ ¢/ R (61570 R N ) AR NPl 0/0]1 < R,
BHM31T5J1 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7140 .coovvnnnnnnnnn Hedge ...oovvvriviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 04/24/2026 |. 04/22/2027 |............ 105 [.......... 749,700 [.eeveennnn 7,740 oo [ 70,219 [oooeiiiiiiiiienns e 90,283 (M el 90,283 o 20,064 [o.oeiiiiiinenees e [ e | e 0003 e
BHW32BYQ1 - MAY27 SPET| Index Linked Liability UNION BANK OF
C @ 10877 .oeeeeennn Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 05/29/2026 |.05/27/2027 |.........ceooi®l|viinnnins 119,647 [..oeeeen i 10,877 | [ (5,857 | cvveniviinninns foeeeenenn (3,208) M o (3,208)nn 1 R R R R I [1[1[1 S
BHW30S166 - FEB27 SPET| Index Linked Liability UNION BANK OF
C@O465 ... Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 02/20/2026 |. 02/18/2027 |..............13|eceeeeees 123,045 |uueneeeenn 9,465 [ e 9,136 |ouvveeviiiinnnnns foeeennnnn. 10,402 (Mneiininl fnnnllnl 10,402 | LI RN ) R R I [1[1[0 S
BHM31PNL4 - APR27 SPET| Index Linked Liability UNION BANK OF
C@9898 ... Hedge ...oovvvviviinnnnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 |. 04/17/2026 |. 04/16/2027 |......ccvvvvnaa? |ovvivnnnnns 69,286 |.........00. 9,898 |ooeeiiiiniiiiiiinn e (3,728))cvveeeeviinnnnns fovvennnn (4,387 M [ (4,387 )] (G152 R R R RN I 4/0]1 < R,
BHM2ZWLT9 - DEC26 SPX | Index Linked Liability BANK OF AMERICA,
C@6834.5............. Hedge ...oovvvviviinnnnns . |Equity/Index |N.A. oooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 12/19/2025 |. 12/18/2026 |.............. 10 [........... 66,226 |............ 6,835 |........... 6,040 [oeeeiiiiinnnns v [ 8,875 | M [ 8875 2,835 |ouvniiiiiinnins foeeeeiieceenn [ e [ {0003
BHM31FDK9 - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6530 ..oovvvvnnnnnne Hedge ...oovvvviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 04/02/2026 |. 03/31/2027 |......eeeeenn20 feueenneeee 130,600 |..evveneeen 6,530 [oniiiiiiiiins i 13,756 [ [ 26,312 M | 26,312 12,586 [ovveieiiiviinnns foevvnnnieeeeinns [ e | e ]0003 L
BHM31T585 - APR27 QBFC| Index Linked Liability BANK OF AMERICA,
C@519.63 ... . |Hedge ... . . | Equi ty/Index BATYDEB6GKMZO031MB27  |. 04/24/2026 |. 04/21/2027 |.... .... 103,926
BHW325P84 - JU! Index Linke:
C@7850 .ovvvnnnnnnnnn Hedge ...oovvvviviinnnnns Equi ty/Index BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/22/2027 |..........ee029 |.eeeneeeee 227,650 [.eeeeennnn 7,850 |oeevniinniniiinn oo (12,289)) i o (14,089)| A e (14,0689)). [Q1R:KI0)) R AR RPN R [T 111
BHM317J39 - MAR27 SPX | Index Linked Liability
C @ 6700 .. Hedge ... . . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/20/2026 |. 03/16/2027 |.... .... 837,500
BHM31T5R3 - Index Linke: GOLDMAN SACHS & CO
C@7340 ..ovvvnnnnnnnns Hedge ...ooovviviinnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/24/2026 |. 04/23/2027 |..............20|.......... 146,800 ). cceeeeee e 7,340 [ e (10, 745) s e (14,275)] A e (14,275)] (3,530)].ceeeiivinnnnnns fovvvnnnnineiinnns foonniiiiiiiins e | eeeeeenn [0003 Liiiiannlls




STATEMENT AS OF JUNE 30, 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

0c¢'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)
BHM3289L7 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7435 ..oooovnnnnnnns Hedge ...oovvvviviinnnnns . ..|Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBBKS528  |. 05/22/2026 |. 05/20/2027 |.............. 17 s 126,395 |.cuuennnnnnns VA F R PCK N PO RN 11,847 [Meeiiiin v 11,847 | (A1) N AR R RN
BHM328Q75 - JUN27 SPET| Index Linked Liability UNION BANK OF
C @ 10557 ...ovvvnnnnnns Hedge ..ovvvevviviiiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 06/26/2026 |.06/22/2027 |.............. 12 [ 126,684 |........... 10,557 |oeeeeeniiiiinins [ (4,165 o (943 M o (4983)] e (TT9)] s [ [ [ | 0003 ..ovvvnnnnns
BHW31KPO9 - APR27 SPET| Index Linked Liability UNION BANK OF
C@9553 ... Hedge ... N I . |Equity/Index | SWITZERLAND, A.G .. BFM8T61CT2L1QCEMIKS0 |. 04/10/2026 |. 04/09/2027 |.... ...95,530
BHM31PN91 - Index Linke: GOLDMAN SACHS & CO
C@6890 ..ovvvennnnnnnn Hedge ..ovvvevviviiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 04/17/2026 |. 04/13/2027 |.............. T 530,530 |..evvuneen 6,890 [ounniiiiiiiiiiins Jeeenn 63,088 [ 80,308 | A 80,308 [ 17,220 | [ [ e [ e 0003 ..ovvvnnnnns
BHW32BYDO - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@e7s15 ... .o |Hedge ... N I . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/29/2026 |. 05/26/2027 |.... ... 473,445
BHV30NRC6 - Index Linke: UNION BANK OF
C@9588.2 ... Hedge ..ovvvevviviiiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 02/13/2026 |.02/12/2027 |.............. 12 [ 115,068 [.ooeeeenen 9,588 | [t 70121 | o 8,841 [N el BUBAT [ 12T [ e [ [ | 0003 ..ovvvnnnnns
BHM31KNGE - APR27 SPET| Index Linked Liabil UNION BANK OF
C @ 9158 Hedge ..ovvvevviviiiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 |. 04/10/2026 |. 04/06/2027 |.... e 128,212 9188 [ e (T9M) s e (14,883) M e (14,883)[ e (8,789)] i [ [ [ [ e 0003
BHM3289X1 - Index Lini GOLDMAN SACHS & CO
C@7765 ..ovvvnnnnnnnnn Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/22/2026 |. 05/20/2027 |.............. 17 s 132,005 [.eeeeenen 7,765 | [t (9,01 o (8,803) M ot (8,303)] e 708 [ [ e [ | i 0003 ..ovvvnnnnns
BHM31AXK8 - 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 |............ LS . 978,025 [.uvveeeenne 8,745 | [ (68,428 [ (162,782)) M [ (162,782)]. e (94,354 e [ [ | e 0003 ..ovvvnnnnns
BHM32Q0L6 - JUN27 SPET| Index Linked Liability UNION BANK OF
C@10423 .............. Hedge ..ovvvevviviiiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 06/23/2026 |.06/17/2027 |.............. 10 104,230 ........... U2 PO RN [CRV77)) R RN (4,572) M foeriiiens (4,572)cevenns [1e1+]) R RN RN RN (R 0003 ..ovvvnnnnns
BHW32FC45 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@790 ..oovvvnnnnnnnn Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBBKS28  |. 06/05/2026 |. 06/02/2027 |.............. 29 s 230,550 |...cvuennnns A5 V) PO I [QP) R RPN (11,736)*eeeees oo (11,736)]...cevvvennnns (05} S FRRURR R RN [N 0003 ..ovvvnnnnns
BHM31X123 - APR27 QBFC| Index Linked Liability BANK OF AMERICA,
C@526.17 .ovvennnnn. Hedge ..ovvvevviviiiiiins | e Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 05/01/2026 |. 04/23/2027 |............ 192 [oeeennnns 101,025(....cccvvennnns L5731 P RN LS O RN UL (AR R TA4T [ IR 741 PR [T RPN RN U 0003 ..ovvvnnnnns
BHV30FRG4 - JAN27 SPX | Index Linked Liability BANK OF AMERICA,
C@B975 ..oovvrnnnnnnnn Hedge ..ovvvevviviiiiins | e Equity/Index |N.A. coooiiiininnnns BATYDEB6GKMZ0031MB27  |. 02/06/2026 |. 01/28/2027 |............... - 55,800 (............ [TRCZ- ) PO RN LIWE ) PO RN (S 11 A R 6,888 (... P KV PO KRR AR RN (R 0003 ..ovvvnnnnns
BHW305XRS - JAN27 SPET| Index Linked Liability UNION BANK OF
C @ 10601 ........ce Hedge ..ovvvevviviiiiins | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 01/09/2026 |.01/06/2027 |............... - 24,382 )..ccuunnnns (U< N R A [E:1)) R [R555T2)) KA (554).cevvenns T 20 PR RN R RN (R, 0003 ..ovvvnnnnns
BHM32FCU7 - JUN27 SPET| Index Linked Liability UNION BANK OF
C@ 10471 ..oeeennnnnnne Hedge ..ovvvevviviiiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 06/05/2026 |.06/01/2027 |............... 4 . 73,207 |.cvvnnnnnns 10,471 [ e FC TR T ) PO RN 3,19 M o 3,19 [ [5cie]) PR RPN RN RN (R 0003 ..ovvvnnnnns
BHM31ZS60 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@720 ..covvnnnnnnnns Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/07/2026 |. 05/04/2027 |.............. 95 | 684,000].......0nn.. ALV [V ) PO RN FE TR VL) R I, 79,602 [Meeeiens forriiinns 79,602 |........... L0 YL PO KR AR RN (R 0003 ..ovvvnnnnns
BHM32JWFO - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7740 .coovvnnnnnnnnn Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528  |. 06/12/2026 |. 06/04/2027 |............ 109 |.......... 843,660 ............ ALV PO I (G T IO IR (57,006)*eveeeens foeeeenne (57,098).......... (1,459)]ceeiiiiiienes e [ e | s 0003 ..ovvvnnnnns
BHM31KNB7 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6785 .ovveennenens Hedge ..ovvvevviviiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBK528 | 04/10/2026 |. 04/08/2027 |............ 216 |........ 1,465,560 |............ [H£i<) PO I 144,862 [...oovvvvnneeeies Jevnennnns 240,848 (M. [ 240,848 |.......... 95,985 |.evvveniiiiininn [ e e | s 0003 ..ovvvnnnnns
BHM32S083 - JUN27 QBFC| Index Linked Liability BANK OF AMERICA,
C@551.32 ... Hedge ..ovvvevviviiiiiins | e Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/17/2027 |............ 109 |..ceeeeen 60,004 (......cceunnnns (SIS 1) PO RN P+ PO RN (V) ) LA R 2,701 [ LT R R R R (PR, 0003 ..ovvvnnnnns
BHM32JWG8 - JUN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7435 ..oooevnnnnnnns Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 06/12/2026 |. 06/08/2027 |.............. (517 . 431,230 |ocevneeen T35 [ e 41,032 [ e 82,032 [ A e 2,032 )...ccuennn. 1,000 [oeeeiveinievinnn oo e [ | e 0003 ..ovvvnnnnns
BHW32BYP3 - MAY27 QBFC| Index Linked Liability BANK OF AMERICA,
C@551.5 . Hedge ..ovvvevviviiiiiins | e Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 05/29/2026 |. 05/27/2027 |............ 21 125,191 [ 882 | [t 8,837 | [ 5504 M [ 5,504 |...ouunnn. (1 T3 R FERRRURRR R RN N 0003 ..ovvvnnnnns
BHM31PNU4 - APR27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
C@118.46 ............. Hedge ..ovvvevviviiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBK528 | 04/17/2026 |. 04/16/2027 |............ 613 [........... 72,616 [ 118 | [ 2,928 | [ 2,280 M [ 2,250 |eoeiiannnns ({73 S RN AR RN [N 0003 ..ovvvnnnnns
BHM32Q0X0 - JUN27 GBFC| Index Linked Liability BANK OF AMERICA,
C@547.23 ... Hedge ..ovvvevviviiiiins | e Equity/Index |N.A. coooiiiininnnns BATYDEB6GKMZ0031MB27  |. 06/23/2026 |. 06/16/2027 |............ 251 | 137,305 |uveeeveeennd A7 [ e 6,083 [ [ 8,782 M | [T . (61 0N S R R RN (RN 0003 ..ovvvnnnnns
BHM305XKO - JAN27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7420 ...covvnnnnnnn. Hedge ...oovvvviviinnnnns . ..|Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 01/09/2026 |. 01/06/2027 |............... L} 31,609 [..ceeeennnn 7,420 |oveeenneeeiinnnn [ (1,398 o (2,088) M [ (2,085)|
BHM313861 - MAR27 SPET| Index Linked Liability UNION BANK OF
C@o72 .. Hedge ..ovvvvvviviiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 03/13/2026 |. 03/12/2027 |.............. P2 265,216 [.ueeeennnn 9472 | [ (12,837 o (28,020)) M e (23,020)]
BHM317HZO - MAR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
Ce7270 .. .... |Hedge ... N I . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 03/20/2026 |. 03/12/2027 |.... ... 334,420 ....(31,849)|...
BHM2ZWLZ5 - Index Linke: BANK OF AMERICA,
C @ 7056.62 ........... Hedge ..ovvvvvviviiiiies | e Equi ty/Index BATYDEB6GKMZ0031MB27  |. 12/19/2025 |. 12/18/2026 |.............. 10 ] 68,379 |..ceeieenn 7,057 |oveeeee s (4371 e feeeen (7,078 M e (7,075)]
BHM317JD7 - MAR27 QBFC| Index Linked Liability
C@497.47 ... .. |Hedge ... . . | Equi ty/Index BATYDEB6GKMZ0031MB27  |. 03/20/2026 |. 03/18/2027 |.... AT ... 7,687 ...
BHM31KNSO - A Index Linke:
C@o418 ...ovvvnnnnnns Hedge ..ovvvovviiiiinnins | ieeenniiinnns Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 04/10/2026 |. 04/08/2027 AP AT (9,682).......... (4,706)].oeevvvnnnininnn Jooenneneiiinnnnns fovvvennnnnniinnns fooniiiiiines | eeeeennnn 0003 ..ovvvnnnnns
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STATEMENT AS OF JUNE 30, 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 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)

BHM31FDE3 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6835 ...covvvnnnnnns Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 04/02/2026 |. 04/01/2027 |............ 131 .......... 895,385)......uunnn. [C1R: .5 PO I [(CENCZX)) FO R (138,869)("..evvnn [onnnne (138,869)f......... (A7) F RPN N N [ 0003 ..ovvvnnnnns
BHM30S158 - FEB27 SPET| Index Linked Liability UNION BANK OF
C@9880 ..covvvnnnnnnns Hedge ..ovvvevviviiiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 02/20/2026 |.02/18/2027 |.............. B[ 128,440 (............ 9,880 |ouvvuniiiiiiiin foeeeiinnnn [(CTRi51°)) O RN [WAR:7(0)) KA R (7.470).......... (AP R AR PP AR SO 0003 ..ovvvnnnnns
BH\W328A76 - MAY27 SPET| Index Linked Liability UNION BANK OF
C @ 10647 .....ev.eeee Hedge ..ovvvevviviiiiiies | e Equity/Index | SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKS0 [. 05/22/2026 |. 05/19/2027 |......cceevvnea8 |ovvinnnnen 85,176 |eunnneee e 10,647 [ [ (4,018)] i e (2,876 M [ (2,876 1,142 [ i [ e | e 0003 ..ovvvennnns
BHV31PNB6 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7050 ..ovvunnnnnnnns Hedge ..ovvvevviviiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBEKS528  |. 04/17/2026 . 04/09/2027 |......eeeeen 135 [eeeieeen 951,750 |occvvninnen 7,080 [oennniiiiinnns foeeennn (94,343 e (122,759) A [ (122,759)[ (28,416 [ [ e | el 0003 ..ovvvnnnnns
BHW324LB4 - MAY27 GSEM| Index Linked Liability GOLDMAN SACHS & CO
Ce121.5 ... Hedge ... R [, Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 05/15/2026 . 05/14/2027 |....evveeenn T44 [oniiiinn 90,396 |oeevvnnneee 122 [ e 3014 [ e 1,999 [ A e 1,999 [ (1,142)) i foeeeeiiccen [ e | el 0003 ..ovvvnnnnns
BHW32SPA9 - JUN27 SPX | Index Li BANK OF AMERICA,
C@7475 .ooovnnnnnnnn Hedge ..ovvvevviviiiiiies | e Equity/Index |N.A. coooiiiiininnnns BATYDEB6GKMZ0031MB27  |. 06/26/2026 |. 06/22/2027 |.............. 29 s 216,775 VA6 PO RN 18,858 [.oevvvveiiiiiiinn [ 20,801 [Meeeeees foriiiinns 20,801 [ T3 [ e [ e | e 0003 ..ovvvnnnnns
BHM31PNF7 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@6810 ..ovvvnnnnnnnen Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBK528 | 04/17/2026 |. 04/09/2027 |............ 135 [ 919,350 |...cvvennnns (<181 (L) R 8,1 | o 148,845 [Meeeeins |oeieens 148,845 |.......... 30,734 |.eeveeieiiinin fooeeiei e e | s 0003 ..ovvvnnnnns
BHW32BYA6 - MAY27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7905 ..oovvvnnnnnns Hedge ..ovvvevviviiiiiins | e Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 05/29/2026 |. 05/28/2027 |.............. ) . 197,625(............ (05 PO KN (12,814).eevieiieeenis Jveinnns (10,596)(*.eveeeees [oeeeenes (10,596)]........... 2,218 | oo e e [ s 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 ............ [SHCT- ) PO RN [SHCICIVN R I 11,684 [*eeeiiies Jeviinnnns 11,684 |...ooeenes 5,024 |ovveeiiiiiininns foerreiieeeenn e e [ e 0003 ..ovvvnnnnns
BHM31X0K4 - APR27 SPX | Index Linked Liability GOLDMAN SACHS & CO
C@7210 .oovvennnnnnns Hedge ..ovvvevviviiiiiies | e Equity/Index | INTERNATIONAL ...... W22LROWP2HZNBBBKS528 | 05/01/2026 |. 04/30/2027 |............ 158 |....... 1,139,180 |..cccveennns 22 (V) PO KN 109,784 [oovvviiieiiees Jevninnnns 129,798 [Meeeenns foeiienns 129,798 |.......... 20,014 [ooeiiiiiinns i [ e | e 0003 ..ovvvnnnnns
BH\W328A27 - MAY27 QBFC| Index Linked Liability BANK OF AMERICA,
C@546.88 ............. Hedge ..ovvvovviviiinins | iieeieiiinnns Equity/Index |N.A. oooiviinnnnnnnns BATYDEB6GKMZ0031MB27 ). 05/22/2026 |. 05/21/2027 |............ 144 ........... 78,751 i BAT | [ 3,837 |ueveiiiiiiiiis [ EIAAT IO KAZAT S LD U AP PPPPT TUUUUPPITUUPT IFPTTTTONe 0003 ..ovvvnnnnns
0159999999. Subtotal - purchased options - hedging other - call options and warrants 22,968 7,699,947 8,694,068 | XXX 8,694,068 971,165 XXX XXX
BHV2TJBZ2 - JUL26 SPX J.P MORGAN CHASE
P @ 6150 .... VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK N.A .... 7HBGLXDRUGQFUS7RNES7  |. 10/25/2024 (. 07/17/2026 |.. 49,200,000 ............ 6,150 |..... (3,704,080)[....ccvvunneenns . ...(11,642)......... 980,657 [...viviiinnnnnnns Y S R (R, 0001 .eevnnenens
BHW2PJ1V6 - JUL26 SPX BANK OF AMERICA,
P@6150 ..ccvvvnnnnnnns VA Macro Hedge ........ | weeeerrreennnns Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 01/17/2024 . 07/17/2026 |.......... 8,000 |...... 49,200,000 ............ 6,150 |...... 8,486,320 [...eveeeinnnnnnns foevvinnienieiinns feeeneens 11,642 et | 11,642 |....... (980,857)[...eevvvvennnnns Jevnnnreeeeniiins foorevviniiiiens feccii | e 0001 .eevnnenens
BHW2PJ1U8 - JUL26 SPX BANK OF AMERICA,
P@6150 ..ccvvvnnnnnnns VA Macro Hedge ........ | weeeerrreennnns Equity/Index |N.A. cooiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 01/17/2024 |.07/17/2026 |........ 16,000 |...... 98,400,000 |....cvvnnn.. 6,150 |..... 16,972,640 |.oovvvveiieiiinn oo s 23,285 | .eeeeiiinnn [ 23,285 |..... (1,961,314)[.coeeeeeiiis s [ e | e 0001 .eevnnenens
BHV2TJBZ2 - JUL26 SPX J.P MORGAN CHASE
P@6150 ..oevvnnnnnnnns VA Macro Hedge ........ | .eooeeeriinnnnn Equity/Index |BANK N.A ............ 7HBGLXDRUGQFUS7RNES7 ). 10/25/2024 |. 07/17/2026 |........ 16,000 |...... 98,400,000]....ccuunnns 6,150 )..... (7,408, 160)]...eevvvennineinnn foeniiiiiiinnns foovennnnn (23,285)] .eevvvnnnns fonnnnnns (23,285)....... 1,961,314 [ e | fooniic | e 0001 .ooennnnnns
0169999999. Subtotal - purchased options - hedging other - put options 14,346,720 XXX XXX XXX
0219999999. Subtotal - purchased options - hedging other 14,369,688 7,699,947 8,694,068 | XXX 8,694,068 971,165 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 22,968 7,699,947 8,694,068 | XXX 8,694,068 971,165 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
0499999999. Total purchased options 14,369,688 7,699,947 8,694,068 | XXX 8,694,068 971,165 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
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1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23
Cumulative
Prior Current
Description Year(s) | Year Initial
of Item(s) Strike Initial Cost Cost of Credit Hedge
Hedged, Price, of Un- Un- Total Current [ Adjustment Quality |Effectiveness|
Used for Type(s) Date of Rate or discounted | discounted Book/ Unrealized | Foreign Year's to Carrying of at Inception
Income Schedule/ of Maturity | Number Index Premium Premium Current Adjusted Valuation | Exchange (Amorti- Value of Refer- and at
Generation Exhibit Risk(s) Exchange, Counterparty Trade or of Notional Received | (Received) | (Received) Year Carrying Increase/ | Change in zation)/ Hedged Potential ence | Quarter-end
Description or Replicated Identifier (a) or Central Clearinghouse Date |Expiration| Contracts Amount (Paid) Paid Paid Income Value Code | Fair Value | (Decrease) | B./A.C.V. | Accretion Iltem Exposure | Entity (b)
0979999999. Total written options - other XXX XXX XXX
0989999999. Total written options XXX XXX XXX

BHV2KXPQ5 - Basis Swap|

With CME GROUP INC RCV|Converting Variable Interest CHICAGO MERCANTILE
1.41 PAY SOFR 10 ..... Asset to Fixed ... | woeerriiiinnnnn Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/14/2028 |........ceevveen feunnnn 50,000,000 [-eeevvnmneeeeemnnn Jormmmeeeeemmnnnes foeeeemmmeeeeeens feneens (676,080)]--vvveeeeeeeennnn ferniieiens [ (3,095, 211)[. e eeeeeeeeeee Joeemmeeeeeeen foeeeeeeeeeeees e e 378,579 cevvennnns 100/100 ........

BHV2EEPP6 - SWP: USD | Converting Variable Interest CHICAGO MERCANTILE

1.706000 07-MAR-2032 [Asset to Fixed ....... | .oooevivrunnnns Rate........... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88 |. 03/03/2022 |. 03/07/2082 |....evvuueeeeen founnns 75,000,000 [+ eeevvmnneeerennnn Jornnnrreennnnaes forrennnnaneeennns foonns (1,912,896)]-.. oo eevvvnnneee [oeeeeeninns Joeeee (8,373,577 )]s eeeeevmmneeee fermmmnnneerennns fooreeeeiniinneeens foeeeeeciiiiees feeeennns 894,547 | .......... 100/100 ........
0999999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 - interest rate (2,588,956 XXX (11,468,788) 1,273,126 | XXX XXX

Foreign Currency
BHM1Q8MY2 - CSWAP: Hedging Foreign to
EUR/USD 07-DEC-2027 . |Fixed . CITIBANK, N.A. .... ES70DZWZ7FF32TWEFA76 |.04/05/2017 |. 12/07/2027 |....... 331,571 |....... 5,710,750 .. (191,679) (337,386)... .[100/100 ..
BHM1KES57 - Currency
Suap With JPUORGAN | Foreign Currency
CHASE BANK NA RCV 3.05(Hedging Foreign to J.P MORGAN CHASE
........................... Fixed ....oovvveeeiviinns | weeeeeeeeeneno [Currency..... |BANK N.A ............ T7HBGLXDRUGQFUS7RNEQ7 |. 09/14/2016 |. 09/23/2026 |....... 248,800 |........2,284,300 |.......ccevvuuneeee foreeennnnn 39,500 [ounnnniinnnnnnnns Jovvennnnnn 21,290 [ (36,841)] e [ (33,669)]. 85,755 [ e [ e 5,512 el 11007100 ..
Foreign Currency

BHM1ZSFM2 - CSWP: Hedging Foreign to J.P MORGAN CHASE

AMORT EUR/USD TR2 ... |FixXed ..oeeevrveeieeeeen | eveeeeeinnnns Currency..... BANK N.A .ooeeneeenns 7HBGLXDRUGQFUS7RNES7  |. 03/26/2019 |. 07/30/2049 |....... 468,649 |........ 4,191,598 |- foeeeeeeee 84,592 | e s (55,902)] .eevvvnnnnn fornanns 218,293 |......... 121,012 [ee e e foeeeee [ 100,726 | .......... 100/100 ........
Foreign Currency

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

AMORT EUR/USD TR3 ... |Fixed ...ccovvvveviivinn | wonneeeeeennnns Currency..... BANK N.A ..oeveennnns 7HBGLXDRUGQFUS7RNES7  |. 03/26/2019 |. 07/30/2049 |....... 352,021 |........ 3,148,478 [ [ [TV A RPN AR (41,990)] .eevvvnnnnn fernnnns 168,139 |.......... JeLU R te R FPRRRRURRRN R R, 75,660 [ .......... 100/100 ........

BHM1ZSE68 - Currency

Swap With JPUORGAN | Foreign Currency

CHASE BANK NA RCV 4.24(Hedging Foreign to J.P MORGAN CHASE

........................... Fixed ....cooeeenevienns | eeeeeeeeennn. [Currency..... |BANK N.A ............ 7HBGLXDRUGQFUS7RNES7 |. 03/26/2019 |.07/30/2049 |....... 233,908 |........2,092,072]......cccvvvnnnnnee forrnennnnn 42,220 |ounnnnninnnnnnnns fovvvnnnnnnnnnnnnnn oo (27,901)) e v 117,077 0000 60,398 [ v Lo Joeeenn. . 50,274 | eelll 11007100 ...
1019999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 - foreign exchange 38,173 74,872 (535,306) XXX 122,454 493,957 266,417 | XXX XXX
1049999999. Subtotal - swaps - hedging effective excluding variable annuity guarantees under SSAP No.108 38,173 (2,514,084) (535,306) XXX (11,346,334) 493,957 1,539,543 | XXX XXX
1109999999. Subtotal - swaps - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX
1169999999. Subtotal - swaps - hedging other XXX XXX XXX

BHV2KXPP7 - FSWP: OIS Interest CHICAGO MERCANTILE

2.135000 10-JUN-2029 |Asset Replication .... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 06/10/2029 |......evvnvvvvnn feunnns 50,000,000 [..eeevvennirrrrnnnn fornnnnns LT U R I (459,419).......... 15,145 | e [ (2,874,914)]..eeiiiinnines foernneieiviiins [ e e 429,240

BHV2KXPL6 - FSIP: 0IS CHICAGO MERCANTILE

1.954500 17-DEC-2049 |[Asset Replication .... EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 12/17/2049 |.....eevvvvvenn feunns 100,000,000 [...evveeevvvnnnnns forrrennns 35,363 |.oevvnenineiiiinn [ (1,006,758)|.......... 35,363 |..cvvnnnnns ... (38,001,808)[.....ccvnnnviiiinn fornnrirrinninnns foevrnineeeeiinis [ e 2,422,921 | cooeeeiiin| e

BHV2KXPH5 - FSWP: OIS Interest CHICAGO MERCANTILE

2.132000 10-JUN-2029 | Asset Replication .... | .. .. |Rate... .. |EXCHANGE INC. ...... LCZ7XYGSLJUHFXXNXD88 |. 04/21/2023 |. 06/10/2029 |.... [T T 50,000,000 .. Looee.. (459,384)......... [N I (2,879,044)]... . 429,240 ..........
1179999999. Subtotal - swaps - replication - interest rate 65,650 (1,925,561) 65,650 [ XXX (43,755,766 ) 3,281,401 [ XXX XXX

INTERCONT INENTAL

297J5BG58 - ICE: EXCHANGE HOLDINGS,

(CDX.NA.1G.46.V1) .... | Asset Replication .... | .coovrrrrnnnns Credit........ INC. weveiieeiiiinans 549300R41G1TWPZT5U32  |. 03/20/2026 |. 06/20/2031 |.eeevveenveennn feunnn 100,000,000 [-......ceennnen e | 1,633,507 |........ 261,111 |...... 1,633,499 [.ooveneens fonnnns 2,194,000 [...eeeeeennieees Joeemmmneeeeeennnn o s ... 100,000,000 [ .eevvnvees| veriiiiiins

2978T6JT4 - 7978T6JT4 INTERCONT INENTAL

- ICE: EXCHANGE HOLDINGS,

(CDX.NA.1G.45.V1) .... | Asset Replication .... | .. .. INC. ... 549300R41G1TIPZT5U32 |. 01/29/2026 |. 12/20/2030 |.... e Y .. 244,444 | . . i I
1189999999. Subtotal - swaps - replication - credit default 1,633,507 505,555 1,633,499 [ XXX 2,194,000 100,000,000 [ XXX XXX
1229999999. Subtotal - swaps - replication 65,650 1,633,507 (1,420,006) 1,609,149 [ XXX (41,561,766) 103,281,401 [ XXX XXX
1289999999. Subtotal - swaps - income generation XXX XXX XXX
1349999999. Subtotal - swaps - other XXX XXX XXX
1359999999. Total swaps - interest rate 65,650 (4,514,517) 65,650 [ XXX (55,224,554) 4,554,527 | XXX XXX
1369999999. Total swaps - credit default 1,633,507 505,555 1,633,499 [ XXX 2,194,000 100,000,000 [ XXX XXX
1379999999. Total swaps - foreign exchange 38,173 74,872 (535,306) XXX 122,454 493,957 266,417 | 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 (3,934,090) 1,163,843 | XXX (52,908, 100) 493,957 104,820,944 | XXX XXX
1479999999. Subtotal - forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 adjustments XXX XXX XXX
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STATEMENT AS OF JUNE 30, 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

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)
1689999999. Subtotal - hedging effective excluding variable annuity guarantees under SSAP No.108 38,173 (2,514,084) (535,306) XXX (11,346,334) 493,957 1,539,543 | XXX XXX
1699999999. Subtotal - hedging effective variable annuity guarantees under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - hedging other 14,369,688 7,699,947 8,694,068 [ XXX 8,694,068 971,165 XXX XXX
1719999999. Subtotal - replication 65,650 1,633,507 (1,420,006) 1,609,149 [ XXX (41,561,766) 103,281,401 [ 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 14,473,511 9,333,454 (3,934,090) 9,857,911 XXX (44,214,032) 1,465,122 104,820,944 | XXX XXX

Description of Hedged Risk(s)

(a)l Code |

(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 June 30, 2026, the hedge has been
0001 . . |effective at achieving its objective. .......
0002 . . |This derivative is part of a hedge program desig just po by ng g pp a targ . For th ended s s g
0003 .... .| This derivative is part of a hedge program designed to manage market risk stemming from Index-Linked Products . For the nine months ended June 30, 2026, the hedge has been effective at achieving its objective.
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STATEMENT AS OF JUNE 30, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open as of the Current Statement Date

1 2
Number
Ticker of

Symbol | Contracts

Notional
Amount

Description

Description
of ltem(s)
Hedged,
Used for

Income

Generation

or Replicated

6 7
Type(s)

Schedule/ of
Exhibit Risk(s)

Identifier (a)

Date of
Maturity
or
Expira-
tion

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

1759999999 - Totals

nning

Cas Balance

Cumulative
Cash Change

Ending
Cash Balance
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STATEMENT AS OF JUNE 30, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open as of Current Statement Date

DEUTSCHE BANK, A.G

7LTWFZY1CNSX8D621K86 . |...

2,699,950 ...

(473,254)

1 2 3 Counterparty Offset Book/Adjusted Carrying Value Fair Value 12 13
Credit 4 5 6 7 8 9 10 11
Master Support Fair Value of Present Value Contracts With Contracts With
Description of Exchange, Agreement Annex Acceptable of Financing Book/Adjusted Book/Adjusted Exposure Net of Contracts With Contracts With Exposure Potential Off-Balance
Counterparty or Central Clearinghouse (Y orN) (Y orN) Collateral Premium Carrying Value >0 | Carrying Value <0 Collateral Fair Value >0 Fair Value <0 Net of Collateral Exposure Sheet Exposure
0199999999 - Aggregate Sum of Exchange Traded Derivatives XXX XXX
BANK OF AMERICA, N.A. ....... BATYDEB6GKMZ0031MB27 . |... e ) R 1,376,521 |oooviviiiiiies 3,801,930 |... (1,946, 148) [ 479,261 | 3,801,930 [...cevvnnrnnne (1,946,148)]..ccvvvnnniinnnnnn 1,856,782 |...
CITIBANK, N.A. weeiiieeininnns ... [ES70DZWZ7FF32TWEFAT6 . B U AP e (B72,872) |- e e (B37,886) |-
GOLDMAN SACHS & CO INTERNATIONAL ... W22LROWP2IHZNBB6KS528 . .910,000 363,419 23,677,711 (17,563,136) 23,677,711 (17,563,136)]|... 5,204,575 [ceuiiiiiiiiiiniiiiiiiis ...
J.P MORGAN CHASE BANK N.A ......... . THBGLXDRUGQFUS7RNES7 . O RN e (197,562) |- eeeeeieeee e 493,509 | ... .... (68,596)]... . 424,913 |... L282,171 |...
UNION BANK OF SWITZERLAND, A.G .. BFMBT61CT2L1QCEMIKSO0 . . 523,023 . 1,871,178 . (1,332,704) .. 1,871,178 | ... .(1,332,704))... .. 538,474 |... .
THE TORONTO-DOMINION BANK .. . PT30B789TSUIDF371261 . . 217,005 . 693,412 . 693,412 (473,254) .. 220,158

0299999999. Total NAIC 1 Designation

3,609,950

30,044,231

497,865

30,537,740

(21,721,224)

266,416

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

1,699, 156

1,699, 156

2,194,000

(55,224,548)

104,554,528

0999999999 - Gross totals

3,609,950

7,479,968

31,743,387

(21,885,476)

2,197,021

32,731,740

(76,945,772)

8,243,902

104,820,944

106,253,683

1. Offset per SSAP No. 64

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

31,743,387

(21,885, 476)
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Collateral Pledged by Reporting Entity

STATEMENT AS OF JUNE 30, 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 3 4 5 6 7 8 9
Book/Adjusted Type of

Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)

BARCLAYS CAPITAL INC .... G5GSEF7VJPS170UK5573 .. Cash . 46,313,010 |...

BANK OF AMERICA, N.A. BATYDEB6GKMZ0031MB27 . | UNITED STATES TREASURY 912810-SN- UNITED STATES TREASURY ... 565,007 ...05/15/2050

BANK OF AMERICA, N.A. BATYDEB6GKMZ0031MB27 . [ UNITED STATES TREASURY 912810-SP- UNITED STATES TREASLRY .. .4,751,001 .9, ...08/15/2050 ..

BARCLAYS BANK PLC .... G5GSEF7VJP5I70UK5573 .. | UNITED STATES TREASLRY .. ... |912810-SP- UNITED STATES TREASURY .5,281,620 |... .. 10,510,900 |... ...08/15/2050 ...

BARCLAYS BANK PLC ... ... G5GSEF7VJPSI70UKS573 .. | UNITED STATES TREASLRY .. . |912810-Sz- UNITED STATES TREASURY .1,352,889 |... .2,314,200 |... ....08/15/2051 ...

BARCLAYS BANK PLC ... . G5GSEF7VJP5170UK5573 .. [ UNITED STATES TREASURY 912810-TB~ UNITED STATES TREASURY .. .5,594,928 .. 10,000,000 ...11/15/2051 ..

BARCLAYS CAPITAL INC .. G5GSEF7VJPS170UK5573 .. [ UNITED STATES TREASURY 912810-RD- UNITED STATES TREASLRY .. . . ...11/15/2043 ..

BARCLAYS CAPITAL INC .. G5GSEF7VJP5170UK5573 .. [ UNITED STATES TREASURY .. ... |912810-SN- UNITED STATES TREASURY s ...05/15/2050 ...

BARCLAYS CAPITAL INC .. G5GSEF7VJPS170UK5573 .. [ UNITED STATES TREASLRY .. . |912810-SP- UNITED STATES TREASURY s s s ....08/15/2050 ...

BARCLAYS CAPITAL INC .. G5GSEF7VJP5170UK5573 .. [ UNITED STATES TREASURY 912810-SZ- UNITED STATES TREASLRY .. .2,580,962 .4,440,300 .4,361,031 |....08/15/2051 ..

BARCLAYS CAPITAL INC .. G5GSEF7VJPS170UK5573 .. [ UNITED STATES TREASURY 912810-TB~ UNITED STATES TREASLRY .. .6,482,242 .. 11,653,600 .. 11,305,900 |....11/15/2051 ..

BARCLAYS CAPITAL INC .. G5GSEF7VJP5170UK5573 .. [ UNITED STATES TREASURY 912797-8K~ UNITED STATES TREASURY .. 352,468 ... 356,900 ... 352,715 |....10/29/2026 ..

CITIBANK NA E570DZWZ7FF32TWEFA76 . | UNITED STATES TREASURY 912810-SP- UNITED STATES TREASLRY .. 822,023 .1,635,900 .1,054,068 |....08/15/2050 ..

CITIBANK NA E570DZWZ7FF32TWEFA76 . | UNITED STATES TREASURY 912810-SZ- UNITED STATES TREASURY .. .34,959 ..59,800 ..58,732 |....08/15/2051 ..

CITIBANK NA .. E570DZWZ7FF32TWEFA76 . | UNITED STATES TREASURY 912797-SK~ UNITED STATES TREASLRY .. 156, 124 158,100 156,246 |....10/29/2026 ..

WELLS FARGO BANK, NATIONAL ASSOCIATION. KB1H1DSPRFMYMCUFXTO9 .. [ UNITED STATES TREASURY 912810-SP- UNITED STATES TREASLRY .. 679,567 .1,352,400 871,399 |....08/15/2050 ..

WELLS FARGO BANK, NATIONAL ASSOCIATION. ... KB1H1DSPRFMYMCUFXTO9 .. [ UNITED STATES TREASLRY . . |912810-Sz- UNITED STATES TREASLRY ..... .. 846,330 1,447,700 |... .1,421,856 |....08/15/2051 ...|.

0199999999 - Total 75,952,576 101,105,810 91,814,877 XXX
Collateral Pledged to Reporting Entity
1 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 +..eeeieeeieeeie et e et e e e e e e e e e e e e e e aan e TLTWFZY 1ONSXBDB21KBE . [ .eeeeeevenneeeeeeiiieee e eeeeeeien | e, 07T RN 2,699,950 [....covvnniiiiiiiinnnns 2,699,950

GOLDMAN SACHS INTERNAT |ONAL

JPMORGAN CHASE BANK,
JPMORGAN CHASE BANK,
JPMORGAN CHASE BANK,
JPMORGAN CHASE BANK,
JPMORGAN CHASE BANK,
JPMORGAN CHASE BANK,
JPMORGAN CHASE BANK,
JPMORGAN CHASE BANK,
JPMORGAN CHASE BANK,
JPMORGAN CHASE BANK,
JPMORGAN CHASE BANK,
JPMORGAN CHASE BANK,

NATIONAL ASSOCIATION .
NATIONAL ASSOCIATION ...
NATIONAL ASSOCIATION ...
NATIONAL ASSOCIATION ...
NATIONAL ASSOCIATION .
NATIONAL ASSOCIATION .
NATIONAL ASSOCIATION .
NATIONAL ASSOCIATION ...
NATIONAL ASSOCIATION ...
NATIONAL ASSOCIATION ...
NATIONAL ASSOCIATION ...
NATIONAL ASSOCIATION ...

W22LROWP2 | HZNBB6KS528 ..
THBGLXDRUGQFUSTRNED7 ..
THBGLXDRUGQFUS7RNED7 ..
THBGLXDRUGQFUSTRNED7 ..
THBGLXDRUGQFUSTRNED7 ..
THBGLXDRUGQFUSTRNED7 ..
THBGLXDRUGQFUSTRNED7 ..
THBGLXDRUGQFUSTRNED7 ..
THBGLXDRUGQFUSTRNED7 ..
THBGLXDRUGQFUSTRNED7 ..
THBGLXDRUGQFUSTRNED7 ..
THBGLXDRUGQFUSTRNED7 ..
THBGLXDRUGQFUS7RNED7 ..

... [912810-TB-4

...|912810-UA-4 ...

... [912810-WR-7 ...
.|912810-PH-2 ...

912810-SC-3
912810-SD-1
912810-SR-0

...|912810-8X-7 ........
...|912810-TG-3 ........
...|912810-TJ-7
... [912810-TN-8
.1912810-TU-2 ...

Government Bond ...
Government Bond ...
Government Bond ...
Government Bond ...
Government Bond
Government Bond
Government Bond
Government Bond ...
Government Bond ...
Government Bond ...
Government Bond ...
Government Bond ...

1,076,477
327,384

910,000 |...

... 66,812 |...

512,000

...910,000 |...
.... 10,000 ...

... 105,000 |...
... 713,000 ...
...516,000 |...
.1,536,100 |...
. 608,900 |...

0299999999 - Total

10,259,350




STATEMENT AS OF JUNE 30, 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 JUNE 30, 2026 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE E - PART 1 - CASH

Month End Depository Balances

1 2 3 4 5 Book Balance at End of Each Month
During Current Quarter
Amount of Amount of 6 7 8
Restricted Interest Received | Interest Accrued
Asset | Rate of | During Current at Current
Depository Code | Interest Quarter Statement Date First Month Second Month Third Month

Bank of America .......cccoco.... New York, NY ..o [ ...0.000
Wells Fargo Bank N.A. ............ Minneapolis, MN ......ccooeeee | ...0.000
Wells Fargo Bank N.A. ............ Minneapolis, MN ......ccooeeee | ...0.000
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 |.. ..6,516,094 |............ , ..
JP Morgan Chase Bank N.A ...... New York, NY ... ..0.000 |.. .13,400,308 |.. 12,447,572 |..
JP Morgan Chase Bank N.A ...... New York, NY ... ..0.000 |.. ...1,380,263 |.. ..9,000,000 |..
JP Morgan Chase Bank N.A ...... New York, NY ... ..0.000 |.. 660,481 oo
JP Morgan Chase Bank N.A ...... New York, NY ... 20,000 [ oo e e
BNY Mellon Bank N.A. ............. New York, NY .o o 120,000 [ e [ 13,416,617 |.......... 20,479,139
Federal Home Loan Bank of
BoSton ..o Boston, MA ......cooooveeveeies oo 0,000 [ i | e e
0199998. Deposits in ... 45 depositories that do

not exceed the allowable limit in any one depository (see

instructions) - open depositories XXX XXX 1,015,905 1,462,748 1,093,963
0199999. Totals - open depositories XXX XXX 97,539,287 65,762,655 75,942,245
0299998. Deposits in ... depositories that do not

exceed the allowable limit in any one depository (see

instructions) - suspended depositories XXX XXX
0299999. Totals - suspended depositories XXX XXX
0399999. Total cash on deposit XXX XXX 97,539,287 65,762,655 75,942 245
0499999. Cash in company's office XXX XXX XXX XXX
0599999. Total XXX XXX 97,539,287 65,762,655 75,942,245

E13
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STATEMENT AS OF JUNE 30, 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

...................... L0 S L =TS I L o 1. L 0 O 0 . P L . PP PPPPPPPPPY - 3
0019999999. Subtotal - issuer credit obligations - U.S. government obligations (exempt from RBC) 597,536 841
0489999999. Total - issuer credit obligations (unaffiliated) 597,536 841
0499999999. Total - issuer credit obligations (affiliated)

0509999999. Total - issuer credit obligations 597,536 841

02/04/2025 ..
06/30/2026 . 3. K . 69,057
05/29/2026 540 [ i [ 36,688,921 |..

31846V-41-9 ....... FIRST AMER:TRS 0BG V
4812A0-37-5 ....... | JPMORGAN:100% MM CAP ..
481202-23-9 ........ JPMORGAN: US_TRS+MM_CAP

8209999999. Subtotal - exempt money market mutual funds 36,757,978
000000-00-0 ....... JP Morgan US Government Money Market Fun 10/18/2024 279,456 |..

..37,679,538 |..
..12,263,286 |..
....33,808 |..

06/30/2026 .
06/30/2026 .
06/01/2026 .

481200-66-2 ....... JPMORGAN: US GVT MM AGCY .
481200-67-0 . JPMORGAN:US GVT MM CAP ...
711991-00-0 . TD BANK DEPOSIT SHEEP .......

... 664,91

94975P-40-5 ........ Allspring Government Money Market PP PPPPPPPPRTIN [FFTTTTTTTTTUUUUU FEPPPPTTRTN 12/31/2024 oo e e e eeiiiee e e e seernees foeeeerrrriinannes eseeereennnes [eaereernennaaeeeennnnaeeeennes 1,721,188 |.. .
8309999999. Subtotal - all other money market mutual funds 51,977,272 74,397 927,195
8589999999. Total cash equivalents (unaffiliated) 89,332,786 74,598 1,277,731

8599999999. Total cash equivalents (affiliated)

89,332,786 74,598 1,277,731

8609999999 - Total cash equivalents
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