71 1t 5 3 2 0 2 4

LIFE, AND ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES - ASSOCIATION EDITION

ANNUAL STATEMENT

FOR THE YEAR ENDED DECEMBER 31, 2024
OF THE CONDITION AND AFFAIRS OF THE

TALCOTT RESOLUTION LIFE AND ANNUITY INSURANCE COMPANY

2 0 1 0 0 1 0 0

NAIC Group Code 4926 4926 NAIC Company Code 71153 Employer's ID Number 39-1052598
(Current) (Prior)
Organized under the Laws of Connecticut , State of Domicile or Port of Entry CT
Country of Domicile United States of America
Licensed as business type: Life, Accident and Health [ X] Fraternal Benefit Societies [ ]
Incorporated/Organized 01/09/1956 Commenced Business 07/01/1965
Statutory Home Office 1 American Row , Hartford, CT, US 06103
(Street and Number) (City or Town, State, Country and Zip Code)
Main Administrative Office 1 American Row
(Street and Number)
Hartford, CT, US 06103 , 800-862-6668
(City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Mail Address 1 American Row 8 Hartford, CT, US 06103
(Street and Number or P.O. Box) (City or Town, State, Country and Zip Code)
Primary Location of Books and Records 1 American Row
(Street and Number)
Hartford, CT, US 06103 , 800-862-6668
(City or Town, State, Country and Zip Code) (Area Code) (Telephone Number)
Internet Website Address www.talcottresolution.com
Statutory Statement Contact Andrew G. Helming ) 860-791-0166
(Name) (Area Code) (Telephone Number)
Statement.questions@talcottresolution.com 8 860-624-0444
(E-mail Address) (FAX Number)
OFFICERS

EVP, Chief Legal Officer
and Chief Compliance

Officer Lisa Michelle Proch VP and Appointed Actuary John Buck Brady
VP and Controller Lindsay Piper Mastroianni Treasurer Shantanu Mishra #
OTHER
Christopher Benedict Cramer, SVP and Corporate
Secretary
DIRECTORS OR TRUSTEES
Lisa Michelle Proch # James Francis O'Grady # Oliver Peter Jakob #
State of Connecticut ss
County of Hartford

The officers of this reporting entity being duly sworn, each depose and say that they are the described officers of said reporting entity, and that on the reporting period stated above,
all of the herein described assets were the absolute property of the said reporting entity, free and clear from any liens or claims thereon, except as herein stated, and that this
statement, together with related exhibits, schedules and explanations therein contained, annexed or referred to, is a full and true statement of all the assets and liabilities and of the
condition and affairs of the said reporting entity as of the reporting period stated above, and of its income and deductions therefrom for the period ended, and have been completed
in accordance with the NAIC Annual Statement Instructions and Accounting Practices and Procedures manual except to the extent that: (1) state law may differ; or, (2) that state
rules or regulations require differences in reporting not related to accounting practices and procedures, according to the best of their information, knowledge and belief,
respectively. Furthermore, the scope of this attestation by the described officers also includes the related corresponding electronic filing with the NAIC, when required, that is an
exact copy (except for formatting differences due to electronic filing) of the enclosed statement. The electronic filing may be requested by various regulators in lieu of or in addition

to the enclosed . -
VA % % &MW

dsay P. Mastroianni

Lisa M. Proch Christopher B. Cramer
EVP, Chief Legal Officer and Chief Compliance Vice President and Controller Senior Vice President and Corporate Secretary
Officer

a. Is this an original filing? ...t Yes[ X ] No[ 1]

SubscribeE Zd sworn to before me this P — b. If no,
day of 1. State the amendment number........
2. Date filed
Pé[ ) Z % 3. Number of pages attached............

0

JILL Z. GILL
NOTARY PUBLIC
My Commission Expires July 34, 2026




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

ASSETS

Current Year

Prior Year

1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets

1. Bonds (Schedule D) ..o [ 3,485,972,537 | e 3,485,972,537 |............ 3,900,300,751
2. Stocks (Schedule D):

2.1 Preferred SLOCKS ......cuiuiiiieiieiiiiitieiersisneee ettt e 21,528,312 | [ 21,528,312 |

2.2 COMMON STOCKS ...ttt [eeenaeanaenes 21,560,540 |......cccooeenve 2,643,321 | 18,917,219 .o 17,140,552
3. Mortgage loans on real estate (Schedule B):

B RISt HENS 1ottt e 687,494,085 |....oooooiieeeeeeeeee [ 687,494,035 |......cccoceee 791,529,037

3.2 Other than first lIENS..........couiiiiieee e [ [ o e
4. Real estate (Schedule A):

4.1 Properties occupied by the company (less $ ..o

[T aTeTU g 4] T =T (ot =Y O R SO PO OO

4.2 Properties held for the production of income (less
S s
4.3 Properties held for sale (less $

encumbrances)

encumbrances) ........ccccoeeereenienne
5. Cash($ .o 67,259,094 , Schedule E - Part 1), cash equivalents
[ J—— 129,307,636 , Schedule E - Part 2) and short-term
investments ($  ..ocoovenn 440,088,843 , Schedule DA) ,655, ,655, ..497,261,087
6. Contractloans (including $  .oveevevnvrrrreieeceeene premium notes) ...... |-oeeeeeeens 86,947 134 | e, 86,947,134 86,752,510
7. Derivatives (SChedule DB) ...........cccccoeveeueeereireeeeieieiessneeseessssssesessssssnns roseseeenenees 101,798,280 [ o 101,755,280 | 98,129,305
8. Other invested assets (Schedule BA) ..526,198,324
9. Receivables fOor SECUNMHES ...........cceiuiiriiiiiecccee e 125,030,803
10. Securities lending reinvested collateral assets (Schedule DL) .........ccccceivees | eeriiiiiiiiiiiiiiiiiiis [ [ oo
11.  Aggregate write-ins for iNVested aSSets ...........ccveveviiriiicieresnieeeeee s e 64,949,344 | e 64,949,344 |................. 52,474,586
12. Subtotals, cash and invested assets (LINES 110 11) ....cvcveveveeeeeeeeeieieicicieens oo 5,619,979,969 |....ocooeernene 2,659,615 |........... 5,617,320,354 |............ 6,094,816,955
13. Title plantsless § ..o charged off (for Title insurers
{10117 O O R S OO POOT OO
14.  Investment income due and @CCIUET ..........cceururrimiueieininiescieieeeeeeeeeeeeeeeas e 53,304,275 |...coovoiiiiine 97,388 |.ooieiine 53,206,887 |.....ccceuvrnne 45,609,260
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|..............c.c....... 61,233 | [ 61,233 |oooiiiee 57,845
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ...,
earned but unbilled Premiums) ..........cocoiieiieiiiiieiee e foerieeiin [ e [
15.3 Accrued retrospective premiums ($  .....cooeeiiiiiiiiies ) and
contracts subject to redetermination ($ ........coceoeeeiereiiiiennne. ) creene e e e e
16. Reinsurance:
16.1 Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured COMPANIES ...........ccccvvcevrvvins reeiimniiiiiiicciceiciis o o oo
16.3 Other amounts receivable under reinsurance contracts ............coceeeeeee foeeeeeeeeenns 45,816,419 |.ooveieeeeeeeeeeees e 45,816,419 [....ccocee. 62,276,550
17.  Amounts receivable relating to uninsured plans ............ccccoeciiiiiiiiiiniiieens e [ e e
18.1 Current federal and foreign income tax recoverable and interest thereon ... |-......ccceceueeene 1,209,143 [ o 1,209,143 | 2,036,674
18.2 Net deferred tax @sset ...........ccciviiiiiiiiiiiiiiicee e [ 103,465,598 |......ccceve. 47,701,886 |.....ccvevenene 55,763,712 |...covvine. 55,790,000
19.  Guaranty funds receivable or 0N dePOSIt ...........cccocevvveveveveeeeceeeeieieieeieees |oereeeneeeeeeeens 1,498,701 | [ 1,498,701 .o 190,997
20. Electronic data processing equipment and SOFtWAre .............cceoiiiiiiiiiiiiiiiiens fooririsisisssisisiiniines oo iniies [oosises s ees [oosises s
21.  Furniture and equipment, including health care delivery assets
(B e ) ettt [ et [ [t
22. Net adjustment in assets and liabilities due to foreign exchange rates ......... | v o
23. Receivables from parent, subsidiaries and affiliates ............ccccceiieiiiiiiiiiiiins foerereiiiiceieieies o e e
24. Healthcare ($ cooeoeverrereeeeceeeeenes ) and other amounts receivable ...... [...cccccoerirnnnnnne G670 [ oo 4,670 | 7,447
25. Aggregate write-ins for other-than-invested assets ............ccccceoeeeieirieieeens forveccceenns 48,364,597 |......coovvuve. 13,462,512 |..c.cocvvenene 34,902,085 |.......cocvee 34,834,175
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (LINES 1210 25) ......c.cucuvveeieeveriiiiiieceeieieiee e s 5,893,532,944 |................. 63,921,401 |........... 5,829,611,543 |............ 6,318,869,081
27. From Separate Accounts, Segregated Accounts and Protected Cell
ACCOUNES ...ttt [rneneneas 23,803,924, 174 ..o [ 23,803,924,174 |........... 23,305,545,372
28. Total (Lines 26 and 27) 29,697,457,118 63,921,401 29,633,535,717 29,624,414,453
DETAILS OF WRITE-INS
1101. Derivative collateral ... | 64,949,344 ..o | 64,949,344 |...ocooonee.. 52,474 586
0 O R PSPPI ST PT TN
B L0 T T RO RO OO T U SRS PR ST TS UPTRSURTRROURRN
1198.  Summary of remaining write-ins for Line 11 from overflow page ..o fooriririniiiiiciciiiiiii o oo [oosene s
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above) 64,949,344 64,949,344 52,474,586
2501. Disbursements and Items not allocated 48,364,597 |.. 13,462,512 |.. 34,902,085 |.. 34,834,175
28002, et e et et e e b et e e E et e he e e e b et e s neeeanreenaneee s reeeae|oseeeeneeeeeneeenneesneeenaneeean [ereeeetneeene e e e neeenan e e e neeeean [ereeean e e et e et e e e e e e e sne [reeenr e e e e e
2501 O O PO ST RPN PPN
2598. Summary of remaining write-ins for Line 25 from overflow page ............coooo fooome e e
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 48,364,597 13,462,512 34,902,085 34,834,175




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year

2
Prior Year

1. Aggregate reserve for life contracts $ ............ 4,217,928,020 (Exh. 5, Line 9999999) less $
included in Line 6.3 (including $ ............ 2,418,725,055 MOdCO RESEIVE) ......viiiiiiiiiiiiiii s o, 4,217,928,020 ...4,418,392,263
2. Aggregate reserve for accident and health contracts (including $ ................. . Modco Reserve) ........... ....16,084,994 |... ... 20,242,923
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including$  ................. 53,498,398 Modco Reserve) ...... |............... 143,312,740 156,535,550
4. Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less Col. 6)
4.2 Accident and health (Exhibit 8, Part 1, Line 4.4, COl. 6) .....cccovevveviiiiicee
5. Policyholders’ dividends/refunds to members $
and unpaid (Exhibit 4, Line 10) ....
6. Provision for policyholders’ dividends, refunds to members and coupons payable in following
amounts:
6.1 Policyholders’ dividends and refunds to members apportioned for payment (including $
IMOAECO) .ttt
6.2 Policyholders’ dividends and refunds to members not yet apportioned (including $
6.3 Coupons and similar benefits (including $
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
S e, 0 discount; including $ accident and health premiums (Exhibit 1,
Part 1, Col. 1, sum of lines 4 and 14)
9. Contract liabilities not included elsewhere:
9.1 Surrender values 0N CaNCEIEA CONMTACES .......... ..o i e e oo seee e s s eeeeeeeeeeeeeen |oeeeeeeee e e e e eeeeeeeee e ees e
9.2 Provision for experience rating refunds, including the liability of $ ... 0 accident and health
experience rating refunds of which $ is for medical loss ratio rebate per the Public Health
Service Act 272,585 | 24,074
9.3 Other amounts payable on reinsurance, including $
[o=T L= IO T OO SO OSSOSO T PP T OO U TSRO PTURUSSOPRSTPRRRTPRUY ASUSRURSRUTTION 48,408,653 |....coocvceeenne 5,122,615
9.4 Interest maintenance reServe (IMR, LINE B) ........oii ittt ettt ettt testestesseseesseesesaeeteseeenesneenesnesnessesnnssnss |ooooesisiseen 33,676,604 |................ 40,472,783
10. Commissions to agents due or accrued-life and annuity contracts $
8 e 0 and deposit-type contract funds $ ...,
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due or accrued (Exhibit 2, Line 12, Col. 7)
13. Transfers to Separate Accounts due or accrued (net) (including $
allowances recognized in reserves, net of reinsured allowances) (32,724 ,256)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 6) .........ccoeeeeveeneenvncvnccncc)oveeieie . 420,206 oo (187,441)
15.1 Current federal and foreign income taxes, including $ ...0 on realized capital gains (I0SS€S) ......ceveevees foveioeeoeeeeeeeeeeeeeeeeeees e,
15.2 Net deferred tax liability
16. Unearned investment income 3,329,422 3,341,042
17.  Amounts withheld or retained by reporting entity as agent or trustee 4,452,184 |.. . 15,804,931
18. Amounts held for agents' account, including $ .35,328 agents' credit balances ....39,998 |... ....36,820
19. Remittances and items not allocated 34,937,568 .29,646,040
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 $ ... 0 and interest thereon $
23. Dividends to stockholders declared and unpaid
24.  Miscellaneous liabilities:
24.01 Asset valuation reserve (AVR, LINE 16, COl. 7) ...ttt e et e e st e e e e s e e see e s e eneeeneeas
24.02 Reinsurance in unauthorized and certified ($ ..............ocoocooevveeinn. ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ................ccocoevonene.. ) rEINSUIErS (i [ 100,805, 347 108,098,445
24.04 Payable to parent, subsidiaries and affiliates ...............cocoiii e 40,249,340 15,010,012
24.05 Drafts outstanding ............ccccccoiiiiiiiiiiice 51,859,557 .56,124,602
24.06 Liability for amounts held under uninsured plans ....
24.07 Funds held under coinsurance
24,08 DEIIVALIVES ......eeeeeeieieeeeeeie ettt et et e et e e e e e e e e e en e e e e e eneemeem e e e emeeme e s emeemeemeensenseneensensensens e s et ennensensennennennennenennennenna| e 18,431,325 30,077,135
24.09 Payable for securities ..... 119,134,538 239,844,743
24.10 Payable for securities lending .........cccccooeeieiieiienies
24.11 Capital notes $ ..o,
25. Aggregate write-ins for liabilities 199,700,611 124,650,535
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) .... 5,202,979,329 5,431,929,522
27.  From Separate Accounts Statement 23,803,924,174 |........... 23,305,545,372
28. Total liabilities (Lines 26 and 27) . 29,006,903,503 28,737,474 ,894
29. Common capital stock . 2,500,000 2,500,000
30.  Preferred Capital SIOCK ............ccoiiiiiiiiiiic ettt ae et te e eaenes [eeseseeeeaeee et en et ee e eneeeens
31. Aggregate write-ins for other-than-special surplus funds 135,822,092
32. Surplus notes
33. Gross paid in and contributed surplus (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1) ...
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 $
shares preferred (value included in Line 30 $
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ in Separate Accounts Statement) ........ 624,132,214 884,439,559
38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) 626,632,214 886,939,559
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 29,633,535,717 29,624,414 453
DETAILS OF WRITE-INS
2501. Payable for repurchase agreements 171,899,921 99,275,837
2502. Qther liabilities - abandoned property unpaid funds 20,971,434 |... .24,985, 141
2503. Derivative collateral liability ..o, 6,457,000 |... 1,217,000
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 199,700,611 124,650,535
3101.  Gain on inforce reinsurance 119,373,209 135,822,092
3102.
3103.
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)




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SUMMARY OF OPERATIONS

1 2
Current Year Prior Year
1. Premiums and annuity considerations for life and accident and health CONraCES ..............ccoeueueeiiririeieeeeeeesesesee e e 72,476,082 |...cocovvnneee 74,015,374
2. Considerations for supplementary contracts with life CONINGENCIES ............cc.cceviveviiiiiiieeieieeicees e ..(509,942)/.. ...138,321
3. Netinvestment income (Exhibit of Net Investment Income, Line 17) .. .274,137,829 |. 274,931,065
4. Amortization of Interest Maintenance ReSErVe (IMR, LINE 5) ........cccoviririririeieieieeiiieieieieiee et sess s e 901,204 |.......ccovvneene. 1,828,765
5. Separate Accounts net gain from operations excluding unrealized gains OF I0SSES .........cc.ciueiiieiiiiieiiiieieeee e [ o
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1) ....105,876,954 |.. ...110,570,839
7. Reserve adjustments 0N reINSUFANCE CEURM .............cooviueueveiieiieieieieieeeie ettt sttt eaesese s s esssesess s seaafoesesnees (1,932,715,884)|.......... (1,389,948,223)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate
Yol Uy OSSOSO PSRUUSRTRTPROI NERTRR 466,445,205 |............... 458,449,252
8.2 Charges and fees for deposit-type CONTFACES ..........ccciiiiiiiiiii e [
8.3 Aggregate write-ins for miscellaneous income .. 45,898,681 43,620,056
9. TOAI (LINES 110 8.3) ..ottt bbbttt (967,489,871) (426,394 ,551)
10, DEAN DENEMILS ..ottt 8 888 sttt e (2,309,764)|......cccccnn.. 2,886,717
11.  Matured endowments (excluding guaranteed annual pure ENAOWMENES) .........ciiiiiiiiiiriiiniese et e .
12.  Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 5 minus Analysis of Operations Summary, Line 18, Col. 1) . .194,072,407 |.
13. Disability benefits and benefits under accident and health contracts ... 240,410 |..
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life CONracts ................cooiiiiiiiiiii
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract fUNAS .............ccoiiiiiiiiiiiie e
18. Payments on supplementary contracts with life CONtINGENCIES ...........ccciiiiiiiiiiii , 118,
19. Increase in aggregate reserves for life and accident and health contracts (204,622, 173)
20. Totals (Lines 10 to 19)
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct business only) (Exhibit 1, Part
2, LINE 371, 0L 1) ettt e h b b et et h et h et b et h ettt a et ettt enenen
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1) .......ccoovvivriniiininnnnnn
23. General insurance expenses and fraternal expenses (Exhibit 2, Line 10, Columns 1,2, 3,4 and 6) .........ccccoeveriiiiiicnicnnenn
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1 +2 + 3 + 5) .
25. Increase in loading on deferred and UNCOIIECEd PrEMIUMS ..........ciiiiiiiiiii e
26. Net transfers to or (from) Separate ACCOUNtS NEt Of FEINSUIANCE.............cueviiiieieeeeteieiiececte et es (2,561,176,569)
27. Aggregate write-ins for deductions ............c.cccoeveereuereiririnnnen. y (143,999,888) (127,172,721)
28, TOtaIS (LINES 20 10 27) ...vuveiveieieieceiece ettt sttt sa s a et a et a e e e a e et a et a e et bbb e ans (1,129,065,629) (874,299,325)
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus
(a0 TS T RSSO PR ORI 161,575,758 |......ccevnvne 447,904,774
30. Dividends to policyholders and refunds to members (2,085) 521
31. Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29
ITHNUS LINE B0) .ottt e e e e et h e s s 222 e e ee e e e s e s e a2 et e e es et eees e s e es e e eeeseseseseneneaess s et eseseneneneneaneonenrer e 161,577,843 |......coc.cc. 447,904,253
32. Federal and foreign income taxes incurred (excluding tax on capital gains) ............coceueveueueeiririeieieeee e (8,545,006) 19,898,443
33. Net gain from operations after dividends to policyholders, refunds to members and federal income taxes and before
realized capital gains or (108S€s) (LiNE 31 MINUS LINE 32) .......c.ceuiuiiiiiiecieietetceeeee ettt vttt se s e st sessssss s et 170,122,849 |............... 428,005,810
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of
$ 1,373,294 (excluding taxes of $ ......ccccecenee. (2,050,936) transferred to the IMR) ..........cc.cccevevvevruereerernen. (153,659,423) (411,793,622)
35.  NetinCome (LINE 33 PIUS LINE B4 .....o.oiioieieieieieieiiiete ettt ettt s et et esese e e s st esesesesesesssesesesenenenen dorsuete e 16,463,426 |................ 16,212,188
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, COL. 2) ........c.coeururvieeieeeeeeeeeeeeieee e 886,939,559 948,629, 171
37. Netincome (Line 35)
38. Change in net unrealized capital gains (losses) less capital gains tax of $  ............... 1,432,872 oo | 641,856 |.....co.oe..... 28,927,296
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in Net deferred INCOME TAX ......ii.iiitiiiiiiei ettt ettt h e sh e e sb e e bt e bt e bt em bt embesaeesheesbeenbeenbeebeenbeannennne
41, Change in NONAAMIEEA @SSEES ......eiuiiiiiiiiiii ittt b e b e bttt e bt ea et saeesh e e sheeabe e beebeenbeenbeaneesnnesneesreenbeenteend
42. Change in liability for reinsurance in unauthorized and certified COMPANIES .........cceiiiiiiiiiiii e s
43. Change in reserve on account of change in valuation basis (inCrease) or deCrease ............coceeieriiiiiiiinierieieeeeieeeeeesee s [ s
44, Change in @SSEt VAIUSLION FESEIVE ...........cciieieiiiieeteteteeieee et te e teteseaeee s es st et etesesssess et e s et e s esesesessss s ss st esesesesessas s ssesesesesesesnasesssesaafeneseneseeeenenes 12,444 17 | 11,561,910
45. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Col. 2 MINUS COL. 1) .....oiiiiiiiiiiiieiieie e seee e [oes s
46. Surplus (contributed to) withdrawn from Separate Accounts during period ...
47. Other changes in surplus in Separate Accounts Statement .......................
L T O F= o o R o STW o] (V3N g o] (T OSSP RUSTRE KPP NPT
49. Cumulative effect of changes in acCoOUNtiNG PrINCIPIES .........ooiiiiiiiiiee ettt e e s seee e e sne e e e e [
50. Capital changes:
S0 T =1 X OSSR (OO T OO SOSOUR ROV EREUTO OO
50.2 Transferred from surplus (StOCK DIVIAENMA) .......c.eiuiiiiiiieiee ettt e e e b e e e e e e es e e sseesseesseenseenees fere et s st [reesre et
IO A I = 1o TS (=T =T IR (o JET0 Ty o) [ TR NPT NPT
51.  Surplus adjustment:
53 0 =1 OSSRy (OO TSSO UEUEU EREUT RO
51.2 Transferred to capital (Stock Dividend) .
LR R I = Ta TS (=T =T I o] g o= o - | OO RO PP RO
51.4 Change in Surplus as @ result Of FEINSUIANCE ..........c.iiuiiiiiie ettt ettt ettt ee et saeesaeesbeesbe e beebeennesmneseersennnseese s se e s e sre s e e nnes [oeesreeste et
52.  DiVIAENdS t0 SLOCKNOIAEIS .........cuouiuieieieiieeeicececcceie ettt ettt et e sttt esesese s as s st et et esessssas s s sesesesesssnssasssesesesessasananas |reessseeeeees (275,000,000)]......c0c0ue.. (94,800,000)
53. Aggregate write-ins for gains and losses in sUrplus ..........c.cc.c.... (16,448,883) (16,448,883)
54. Net change in capital and surplus for the year (Lines 37 through 53) (260,307, 345) (61,689,612)
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) 626,632,214 886,939,559
DETAILS OF WRITE-INS
08.301. Other investment manAgEMENT FEES ..ottt ettt ettt s s s st e aeas 45,260,003 |.....ccoeee.... 42 754 407
08.302. Separate Account loads 408,767 |.. ...457 123
08.303. Miscel laneous income ....... 229,911 |. .. 408,526
08.398. Summary of remaining write-ins for Line 8.3 from oOVerfloW PAge ...........cooiiiiiiiiiiiieee e see e s [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398)(Line 8.3 above) 45,898,681 43,620,056
2701. IMR adjustment on reinsurance ceded
2702. MiSCEITANEOUS BEAUCTIONS ....eiiieeeeeeeeie ettt e e e s s e e e e 2 e s e s s e e e e e s e s e s eees s s ansesesesesannnsnsnene]
2703, MODCO AUJUSTMENT ..ottt sttt s e e e e e b5 e s e e e e S s s e e s e e e b s e ee e s e e e b s seee e s ee et s s e snnen
2798. Summary of remaining write-ins for Line 27 from OVErfIOW PAgE ........c.eoiuiiiiiiieieie e fere s s [reesre et
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (143,999,888) (127,172,721)
5301. GAIN ON INTOICE TEINSUMANCE .....ovieeeeeeeeee ettt e et e et e et eseeeea e s eae s eae s esenseeeaseseaseeeasasnseemeannenenneeederstesseeneans (16,448,883)|................ (16,448,883)
[S3CT01ZTTTTTT O TTTTl NTEUPTOT RPN RO PP RP PSP PRPPTN
£330 101 T T OOl N U PSP RP TR PP TP OPRPR PPN
5398. Summary of remaining write-ins for Line 53 from oVerfloW PAge ...........cooiiiiiiiiiiiiee e fere s .
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (16,448,883) (16,448,883)




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

CASH FLOW

1 2
Current Year Prior Year
Cash from Operations
1. Premiums COlleCted Net Of TEINSUIANGCE .......c..ccuiuiiiiiieeieieee ittt [orsss e 86,854,768 |.......coeccn.. 44,441,167
2. NEtINVESIMENT INCOME ...ttt et 271,623,693 |.....c.coecee. 284,481,875
BT Yo=Y oo TT S 1o T =SSOSR 601,771,957 596,191,264
4. Total (LINES 1 tATOUGN 3) ....evvivieiiieeiieie ettt ettt ettt ettt ettt a e s e e s et et et et e s e sess e s et et e s eseseseae st et es s et et et esnss s ssasesesesesesnsnana 960,250,418 925,114,306
5. Benefit and 10SS related PAYMENLS ............c.cucuiiiieiiiiicietetee ettt ettt e ettt et s s e st e s s e st ess s es st et esesesesessssesssesesesesesessnns [oenesanesans 3,460,773,690 |............ 2,832,556,734
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell ACCOUNES ............c.c.cueueeeveiievereeeieeeeeeesesesens [ (2,566,990,382)|.......... (2,141,052,418)
7. Commissions, expenses paid and aggregate Write-ins for dEdUCHIONS .............cccooveieveveueuiicciciete et fere e eeeneeees 56,022,946 |................ 151,593,092
L T 1Yo U= o IS o= o IR (o o] 03] o] o [=Y £ Y TP RPN
9. Federal and foreign income taxes paid (recovered) net of $ .........ccccc..co... (677,642) tax on capital gains (losses) ............... (10,050,179) 27,895,132
10, TOtal (LINES 5 INMOUGN ) .....viuiiiiieeetetceceee ettt ettt ettt ettt b s s s e s s et s et et et e s e ss et esss e s et et et eseas s esesesesesesesess s ssenesesesesn 939,756,075 870,992,540
11.  Net cash from operations (Line 4 MINUS LiNE 10) .........cceioieiiiiiieretetieiieeee ettt tesetess sttt ssse s st seses s ssssesesesesesnane ] 20,494 342 54,121,766
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12,1 BONGS .ottt bbb bbb bbb bbb bbbttt [ere e 785,953,075 |...oocvnene 371,905,191
12.2 STOCKS ...ttt 2,501,416 |..occovvinne 1,361,746
12.3 MOIGAGE I0BMNS .........vovveiecece ettt ettt ettt et s e e ee e st s e bt s e as e s e s e st e b et e s esess s ss e st et et esesnss s es st esesesesesssnssesasasesesesesssnan s e |oenenereneneneas 152,207,133 |.corineee 269,464,752
T2.4 REAI ESTALE ...t R e e e e e ereeresaeeaesreare s [ereere e e s e e e e s e ates [ereeteee et
12.5 OhEr iNVESIEA @SSELS ......vuietieiieiiieiiec ittt bbbttt 31,118,878 |................ 113,734,324
12.6 Net gains or (losses) on cash, cash equivalents and Short-term INVESIMENTS ...............cccocoiieieieieieeceeeeeeie et e (6,649) ..o 5,430
12.7 MISCEIIANEOUS PIOCEEAS ..........cececvvieeeeeeceeteteeeeeeeete et esesasaeaetesesesssaetesesesensssesesesesensssesesesessnsssesesesensnsnastesasensssnsetasasansnsnsasas 125,015,489 52,323,190
12.8 Total investment proceeds (LINES 12.1 10 12.7) ....ccocvviveuereuceieieee ettt ettt esese sttt es st esese s s esenenas [en s enanane 1,096,789,343 |................ 808,794,633
13. Cost of investments acquired (long-term only):
131 BONGS .ttt bbb bbb E bbb bbb bbbttt [ere e 412,943,739 | 118,736,760
1312 STOCKS ..ottt 1,675,845 | 1,368,839
13.3 MOIGAGE IOBNS ........vvvieieceeeeie ettt ettt ettt e ettt t s se s s e s e s et e b et e s e ss s es s et et e b et esess s esssesesebesesssnasesasesesesesesessasesasanas|es e et e neneen 66,632,663 |.........cecc... 70,086,833
ISR o =T e (= OOl A FESU O
13.5 Other invested assets 24,129,703 45,204,422
13.6 MIiSCElANEOUS @PPICALIONS .........covvvitetitceieee ettt ettt ettt e et ettt s se s s s e s e s s e b e s essss s es st esesesesesesnas s ssasesesesenis 272,174,164 371,843,221
13.7 Total investments acquired (LINES 13.1 10 13.68) .....c.cvoueueueuieiiieieieeeeeeceeeie ettt s et s s s seseananas 777,556,114 607,240,075
14. Netincrease/(decrease) in contract 10ans and PreMIUM NOLES ...........c.cccveviviuiueueueeiieeeeeieseeteteseeeseseseseaeseseseses s s ssesesesesessennas 194,624 (1,312,192)
15.  Net cash from investments (Line 12.8 minus Line 13.7 MINUS LiNE 14) ..........cccceeuiieieieeeiciereteeeeeeeeee o] 319,038,604 202,866,750
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 SUIPIUS NOES, CAPITAI NMOES ...ttt ettt e e e e a e e s et e b e e b e e s e e eaeeeaeeeneeeneeeseenseenseeseenneennean
16.2 Capital and paid in surplus, less treasury stock ...
16.3 Borrowed funds ...
16.4 Net deposits on deposit-type contracts and other insurance liabilities .. R (13,222,810)|..vovenn. (13,447,303)
16.5 DIVIAENdS t0 STOCKNOIABTS .......c..ouiviiiiiiiiiiiic bbbt e 275,000,000 |....ocovennne. 94,800,000
16.6 Other cash Provided (PPHEA) ............ceueuiiiiiriiereiiieieee ettt b et e et se b es s e e s bbb s s e bbb s ssnsnsetanas 88,084,349 40,145,655
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) ............ccccceevrrerenne (200,138,461) (68,101,648)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) .......ccccceceuevvirveerererrernnnnn. 139,394,485 188,886,868
19. Cash, cash equivalents and short-term investments:
19.1 BEGINNING OF YEAI ......ouivivviiiecectete ettt te et eseae bt se e s st b s se s bbbt s s e s bbbt ee s s bbbt et be b st e se s b et s es e st et b s s snsesebese e neneeneenena 497,261,087 |...coovvvenene. 308,374,219
19.2 End of year (Line 18 plus Line 19.1) 636,655,573 497,261,087

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
20.0002. Non-cash acquisitions from invested asset exchanges - bonds and other invested assets ..
20.0003. Non-cash ceded premiums for reinsurance
20.0004. Non-cash transfer of funds witheld for unauthorized reinsurance
20.0005. Non-cash transfer of IMR liability for reinsurance
20.0006. Non-cash IMR reserve transferred on reinsurance ...
20.0007. Non-cash payable on reinsurance

. (957.014)
................... 6,481,715
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OF B

ANALYSIS OF OPERATIONS BY LINES
1 2

USINESS - SUMMARY
4 5

3 6 7 8 9
Other Lines of YRT Mortality
Total Individual Life Group Life Individual Annuities Group Annuities Accident and Health Fraternal Business Risk Only
1. Premiums and annuity considerations for life and accident and health contracts ......... |..cceoeveinnnns 72,476,082 |..ocooovveiicie 562,500 |..eoveviieiiiienne (768,442)....c.ccvennee. 71,654,020 |..cooveveneienee 951,122
2. Considerations for supplementary contracts with life contingencies ................ ...(509,942)(.... XXX .. ...(509,942)|... ..
3. Netinvestment iNCOME ..........ccerveueirieerieesiee et 274,137,829 ..o 25,715,972 |.. .195,777,402 |... 2,619,308 |.
4. Amortization of Interest Maintenance Reserve (IMR) ...........ccccoveevrveerieereenenns ... 901,204 |.... (1,288,004)|.. .3,995,950 |... (1,806,742)|..
5. Separate Accounts net gain from operations excluding unrealized gains or 10SSES ...... [occciiiiiiiiiiiiiiiiiiiiiiiies [ [ [
6. Commissions and expense allowances on reinsurance ceded .............cccoccoveeeeeeceeies foeeeveiennens 105,876,954 |.................. 22,235,373 83,641,581
7. Reserve adjustments 0N reiNSUrance CeARA ............cevvrueriruererierireereseereeseesseesseesnes |oeseeenens (1,932,715,884)]............... (463,510,897 [...veveeiieeeiieeeies o (1,469,204,987)...c.ccveveeiieieceiee
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and
contract guarantees from Separate Accounts
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous iNCOME ...........c.cevveveveriererinieeeiee e 45,898,681 414,531 198,987 45,271,427 13,736
9. Totals (Lines 110 8.3) ....cccceriiiiiiiieiereieeee (967,489,871) (244,935,629) 1,935, 160 (776,343,780) 951,147 76,929 50,826,302
10, Death BENEItS ......c.ooiiiiiii e [ (2,309,764)|..ccccevernene (2,904,29)|.......cvevevereeeen 594,532 |
11.  Matured endowments (excluding guaranteed annual pure endowments) ..
12, Annuity DENEFitS ......oovuiiiiiiieee s
13.  Disability benefits and benefits under accident and health contracts ...........ccccooeeeecies oveniniiniiiennn 280,490 e TT1009 [
14. Coupons, guaranteed annual pure endowments and similar benefits ...........cccoccvriiis i i [ o
15.  Surrender benefits and withdrawals for life contracts ..
S €1 (o 1FT o I oo T4 1V7=Y 1o o SO FO O RSO ST PPPPPPOPNN
17.  Interest and adjustments on contract or deposit-type contract funds . .5,795,772 |... .
18.  Payments on supplementary contracts with life contingencies ............cocceveevnceneen fovveveneenen 1LAT8128 [ i [ 1,178,128 [ [ DO SN RS XXXKrveveieiens [ [
19. Increase in aggregate reserves for life and accident and health contracts . (204,622,173) (20,243,875) (180,216, 126) (4,157,929) XXX
20.  Totals (LINes 100 19) ..o [enneneenienas 1,359,769,659 |......cccoevvee (22,845,637)|...cccccveveenenene.... 618,965 | 1,367,648,723 |....ccvcvennee 18,376,686 |.......cocvnee (4,029,078).............. XXX e o e
21. Commissions on premiums, annuity considerations and deposit-type contract funds
(irECt DUSINESS ONIY) w..eeeeeeiveeececeee ettt s s nenenes |eeeeeneneieieiens 107,304,648 |......c.ccvnenee 6,964,631 |.cooviiiiieen 45,235 | 100,288,312 | oo 6,470
22.  Commissions and expense allowances on reinsurance assumed .. ....4,703,128 |.... ....1,823,674 |...
23. General insurance expenses and fraternal expenses.................... 99,010,457 .. 17,285,581 |...
24. Insurance taxes, licenses and fees, excluding federal income taxes 5,311,457 .4,398,400 |...
25. Increase in loading on deferred and uncollected Premiums ...........ccccecvreveeieerieeniees |oeneeeneseeseennens 11,479 |.... , ettt [ .
26. Net transfers to or (from) Separate Accounts net of reiNSUrance.............ccceevrveeerevene |oereeennas (2,561,176,569)............... (195,190, 186)|.................... 1,451,838 |............ (2,367,438,220) |....cvemeveneieisieesieeries [
27. Aggregate write-ins for deductions ... (143,999,888) (50,205,014) (75,681,491) (18,165,678) ,
28.  Totals (LINES 20 10 27) ... (1,129,065,629) (256,161,531) 2,173,865 (891,675,021) 211,008 (4,022,608) 20,408,659
29. Net gain from operations before dividends to policyholders, refunds to members and
federal income taxes (Line 9 MiNUS LiNe 28) ........cccceiuiriirieiienienieseenieeieeeesiees foeeseeiienines 161,575,758 |.....cvvnennee 11,225,902 oo (238,705)...c.cecennene 115,331,241 [ 740,139 | 4,099,537 v e 30,417,643 |
30. Dividends to policyholders and refunds to Members .............c.ccoeeeevereeuereseeesieneeeennes (2,085) (2,085) XXX
31.  Net gain from operations after dividends to policyholders, refunds to members and
before federal income taxes (Line 29 Minus Lin€ 30) .........cceevrueirieerieerieerieereeiees foeseeeiieeniens 161,577,843 |.....coevvnnee. 11,227,987 oo (238,705)...c.cecennene 115,331,241 [ 740,139 | 4,099,537 [eovieeeieieeeeneene [ 30,417,643 |
32. Federal income taxes incurred (excluding tax on capital gains) ...........cccceceverveerienenns (8,545,006) 202,495 (8,747,501)
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) 170, 122,849 11,227,987 (238,705) 115, 128,746 740,139 4,099,537 39,165, 144
34. Policies/certificates in force end of year 436,699 233,024 53 199,724 1,941 1,957 XXX
DETAILS OF WRITE-INS
08.301. Other investment management fEeS ..o [ 45,260,003 |......ccveeerenenes 414,531 | 199,272 |oeeeees L IR0 ) R R R O
08.302. Separate ACCOUNT 108AS .........coeiiuieiiieii et es e ere e 08,767 |.eeeeeeeeeeeeeeeeeeeeeeeeeees oo e 408,767 [eeeeeeeeeeeeeeeeeeeeeee
08.303. MiSCEITANBOUS TNCOME ....vieueieeeeiiecte et et ete ettt et e et et e aeete et e eaeeeaeeeaeeeneesseesaeens foeeseeereeaseesseenseens 229,911 [ o (285) ] 216,460 |
08.398. Summary of remaining write-ins for Line 8.3 from overflow page .........cccoocuviiiiiiiiins foeriiiiiiiiiiiiiciiies oo foeeee e o
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 45,898,681 414,531 198,987 45,271,427
2701.  IMR adjustment on reinsurance Ceed ...........cooiiiiiiiiiiiiiee e o 1,820,444 .o o [, 1,820,444 ..o
2702.  Miscellaneous dedUCTIONS .......ccocouieiuiiieici e eaees [oreeie et eaes 361,357 |oooveeieeieeieeae (540,851) |- eeeeeeeeeeees oo 850,063 |...occveeeeeeecieeens (150)
2703. MODCO adjustment (146,181,689)|.... ...(49,664,163)|.. .(78,351,998)|... ...(18,165,528)]|..
2798.  Summary of remaining write-ins for Line 27 from overflow page ..........ccceeeeiiiiiieennns fomoiiiii e e e [
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above) (143,999,888) (50,205,014) (75,681,491) (18,165,678)
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ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL LIFE INSURANCE ®
1 2 3 4 5 6 7 8

Universal Life
With Secondary

9

Variable

10 1"

Credit Life Other Individual

12

YRT Mortality

Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (c) Life Risk Only
1. Premiums for life CONtracts @ ..........c..coceeeuieiiieiieiieeieereeereeeieeeieeereeeaeens Jeeesieeneennens 562,500 [....veeeeeieniiiiiiies e 574,410 |coeiiiens (11,990) [e s Joeeeeieeerriieies e feereereerie e [oeereeree s e [ [
2. Considerations for supplementary contracts with life contingencies ............
3. Netinvestment income .25,715,972 |..
4. Amortization of Interest Maintenance Reserve (IMR) .... ....(1,288,004)
5.  Separate Accounts net gain from operations excluding unrealized gains or
l0SSES .o o e
6. Commissions and expense allowances on reinsurance ceded . .22,235,373 |.. .. 62,679 ..960,271 |. ,574 .7,330,659 |..
7.  Reserve adjustments on reinsurance ceded ...(463,510,897) 4,828,793) 22,346,479)|.... (54,939) [ceeeeeiiiiiees e (408,436,887)
8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts ........
8.2 Charges and fees for deposit-type contracts .............cccceeiiiiiiiiiniiiin foerien,
8.3 Aggregate write-ins for miscellaneous income ... 414,531 414,531
9. Totals (Lines 1t08.3) ... (244,935,629) 3,109,527 (4,778,024) (21,386,208) 791,635 (229,756,801) 7,084,243
10.  Death benefits .. (2,904,294) (694,981) ... (2,892,977)|.... ....350,077
11. Matured endowments (excluding guaranteed annual pure endowments) . .
12.  Annuity benefits .....
13.  Disability benefits and benefits under accident and health contracts ..
14.  Coupons, guaranteed annual pure endowments and similar benefits .
15.  Surrender benefits and withdrawals for life contracts ..............cccceeeeinis
16.  GrOUP CONVEISIONS ....vvvvvvuiririirinitsssssssssssssssssssssssssessssassaaaaaeaassssaaseaaanees
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life contingencies ................... . JU
19. Increase in aggregate reserves for life and accident and health contracts ... (20,243,873) (56,292) (3,943,075) (15,974,870)
20.  Totals (LINeS 100 19) ..eeviuviiiiiiiiiiie it [oreeeennes (22,845,633) [..veeneeeeeeieneeieen foeerieeieees 579,829 |cceeveenen (4,638,056) |-..ceveeeeeeenieeiene feerieenaens (18,867,847)
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct DUSINESS ONNY) ....vevueiuiriireiriiniisiieieseeie e [oeeeeeeeeeaeas 6,964,631 513,835 |oeirererenn 835,502 |- [ 3,183,390 |-ooeiieicciciee [ 2,415,392 |....
22.  Commissions and expense allowances on reinsurance assumed ............... [oeoceiieeines 2,879,454 308,825 |.eeeeeeeeieeieeiienns e [ 3,487,520 (955,395)|....
23, General iNSUTANCE EXPENSES .......eevveerreerereerseesseesseesseesseessesssesssessessees foesieesinnns 2,090,944 102,089,882 |.ueeeiieieeieieeneeie e e e [ [ e [ 1,062 |....
24.  Insurance taxes, licenses and fees, excluding federal income taxes . . 79,254 53,544 |.
25. Increase in loading on deferred and uncollected premiums ..........ccccoevveveee fornmmmmnnnnnnnnnn.
26.  Net transfers to or (from) Separate Accounts net of reinsurance.. ...(195,190, 186) R wor e o (195,190, 186)
27.  Aggregate write-ins for deductions (50,205,016) 8,668 (203,916) (3,340,330) 11,072 (41,373,590) (5,306,920)
28. Totals (Lines 20 to 27) (256,161,529) 2,758,094 (4,775,938) (21,385,517) 846,574 (229,812,425) (3,792,317)
29.  Net gain from operations before dividends to policyholders, refunds to
members and federal income taxes (Line 9 minus Line 28) ....11,225,900 ...3561,433 |... (54,939)|.... 10,876,560 |....
30. Dividends to policyholders and refunds to members (2,085)
31.  Net gain from operations after dividends to policyholders, refunds to
members and before federal income taxes (Line 29 minus Line 30) .......... |veeeeennn 11,227,985 |- [ 351,433 (54,939) [ [ 55,624 |..ceeeieiiiieiieeeies e 10,876,560 |...eovveeeeeeeeieeiene
32. Federal income taxes incurred (excluding tax on capital gains) ......
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) 11,227,985 351,433 (1) (691) (54,939) 55,624 10,876,560
34.  Policies/certificates in force end of year 233,024 1,319 68,667 35,808 66,777 60,453
DETAILS OF WRITE-INS
08.301. Other investment management fees 414,531 ....414,531
08.302.
08.303. ciiiiiiii
08.398. Summary of remaining write-ins for Line 8.3 from overflow page .........cccc.. [reeeeeieiiiiiiiiniiiiiiiis i e v e e [ [ .
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 414,531 414,531
2701.  Miscellaneous deductions ........cccoceviireiniiniciieiieieeeeee s o (540,853) [+..veeveerieiieiiniens forerieiiiiie 8,668 |........cceveennene 8,125 | e 137,610 [ooeeeeiee s 11,072 | e (706,610) ..o
2702.  MODCO adjustment (49,664, 163) (212,041) veee (BL477,940) | [ s (40,666, 980)
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page .... PR R D NP .
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above) (50,205,016) 8,668 (203,916) (3,340,330) 11,072 (41,373,590) (5,306,920)

(a) Include premium amounts for preneed plans included in Line 1

(b) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.

(c) Individual and Group Credit Life are combined and included on

page. (Indicate whether included with Individual or Group.)
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ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP LIFE INSURANCE ©
1 2 3 4 5

7 8 9
Variable Universal Credit Life Other Group Life YRT Mortality
Total Whole Life Term Life Universal Life Variable Life Life (d) (a) Risk Only
1. Premiums for life contracts ®
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ...
5. Separate Accounts net gain from operations excluding unrealized gains or losses .
6. Commissions and expense allowances on reinsurance ceded .....
7. Reserve adjustments on reinsurance ceded ............cccceeiiiinieenns
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate ACCOUNES ...........ccceveeverierieriesiesiesiesieseeseeeeenes RN O 2,879,515 | e e e e 2,479,515 oo eeeeeeeeeeee e e
8.2 Charges and fees for deposit-type CONLraCES ...........ccoveiiiiiiniiiniiiiiiiiiiiniis s o sieeries [oeseeiesiseseseseseeseees [reseesesiesesesesessesessesesses [ereesesessesessesessesesseessnse  oessesessesesseesseesseesseses  |oesesessasessssessssessssnsnsess  |ooeessesessssessssessssesssseses  foeseesseessesesseseseesensesens
8.3 Aggregate write-ins for miscellaneous income . 198,986
9. Totals (Lines 1t08.3) .... 1,935,159 1,035,159
10.  Death benefits 594,531 [oeeirieeiceeierireesnes Joeeeeeeerne e nennnn e sessestens [ereeeiee s nnnnees[rereeenaeeeeee s 594,531 [oeeierieeiceerrrrrrees [t orteene st
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13.  Disability benefits and benefits under accident and health contracts
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds
18. Payments on supplementary contracts with life contingencies .....
19. Increase in aggregate reserves for life and accident and health contracts . . (4,243)
20.  Totals (LiNes 1010 19) ...couiviiiiiiiiiiiiiiiiiciiiiees [ 818,004 [ [ e [ [ 618,964 [..eoeoieieicccerrireeies [ eeeeene et
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct
business only)
22. Commissions and expense allowances on reinsurance assumed ....
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums
26. Net transfers to or (from) Separate Accounts net of reinsurance... 1,451,838
27.  Aggregate write-ins for deductions ....
28. Totals (Lines 20 to 27) . 2,173,864 2,173,864
29. Net gain from operations before dividends to policyholders, refunds to members and federal
income taxes (Line 9 minus Line 28) (288,705) [eveeeeeeeeeeeieecieeeeeieeiee oo eie e es e ees e [ TR (01 T O A R
30. Dividends to policyholders and refunds to members ........
31.  Net gain from operations after dividends to pol|cyholders refunds to members and before
federal income taxes (Line 29 minus Line 30) (288,705) [eveeeeeeeeeeeieecieeeeeieeiee oo eie e es e ees e [ TR (01 T O A R
32. Federal income taxes incurred (excluding tax on capital gains) .. .
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) (238,705) (238,705)
34. Policies/certificates in force end of year 53 53
DETAILS OF WRITE-INS
08.301. Other investment management fEES ........ocooiioiiiiiiiiiiei e [ 199,272 oo e e s e 199,272 oo oo e,
08.302. Miscellaneous income .... ...(286) ...(286)
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page .
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 198,986 198,986
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow PAge ...........cooiiiiiiniiiiiiiniiiins | [eeeesieesieesieesisesesens |oeeresiseesesn s seenieres [eeereseesee s seesneens |reeseeesesese s sesnsenes [eeresieesieeseeesnsesnseiens |eereeree s sesenenes [eereeeesee e [eeeeeree e s
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above)

(
(
(
(

a) Includes the following amounts for FEGLI/SGLI:
b) Include premium amounts for preneed plans included in Line 1

Line 1

c) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
page. (Indicate whether included with Individual or Group.)

d) Individual and Group Credit Life are combined and included on
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

ANNUITIES @

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - INDIVIDUAL
1

Deferred

6

2

3

4

Variable Annuities

5
Variable Annuities

Life Contingent
Payout (Immediate

Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums for individual @NNUILY CONMMTACES ............iiiuiiuiiriitiiteite ettt et ete et eteeteeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseeseesseseeseeseeseesseseeseeseessessans [eeseeseaseaneanens 71,654,020 |ceooeieiiienenenn 329,755 | [ 1872145 | [ 69,452,120 |.ooveeeeeeeeeeeeeee
2. Considerations for supplementary contracts with life contingencies . ....(509,942) ..
3. Net investment income ..195,777,402 |..
4. Amortization of Interest Maintenance Reserve (IMR) ..3,995,950 |..
5. Separate Accounts net gain from operations excluding unrealized gains OF IOSSES ........cciiiiiiiiiiiiiiiiii e e e [eee e . E
6. Commissions and expense allowances ON rEINSUMANCE CEARM ............cc.eiueiueiueiuiiterieitestestestestessessessessessessessessessessessessessessessessessessessesses |ressesseseesnnes 83,641,581 oo 3D [ [ 80,099,476 |...ceoeeeieeeeeieeeeees e 3,542,070 |eoeeeeeeeeeeeeeeee
7.  Reserve adjustments ON FEINSUIANCE CEABM ..........cuiuiiuiiriirieseetieseeteeseeseeseeseeseeseeseeseeseaseaseeseaseeseaseeseeseeseeseeseeseeseeseesseseeseaseanesssassesassseses |oeeaneasnann (1,469,204,987)...c.ccveiiiieeennn25,583 | e (1,494,527,363) [ oo 30,341,564 |.ocveeeeee. (5,044,771)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts ............ [-ecccereeinene 293,030,769 |....cveieeeiererieierieerieeies e [ 293,030,769
8.2 Charges and fees for depoSit-tyPe CONMFACES ........ouuiiiiiiiiiiii et e ettt e e e et e e e e e sabbe et e e s e ssbaeeeeseannnneeeees [eneeeeeesire e e e |
8.3 Aggregate write-ins for miscellaneous income . ,580 ,270,260
9. Totals (Lines 110 8.3) ...ccovervrvreneriiniinenins 1,021,689 (875,176,799) 102,825,812 (5,044,771)
LT I == (3 T o T=T T SO RO ST ST O PSSO RO ST OP TR PRPTOVRTROUSRUPI FETUPPPTOPRPN
11.  Matured endowments (excluding guaranteed annual pure ENAOWMENES) ..........ciiiiiiuiiiiiiiiiiie ettt e e s e e e s s sene e e e e s ssaneeeeesenas [eeesaineneeesssinne e e s s s ssnnnes [oeeeessisnnee e s s sneeee e e e snnnes FE U E KRR
12, ANNUItY DENEFILS ..o ..3,600,735 |. 190,789,536
13. Disability benefits and benefits under accident and health CONTACES ...........coiiiiiiiiiiiii et e e s s sieeeee s [ e ssree e e s s ssrene e s s ssnnnees [eeesiisneeeesssinnneessssinnnes [eeeessisnnneeesaiisnneeesasinnns [oreeesssinssneessasossnneessaaanns [oeneessssinsneesssssnneeesssains [oaneeeeessimneeesssssnneeeesssins [ermeeeeesssinne e e e e s saee e e e
14. Coupons, guaranteed annual pure endowments and SIMIlar DENEFILS .........ocoiiiiiiiiiiii e e ssieeeee s [ e e e e s ssren e e s s ssinnnees [eeeeiisineeesssiseneeesssinnnes [eeeesiiunneeeessiissnneeesssinnns [oreeeesinnneeeesainneeeeesinns [reeeeeessneeee e s s s e e e e e e sanne [ereeee e e e e e e e e s e e e s sans [eree e e e e e
15.  Surrender benefits and withdrawals for life contracts ...............c...... 1,346,839,779
T6.  GTOUPD COMVEISIONS ....eeiiiiuiiieteeeeatttteee e ettt et e e e eatte e e e e e easb b et e e e e e atte e e e e 4 eastee et e e 4 aa sttt e e e e 4 aasbe et e e e 4 aasbe et e e e e e as b be e e e e e amsben e e e e e aasaeneeeeeanstnneeesennnnneeens |esaiussneesssansnneeeesssnnnnaas B O RO RO RO PR AT RTOURTRToN .
17. Interest and adjustments on contract or deposit-type contract funds ..5,795,772 |.. ...(1,021,561)]... ...6,777,252
18.  Payments on supplementary contracts With life CONtINGENCIES .........ccuiiieiieiiieitieiie ettt eeste et esteesteebe s e sseesseesseesseesbeesseenseeseenns [oeesneesieenseanaens 1,178,128 , woee e o 1,173,461 |
19. Increase in aggregate reserves for life and accident and health contracts .. (180,216, 126) (8,168,220) (653,763) (184,872,329) 39,796,232 (26,318,046)
20. Totals (Lines 10 to 19) 1,367,648,723 |[..ccooeiee 6,119,044 [ ...cooeiiine 22,581 | 1,151,142,185 | o 39,116,171 | 171,248,742
21.  Commissions on premiums, annuity considerations and deposit-type contract funds (direct buSINESS ONIY) ........c.ccvevverieiieiierierieeiesieeiesies freeeeeeeeeeeeens 100,288,312
22. Commissions and expense allowances on reinsSurance assumed ............ocueieereenienieneenieenneenenne e ..1,823,674 |..
23, GENETAl INSUIANCE EXPEINSES ......veveviireiseeseeseeseeseaseaseeseaseeseeseeseassessaseeseeseeseesseseeseeseeseeseeseeseeseeseeseebeeseeseeseeseeseeseebeeseeseeseesseneeneeneeseeneans 77,285,581
24. Insurance taxes, licenses and fees, excluding federal INCOME tAXES ...........cviiiiiriiiiiesieti ettt ettt re et eseese e re s eseeseeseeseeseeseeneenas 4,398,400
25. Increase in loading on deferred and UNCOIIECIEA PIrEMIUMS .......iiuiiiiiiiiiiii ettt e e e e et e e e e e sbb e e e e e e esabtneeeesannnnneees [enneee e e e s e e e e e s saraeee e . E
26. Net transfers to or (from) Separate ACCOUNLS NEt OF FEINSUIANCE. ......c..eeveeuiiiieitieiieiteesteesteesteeteesbeeseesseesseesseesseesseesseeseessesnnesnsesseesseesses [eenseensenns (2,367,438,220) ,026) (28,448,194)
27.  AQQgregate Write-iNS fOr AEAUCHIONS ............eiiiuiitiiiiitiete ettt ettt ettt ettt et ae et e e teeteeseebeeseeseeseeseeseeseebeeseeseeseeseeseeseeseeseaseeseeseeseeneeseeseaneeseans (75,681,490) (6,898,794) (67,044,232) (1,744 ,757)
28, TOLAIS (LINES 20 10 27) ...eiueiueieeietetete ettt ettt et et e e et e e e e e e e e e e e e b e e e s e st b e s e e e s e s e b e s e e e e e e b e b e et e b b et h e n et n e nnens (891,675,020) (773,649) 28,874 (1,079,140,783) 16,961,796 171,248,742
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) .. . 115,331,240 |....ooeeeeeees 1,795,338 |ceeeeeieeeeeee 1,415 |, 203,963,984 |.....oeeeeeeeeeeeeeeeeeeees e, 85,864,016 |............... (176,293,513)
30. Dividends to policyholders and refunds t0 MEMDETS ...........uiiiiiiiiiiii et e e s et e e s e e btre e e e e e aneneees
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) . |................. 115,331,240 |....ooeeeeeees 1,795,338 |ceeeeeieeeeeee 1,415 |, 203,963,984 |.....ooeeeeeeeeeeeeeeeeeeeees e, 85,864,016 |............... (176,293,513)
32.  Federal income taxes incurred (excluding tax on Capital GAINS) ...........cceuiiueiueiieiiiiieeiestesteste st este st e st et e st e st et e steste st e saessessestessessessessessensenns 202,495 202,495
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) 115,128,745 1,795,338 1,415 203,761,489 85,864,016 (176,293,513)
34. Policies/certificates in force end of year 199,724 989 30 173,232 9,334 16,139
DETAILS OF WRITE-INS
08.301. Other investment MANAGEMENT FEES ......cciiiiiiiiiiii ittt ettt ettt be s aeeaeeaeeseeseeseeseeseeseeseeseeseeseeseeneeneeneerees [oessessessensenns 44,646,200 44,646,200
08.302. Separate Account loads .......... . 404,187 |.. .. 407,444 |,
08.303. Miscel laneous income . 221,040 |.. ..216,616 |.
08.398. Summary of remaining write-ins for Line 8.3 from OVErflOW PAJE .......cccouiiiiiiiiiie ittt sene e e e snees [oreeesrie e [rree e [ [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 45,271,427 45,270,260
2701, INR adjustment On FeiNSUIANCE CEABH ........ceiiiiiiiiiieiiiei ettt ettt sttt et e st et et et e et e s e ss e tessessessessessessesessessessens [eesessessessensenes 1,820,444 ..o e [ 1,820,444
2702, MiSCEIIANEOUS BEAUCTIONS ....iviuirieiiietiietee ettt ettt ettt s et s et s e s e b e b et et e s et e st b es et e st st ese st ebeeebeneeseneebenenten [oenessenennssenneseeas 850,064 |..
2703. MODCO adjustment ...... e ——————— ..(78,351,998)/..
2798.  Summary of remaining write-ins for Line 27 from OVErflOW PAgE .........ccuuiiiiiiiiiieiiie ittt e st e e e snnnees [eesnee e
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above) (75,681,490) (6,898,794)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which which columns are affected.



¥'9

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - GROUP ANNUITIES @

Deferred 6 7
2 3 4 5 Life Contingent
Variable Annuities Variable Annuities Payout (Immediate
Total Fixed Annuities Indexed Annuities with Guarantees Without Guarantees | and Annuitizations) Other Annuities
1. Premiums for group annuity contracts 104,636 777,021
2. Considerations for supplementary contracts with life contingencies
3. Netinvestment income
4. Amortization of Interest Maintenance Reserve (IMR) ...
5. Separate Accounts net gain from operations excluding unrealized gains or losses ....
6. Commissions and expense allowances on reinsurance ceded
7. Reserve adjustments ON rEINSUIANCE CEABM ........c.uuuiiiiiiiiiiiie ittt e ettt e e e et e et e e bt et e e e e e bttt e e e e e e abb e et e e s e aasbeeeeeeeanbbeeeeeeannaneees
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate Accounts ............ [t 25 [ o o 25 e e ees o
8.2 Charges and fees for deposit-type CONMTACES ...........ciiiiiiiiiii i e s ae e s e e sbe e sneessineesne |seteesssseseneeessseeenseeenees [onteeesiteeenseseneeesnaeeesisees [sseeesusessnsesessesennessnaeees [oreeessesenssesensnsensesenneees [ereeenueeente s e e s e e e nre e e [eeseree e e s [eeeere e e e
8.3 Aggregate write-ins for miscellaneous income
9. Totals (Lines 1t08.3). 951,147 69,465 104,661 777,021
10. Death benefits
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits
13. Disability benefits and benefits under accident and health contracts
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ...
16.  GroUP CONVEISIONS ....ceeviiiuiiiieeeiiiiiieeeeesiieeeeeeeniaeeees
17.  Interest and adjustments on contract or deposit-type contract funds
18.  Payments on supplementary contracts with life CONINGENCIES ..........cciiiiiiiiiiiiiii e s reessiaes [oreeeereeene e e nee s sreesnieees [oreeeniee s e e e e e e eeeen [eee et e e e e [eeeerer e s e e enes [eeenree e e e e e e e e sreeenes [eree s et e e e s e e e naes |eeaee e e s e e
19. Increase in aggregate reserves for life and accident and health contracts ....
20. Totals (Lines 10 to 19)
21. Commissions on premiums, annuity considerations and deposit-type contract funds (direct business only) ..
22. Commissions and expense allowances on reinsurance assumed
23. General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums ..........
26. Net transfers to or (from) Separate Accounts net of reinsurance
27. Aggregate write-ins for deductions ..... (18,165,678) (4,095,454) (14,070,224)
28. Totals (Lines 20 to 27) 211,008 87,156 102,615 21,237
29. Net gain from operations before dividends to policyholders, refunds to members and federal income taxes (Line 9 minus Line 28) ...........|occceeeeeeiueenncn. 740,139 oo (17,8971) | o 2,046 oo e 755,784 |
30. Dividends to policyholders and refunds to members .
31.  Net gain from operations after dividends to policyholders, refunds to members and before federal income taxes (Line 29 minus Line 30) ....................... 740,139 oo (17,8971) | o 2,046 oo e 755,784 oo
32. Federal income taxes incurred (excluding tax on Capital GAINS) .......oouuuiiiiiiiiiiiiee et
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) 740,139 (17,691) 2,046 755,784
34. Policies/certificates in force end of year 1,941 1,860 81
DETAILS OF WRITE-INS
08.301.
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from OVEIIOW PAGE .........iiiiiiiiiiieiee et sneesnneenne | esieeesitee e st e s siee e e esnes |orree e e e srees [erree e e [eee e e e [eree e [ree e [
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701. Miscellaneous deductions . (150) (150)
2702. MODCO adjustment ..(18,165,528) ..(14,070,074)
2703.
2798.  Summary of remaining write-ins for Line 27 from overflow page ..
2799.  Totals (Lines 2701 through 2703 plus 2798) (Line 27 above) (18,165,678) (4,095,454)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
ANALYSIS OF OPERATIONS BY LINES OF BUSINESS - ACCIDENT AND HEALTH @
1 5 6 7 8 9

Comprehensive 4
(Hospital & Medical)
2 3

10 1" 12 13

Federal
Medicare Employees Health Title XVII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Benefits Plan Medicare Medicaid Credit A&H Income Care Other Health

14,850 |.. 62,032

Premiums for accident and health contracts
Considerations for supplementary contracts with life contingencies ..
Net investment income
Amortization of Interest Maintenance Reserve (IMR) .
Separate Accounts net gain from operations excluding unrealized gains or
losses
Commissions and expense allowances on reinsurance ceded ...
Reserve adjustments on reinsurance ceded ..............ooovvviiiiiiiiiiiiiieienecc o e e e e e e [ e e L [ [
8.  Miscellaneous Income:
8.1 Income from fees associated with investment management,
administration and contract guarantees from Separate Accounts .
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income ..
9. Totals (Lines 1 to 8.3)
10.  Deathbenefits ... XXX...
11.  Matured endowments (excluding guaranteed annual pure endowments) L XXX
12.  Annuity benefits .. L XXX... .
13.  Disability benefits and benefits under accident and health contracts . 128,851
14.  Coupons, guaranteed annual pure endowments and similar benefits ..
15.  Surrender benefits and withdrawals for life contracts ....
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds .
18.  Payments on supplementary contracts with life contingencies . s
19. Increase in aggregate reserves for life and accident and health contracts ... (4,157,929)
20.  Totals (LINES 1010 19) .veeeuieeerieeiuieeeieeeeieeessreeereeesreeesseeeeseeessseesnsneesfeesnseeens (4,029,078),
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only)
22. Commissions and expense allowances on reinsurance assumed ..
23.  General insurance expenses
24. Insurance taxes, licenses and fees, excluding federal income taxes
25. Increase in loading on deferred and uncollected premiums ....
26. Net transfers to or (from) Separate Accounts net of reinsurance.
27.  Aggregate write-ins for deductions

S

N o

. XXX.
(4,157,929)
............................................................................................................... (4,029,078)

XXX

28.  Totals (LINeS 20 10 27) ....uuiiiiiiiiiiiii e (4,022,608) (4,022,608)
29. Net gain from operations before dividends to policyholders, and refunds to
members and federal income taxes (Line 9 minus Line 28) 4,099,537 |.eeeieeeeeeiieeeees o e o | o [ ecciees e e eeeiees e 14,850 | el 4,084,687

30. Dividends to policyholders and refunds to members.
31.  Net gain from operations after dividends to policyholders, refunds to
members and before federal income taxes (Line 29 minus Line 30) ..
32. Federal income taxes incurred (excluding tax on capital gains)
33.  Net gain from operations after dividends to policyholders, refunds to
members and federal income taxes and before realized capital gains or

4,000,537 |..ouvoviiiiiiiiciiens o e [ e i i [ e e 14,850 [oovoeeiiieiieiies [ 4,084,687

(losses) (Line 31 minus Line 32) 4,099,537 14,850 4,084,687
34.  Policies/certificates in force end of year 1,957 1,957
DETAILS OF WRITE-INS
08.301.
08.302.
08.303.

08.398. Summary of remaining write-ins for Line 8.3 from overflow page ..
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above)
2701.
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page ...
2799. Totals (Lines 2701 through 2703 plus 2798) (Line 27 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and WhiCh COIUMNS @re AffECIEA.  ....eiii oo oo E oo oo h e e e e e oo b e e e e e oo e b b e e e e e e s b b et e e e e an e e e e e e
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL LIFE INSURANCE @
1 2 3 4 5 6 7 8 9 10 1 12
Universal Life YRT
With Secondary Variable Credit Life ® Other Individual Mortality
Total Industrial Life Whole Life Term Life Indexed Life Universal Life Guarantees Variable Life Universal Life (N/A Fratermal) Life Risk Only

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. Reserve December 31 of prior year ..... .597,389,742 |.... 3,849,584 .105,483,880 |.... 371,313,275 |.... . 116,743,003 |....

2. Tabular net premiums or considerations ..... 69,746,965 574,410 |... 51,803,859

3. Present value of disability Claims iNCUITEd ...........ccccviiiniiiiiiiiiiiis [ [ [ [ [ [

4. Tabular iNEreSt .......ccoveuriieriiieiceeieeeee e | 22,936,344 .o [ (205,727)|.......... 4,841,248 |.......cccovririiss o 18,270,946

5. Tabular less actual reserve released ............ccocevvveviiviiiiiniinicnies foeninnieiiniinienis [ f s e [ f s [ e e [

6. Increase in reserve on account of change in valuation basis ......... |- [ [ [ [ [ [ [ [ [ [ [

6.1 Change in excess of VM-20 deterministic/stochastic reserve over

NEt PreMIUM FESEIVE .....cocuiiiiiiiiieiiiesiie sttt siee e [reenieeienie e e XXX vevveees e e foeviiii s e e s e, XXX foreeiii e

7. Otherincreases (net) . .

8. Totals (Lines 1t07) ... B 690,073,051 | oo 4,218,267 |........ 127,693,824 | o 441,388,080

9. Tabular cost .......coocevernenene. ..27,388,221 |... e 6,198,683 |... e 21,150,117 ...
10. Reserves released by death ..o [eeveeene 52,441,037 |ovviieeirrircces oo 333,585 |......... 20,538,589 |....cooeveeeiiiees o 31,568,863
11. Reserves released by other terminations (Net) .........c.cccoeveeeereris freveeeenns 32,699,045 |....ooiieeiins e 144,833 |.......... 12,830,199 [ [ 19,724,013 [ooiiiiceecciieee oo e e eienines [oereeeeeeieeee e [oereeeieeeee e
12.  Annuity, supplementary contract and disability payments involving

life CONINGENCIES .....vveveeeeececeeee et ees et senennans [eeeeesennenenes 211,379 [ v (56,293)f....cocvnnnn 54,076 |.oeoecccieircces oo 138,154 [ v [ T5,442 |ooeeeeeeceeees e e
13.  Net transfers to or (from) Separate ACCOUNtS ...........cccerverrrrirennnee. 184,650 184,650
14.  Total Deductions (LINES 910 13) ......ccueururriiiciciiririeieieiereseceeienas 112,924,332 422,125 39,621,547 72,581,147 299,513
15.  Reserve December 31 of current year 577,148,719 3,796,142 88,072,277 368,806,933 116,473,367
Cash Surrender Value and Policy Loans

16. CSV Ending balance December 31, current year .............c.cccoccvueues |reeeenes 537,238,030 |..veceerieirircces oo 3,047,875 |......... 79,030,968 |......coviveieiiiis e 348,985,975 | oo o 106,173,212 [oooeeeecceees e [
17. Amount Available for Policy Loans Based upon Line 16 CSV 449,964,303 3,047,875 73,351,549 330,161,261 43,403,618

page. (Indicate whether included with Individual or Group.)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
(b) Individual and Group Credit Life are combined and included on
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP LIFE INSURANCE @

(N/A Fraternal)
3

1 2 4 5 6 7 8 9
Variable Other YRT
Universal Credit Group Mortality
Total Whole Life Term Life Universal Life Variable Life Life Life ® Life Risk Only

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

(b) Individual and Group Credit Life are combined and included on

page. (Indicate whether included with Individual or Group.)

1. Reserve December 31 of prior year
2. Tabular net premiums or considerations ...
3. Present value of disability claims incurred
4. Tabular interest
5. Tabular less actual reserve released
6. Increase in reserve on account of change in valuation basis
7. Otherincreases (net)
8. Totals (Lines1t07) ..
9. Tabular cost .......c.......... ..356,326
10. Reserves released by death .....
11.  Reserves released by other terminations (net)
12.  Annuity, supplementary contract and disability payments involving life
contingencies
13. Net transfers to or (from) Separate Accounts
14.  Total Deductions (LINES 910 13) ...c.eoviiieicreieeceeeeeeeee et 356,326 356,326
15. Reserve December 31 of current year 47,151 47,151
Cash Surrender Value and Policy Loans
16. CSV Ending balance December 31, CUITENE YEAI ...........cccooiiiiiiiiiiiiiicieeeneees [oesiesie e esesiesens [oeesiesie e e e e e siesiesiens [oeesiesiestese st e ste e siesiesiees [oeeetestestestestestestestestesaess [oeesuestestestestestestestestestens [ouestesuestestestessestestestesinns [otestestestsstestessessessestenanss [otessestessestessessestessestesanns [oteetessessessesaessessenaenaenaeas
17.  Amount Available for Policy Loans Based upon Line 16 CSV
(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected. ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - INDIVIDUAL ANNUITIES @

Deferred

2

3

4 5
Variable Annuities Variable Annuities

6
Life Contingent
Payout (Immediate

Total Fixed Annuities Indexed Annuities with Guarantees without Guarantees and Annuitizations) Other Annuities
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)
1. ReSEIVE DECEMDET 31 OF PHOI YEAN .......ouivvviiieiicieteiiee ettt a et b e s s s s s e s bbb s s ssse b e s s s snsesesesssnsnsesens |nesesesesinns 3,820,670,175 |.......cevvnnee 46,176,595 |....cccovvvennne 2,368,162 |............ 1,230,952,926 |.....cvovneiciieeeniens oo 318,259,322 |............ 2,222,913,170
2. Tabular net premiums or CONSIAEIALIONS .............ccceeverieierieierieeteeeteeeteeeeteseeeseeseseeseseesesessesessssessssessssessssesessesessesessesessssessssesssessnens |roesesrenenrenenne895 L 11,992 [ 245,100 [ e 1,157,496 |...
3. Present value of disability claims incurred . XXX D,0, % SRR
4. TADUIAE INEEIEST ...ttt ettt a e s sttt sessan s s s s s et esessassssssssesesesssnassenssssesesessssnnnsssssnssesesesens [oereenenenenen 104,203,944 [ .808,810 | (111,917 22,514,808
5. Tabular less actual reSEIVE rlEASEA ............coiiiiiiiiiiiiiiii ettt e st e be e bt esessesnnesnnesneesseesseenseenseensesnsessnesnnens [oesnensiensnnnniennnens 190, 820 |ooiiiiiiiiiiiiiin [3,820 | [ [ e [
6. Increase in reserve on account of change iN Valuation DASIS ..........cccuiiiiiiiiiiiie ettt sreenneens [oesieesie s it s itesiteses e sie e [oeiesis s ses s s sieens [oeree e et s sns[eeeeee e ses ereeie e [eee s [ee e
7. Otherincreases (Net) .......cccoeoverereeeeeeeeeeneressieieeeeeeeeenens . 42,264,161 43,290 27,658,594 14,562,277
8. TOLAIS (LINES 110 7) outuruueeiuceeeeteeseeescesteeeeseeeseeeeeseeseaeseseeesseseaeseseaeseeseeaeeeeesee 22 se s e e e e ee e 22 s e e e e e s e e ee e s e e eeeses e e esns et esessensnsesesesnsnsesenesasnn [oesasrnnnaen 4,101,633,697 |.......cceveeve 48,007,270 |..coerereceenne 2,256,245 |........... 1,282,283,824 427,584,249
LS TR 1= o TU = oo T S OO AT RO PP OPROR KOO PR OPRPP RPN
10. Reserves released by death ............c.cccceeee. D,9. % TR D,9. % TR
11.  Reserves released by other terMiINAtIONS (NEL) .........ccviiuiuereiiiiiieteteieiees ettt eae ettt be st ese st sssssssese st et snsesesesessssnsnsesenas .224,783,042 |... ....4,451,899 |... .541,846 .219,789,297 |...
12.  Annuity, supplementary contract and disability payments involving life CONINGENCIES ...........cccooiririririeieieiiiiireeieeeeeieee e oo 229,210,425 JOAT 141 | [ 9,727,604
13.  Net transfers to or (from) Separate Accounts . 7,199,871 502,706 6,697,165
14, Total DEAUCHONS (LINES 90 13) ....iiuiiiiitiiiiieiieietetrete ettt ee ettt e bbbt ee bbbttt e bbb et e bbbt ee bttt cb et ne s 461,193,338 10,001,746 541,846 236,214,066 80,566,825 133,868,855
15.  Reserve December 31 of current year 3,640,440,359 38,005,524 1,714,399 1,046,069,758 347,017,424 2,207,633,254
Cash Surrender Value and Policy Loans
16.  CSV ENnding balance DECEMDET 31, CUITENE YEAI ............cccuevriieiiereieieieeeseteteisseese et ssssssse s st sssssssesesss s ssesesessssssnsesesesessssnsssesesans |oesescsseens 1,063,040,662 |.................. 38,005,525 |....coceieerinne 1,714,399 |............. 1,023,320,738 |..ecvvieceeieeeicecieieies [ e
17. Amount Available for Policy Loans Based upon Line 16 CSV 259,176 259,176

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR - GROUP ANNUITIES @

Total

(N/A Fraternal)
1

Deferred 6 7

2

Fixed Annuities

3

Indexed Annuities

4 5
Variable Annuities Variable Annuities
with Guarantees without Guarantees

Life Contingent
Payout (Immediate

and Annuitizations) Other Annuities

Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. Reserve DEcembEr 31 O PriOF YEAN .........cccueieviieiereeeeeeeeeeeeie et seseseas s et sesesssesesssssesesesessassesssssesesesesssnnssssssssesesessnsnsssssnsseses oeseenenenenenneneness 280 I8 [ooiiiiiiiiiiiieis [ oo 280,948
2. Tabular net premiums or considerations
3. Present value of disability claims incurred
4. Tabular interest
5. Tabular less actual reserve released
6. Increase in reserve on account of change in valuation basis
7. Otherincreases (net)
8. Totals (Lines 1to0 7) ..
9. Tabularcost .................
10. Reserves released by death .....
11.  Reserves released by other terminations (net)
12.  Annuity, supplementary contract and disability payments involving life contlngenC|es
13. Net transfers to or (from) Separate Accounts
14.  Total DedUCHONS (LINES O 0 13) ...iiiiiiiiiiiie ittt ettt e bt e h e bt e et e ae e e aseea et e ae e sheeeb e e b e e bt e bt embeembeemseanneeneesbeenbeenbeens
15. Reserve December 31 of current year 291,786 291,786
Cash Surrender Value and Policy Loans
16.  CSV Ending balance DECEMDET 31, CUITEBNE YEAF ...........c.ccueuieieieieiereeetcseeieeeetetetetesesssse et st et esesesesssssssesesesesesesessssesssssesesesesssssesasans |oeresessssssssenennnens 201,787 oo [orereeesieesseeeesees oo 291,787 |oeeeeeeeeeeeeeeeeeeeeeies oo [
17.  Amount Available for Policy Loans Based upon Line 16 CSV

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
1. (WS T CTo Y=Y 0T 1 T=Y 0T i oo g o[-t () J— 12,424,627 |...occoene.. 13,384,829
St O =TT (o =Ty g T ol T U RS TR - PP URPR (@) oo e
1.2 Other bonds (unaffiliated) .. ...| @) ........ 166,853,563 .166,234,957
1.3 Bonds of affiliates ................. e (@) i 617,989 ...617,989
2.1 Preferred stocks (unaffiliated) .. | (b) .. .846,438 790,596
2.11 Preferred stocks of affiliates ..... (D) oo e
2.2 CommOn StOCKS (UNAFMIAIEA) ..........viviviveeieieieieieiete ettt ettt ettt ettt b et s eae s s es s etebesese s s ssssesesesesesssnananans |nenen .. 264,117 264,117
2.21  CommON StOCKS OF @FfIlIAIES ........eieieeie ettt e et e et e st e s e e s e e b e enaeenneenseennesneenneennes |oeesitesiessaessaessaesiae s e ans [oaeeaesee st se s
3. Mortgage loans ................. @) v 32,107,437 |................. 32,178,948
4. Real estate ...... .
5 L0707 =T o =T TSPV TPTSTTEN NUOUUOUPURURPTROO 16,111 [ 16,347
6 Cash, cash equivalents and Short-term iNVESIMENLS ...............c.ovoveueuiuiiiieietee ettt n s () J— 25,439,372 ..o 32,709,332
7 Derivative instruments
8. Other invested assets
9. Aggregate Write-ing for iINVESIMENT INCOME ...........c.ciiiiiieic ettt ettt s et s e s s ssssesesesessssnsnssenesenes |oeeeseseeeaenenens 2,072,309 |..ooeicens 958,844
10. Total gross investment income 274,319,718 280,413,575
11. INVESEMENT EXPENSES ......ecvoveveeeececeeteeeteeseecaetetesessssaesesesesssssaetesesessssssesesesessssseesesasassssssesasasessssseesasassnsssetesasesensssetesassssssssetesassssnsssetasasasnsssetasassnsnsnensasases (o) R 6,275,747
12. Investment taxes, licenses and fees, excluding federal INCOME tAXES ..ottt b et et e ettt eeae e st e saeesaeesbeenbeens [(<) R
13. Interest expense . .
14. Depreciation on real estate and Other INVESIEA @SSEES ........cc.iiiiiiiiiii ettt ettt et a e e s bt e s bt e bt e bt et e enbeembesaeesbeesbeesbeenbeens
15. Aggregate write-ins for deductions from investment income
16. Total deductions (LINES 11 thrOUGN 15) ... ittt et e e b e e e e e st e e st e ea e e es e e ea e e et e st e as e e aseea s e ea e e eaeeeseeseenseenseenseeneeaneeeneenneenneennen
17. Net investment income (Line 10 minus Line 16)
DETAILS OF WRITE-INS
0901. Miscellaneous iNVESTMENT INCOME  .......coiiiiiriiiieiiieiicie ettt
09002, et e e et e e eae et e e et e e et e e eae et e at e e e aee e e ean et e aas e e eae e e eane e e eaneeeaneeeean et e eaneeeaneeeneeeeaneeennneeenreennneeennneeennneeennne [seeneeeaneeeanneeenreenneeennnes |enaneeene e e e e e e r e e e e e nneen
0903. ..
0998. Summary of remaining write-ins for Line 9 from oVErflOW PAgE ..........ooiiiiiiiiiieeee e see s [eeie e inees [
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9, above) 2,072,309 958,844
1501.
1502.
1503.
1598. Summary of remaining write-ins for Line 15 from OVEMIOW PAGE .........ooiiiiiiiee ettt e e ae e et e eseesseeeseesae e neeseenneenseennes [oeeseesire s
1599. Totals (Lines 1501 through 1503 plus 1598) (Line 15, above)

(@) Includes $
(b) Includes $
(c) Includes $
(d) Includes $
(e) Includes $
(f) Includes $

(9) Includes $

accrual of discount less $

174,890 accrual of discount less $

accrual of discount less $

accrual of discount less $

segregated and Separate Accounts.

(h) Includes $
(i) Includes $

investment expenses and $

interest on surplus notes and $

depreciation on real estate and $

................. 28,170 amortization of premium and less $
for company’s occupancy of its own buildings; and excludes $

................... 3,343 amortization of premium and less $

12,362,191 amortization of premium and less $

amortization of premium and less $

amortization of premium.

interest on capital notes.

depreciation on other

invested assets.

interest on encumbrances.

1,056,770 paid for accrued interest on purchases.
paid for accrued dividends on purchases.
paid for accrued interest on purchases.

paid for accrued interest on purchases.

investment taxes, licenses and fees, excluding federal income taxes, attributable to

EXHIBIT OF CAPITAL GAINS (LOSSES)

4 5
Total Realized Change in Change in Unrealized
Realized Gain (Loss) Other Realized Capital Gain (Loss) Unrealized Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Capital Gain (Loss) Capital Gain (Loss)

above)

1. U.S. Government bonds ..........cccceveevieeneeneenenneens
1.1 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated) ....
1.3 Bonds of affiliates .........ccooceeiiiiiiiiiiiicieeeieeiee [ o o [
2.1 Preferred stocks (unaffiliated) . .(921,688)|.
2.11  Preferred stocks of affiliates ..........cccoooeieneniniins for e [ [
2.2 Common stocks (unaffiliated) .............ccccoveeuerereveccns foreecniis 2,002,920 | e 078 {0 I I 1,152,084
2.21  Common stocks of affiliates . ...369,306 |.
3. Mortgage 10ans .........cccceeieeiiiiiiiie e
4. Real estate ........ccocviiiiiiii e,
5. CONLraCt I0ANS ......oiviiiiiiiiie et [ eiens [ o .
6. Cash, cash equivalents and short-term investments |..........cccccoeeeeecccnnes . 6,649)|...cociii. (6,649) ... IR
7. Derivative inStruments ............ccoceveveveecueveeereeseenenas .(130,400,404) ..o 6,095 (130,394,309).. ...5,487,280 |.
8. Other invested @SSets ...........ccccceeeeveveievcveveecieeeees oo 44,730 |. .. (1,769,708) ... (1,724,978)].. . (4,066,630) ...
9. Aggregate write-ins for capital gains (I0SSES) .......... [reveriimiiniii e [ [ [
10. Total capital gains (losses) (160,276,258) (1,776,232) (162,052,491) 2,074,729 4,999
DETAILS OF WRITE-INS
0901.
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
Lo V=T [0V o= o 1= O U RO KRR SRRUUR RSOOSR RO
0999. Totals (Lines 0901 through 0903 plus 0998) (Line 9,
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

EXHIBIT - 1 PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FO
1 2

Individual Life

Group Annuities

CIDENT AND HEALTH CONTRACTS
5 6

Accident & Health

7

Fraternal

ook wn =

©®N

1.
12.
13.

14,
15.
16.

17.
18.
19.

20.

Uncollected
Deferred and accrued

Deferred , accrued and uncollected:

3.1 Direct

3.2 Reinsurance assumed ..

3.3 Reinsurance ceded ...
3.4 Net (Line 1 + Line 2)
Advance
Line 3.4 - Line 4 ....
Collected during year

[S 2 I =T SRRSO

6.2 Reinsurance assumed
6.3 Reinsurance ceded ...

Prior year (uncollected + deferr:
First year premiums and considerations:

9.1 Direct
9.2 Reinsurance assumed
9.3 Reinsurance ceded
9.4 Net (Line 7 - Line 8)

Single premiums and considerations:

10.1 Direct .....ooovvviinnn,
10.2 Reinsurance assume
10.3 Reinsurance ceded .
10.4 Net

Uncollected
Deferred and accrued

Deferred, accrued and uncollected:

13.1 Direct ....oooovvviinen,
13.2 Reinsurance assume

13.3 Reinsurance ceded ....
13.4 Net (Line 11 + Line 12) ..

Advance

LINE 13.4 - LINE 14 ..ottt ettt ettt a e h e e e he e e bt e e bt e bt et e et e e nb e e aeeeaeeeneeeneeeneenbeens

Collected during year:
16.1 Direct

16.2 Reinsurance assumed

16.3 Reinsurance ceded

Prior year (uncollected + deferr:
Renewal premiums and considerations:

19.1 Direct

19.2 Reinsurance assumed
19.3 Reinsurance ceded ....
19.4 Net (Line 17 - Line 18) ...

Total premiums and annuity considerations:

20.1 Direct

20.2 Reinsurance assumed

20.3 Reinsurance ceded

20.4 Net (Lines 9.4 + 10.4 + 19.4)

................... 595,104,533
.................... 39,137,259
................... 633,665,927

................... 593,901,807

................... 632,463, 125
563,956

...................... 1,700,804

....39,125,274 |.. ..
...................... 1,700,804

2803

593,886, 174

632,793,111
562,501

....39,469,438 |..

951,121 |.

951, 121
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

EXHIBIT -1 PART 2 - POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED, REINSURANCE COMMISSIONS AND

EXPENSE ALLOWANCES AND COMMISSIONS INCURRED (Direct Business Only)
1 2 3 4 5

21.
22.

23.

24,

25.

26.

27.
28.
29.
30.
31.

POLICYHOLDERS' DIVIDENDS, REFUNDS TO MEMBERS AND COUPONS APPLIED
(included in Part 1)

TO pPay reNEWAl PrEMIUMS ....c..iiiiiiiiiiet ettt sb e nb e e bt bttt e e e naeeneas
Lo 3 T= RSO SUSRURRURRPRRPP
REINSURANCE COMMISSIONS AND EXPENSE ALLOWANCES INCURRED

First year (other than single):

23.1 REINSUIANCE CEARA ..ottt et ettt et b e e e n e
23.2 REINSUIANCE @SSUMET .....couiiiiiiiatieie ettt e st et et e ste et e e bt esbeeaeeeseeeseesaeesbeesbeesbeebeenbeenneeneeeneenneennns
23.3 Net ceded 18SS @SSUMEM ......c..oouiiiiiiiiiiee bbbttt
Single:

24.1 REINSUFANCE CEARA .......oiiiiiiiiiiiie ittt ettt sa e b e b e b b e an e sae e
24.2 REINSUIANCE @SSUMET .....couiiitiiiieitieie ettt et e st e ste e te e bt esbeeseeeaeesaeeeaeesaeesbeeabeebeenbeenseeneesneesneesaeenaeennean
24.3 Net ceded 18SS @SSUMEM ......c..ooiuiiiiiiiiiieie ettt
Renewal:

25.1 REINSUrANCE CEARA .......oiiiiiiiiiiiiieite ettt ettt b e b et b e
25.2 REINSUIANCE @SSUMET .....couuiiiiiiieiieie ettt stee sttt e et e et e et e e s eees e e saeesaeesaeeabeebeenbeenseeneeeneesaeesaeenneennean
25.3 Net ceded 18SS @SSUMEM ......c..couiiiiiiiiiiie et
Totals:

26.1 Reinsurance ceded (Page 6, Line 6) .......
26.2 Reinsurance assumed (Page 6, Line 22)
26.3 Net ceded 18SS @SSUMEM .........ooiuiiiiiiiiiiiei ettt
COMMISSIONS INCURRED (direct business only)

Deposit-type CONTACt FUNAS .......oeiiieiieie ettt be et e e neeneenes
Totals (to agree with Page 6, Line 21)

6 7 8
Individual Other Lines of
Total Individual Life Group Life Annuities Group Annuities Accident & Health Fraternal Business
................... 1,382,585 oo 1,382,585 | e [ [ [ oot
................... 1,382,585 oo 1,382,585 | oo [ [ [ oo
................. 96,548,360 |................. 13,160,841
...... (758,487)|.... .. (796,913)]....
................. 97,306,847 13,957,754
................... 7,946,009 | 7,891,946 | oo 254,083 [ [ [ et
................... 5,461,615 | 3,676,367 | oo 1,785,248 [ o e [
2,484,3% 4,015,579 (1,531,185)
105,876,954 |................. 22,235,372 |eeeeeieeeeeeeeieeies o 83,641,582 ..o [ e [
4,703,128 2,879,454 1,823,674
................ 101,173,826 |....oeeverer. 19,355,918 oo [ 81,817,908 [ ot [ [
................... 2,179,499 | 2,179,499 | s s [ [t ettt
................... 5,288,466 |......c.oveveeeiieeieeeeees oo foeeeeeeneeen 9,288,486 [oeccceees e e [
................. 99,836,682 |.......occoeeenn 4,785,131 [ 45,235 [ 94,999 846 | [ 8,870 [ o
107,304,647 6,964,630 45,235 100,288,312 6,470




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
EXHIBIT 2 - GENERAL EXPENSES

3.12 Contributions for benefit plans for agents
3.21 Payments to employees under non-funded benefit

3.31 Other employee welfare
3.32 Other agent welfare

plans

3.22 Payments to agents under non-funded benefit

plans

Legal fees and expenses ..
Medical examination fees ..
Inspection report fees
Fees of public accountants and consulting
actuaries
Expense of investigation and settlement of policy
claims
Traveling expenses
Advertising
Postage, express, telegraph and telephone
Printing and stationery
Cost or depreciation of furniture and equipment
Rental of equipment ..
Cost or depreciation of
software
Books and periodicals ...
Bureau and association fees .
Insurance, except on real estate ..
Miscellaneous losses
Collection and bank service charges
Sundry general expenses
Group service and administration fees ....
Reimbursements by uninsured plans ..
Agency expense allowance
Agents’ balances charged off (less $
.......................... recovered)
Agency conferences other than local meetings ....
Official publication (Fraternal Benefit Societies
Only)
Expense of supreme lodge meetings (Fraternal
Benefit Societies Only)
Real estate expenses
Investment expenses not included elsewhere
Aggregate write-ins for expenses ..

13,077,018 ..
(2,259, 136)]...

Insurance 5 6 7
1 Accident and Health 4
2 3 All Other Lines of
Life Cost Containment All Other Business Investment Fraternal Total
1. 968,896 |......ceeoveveieiiiies e [l 7,974 | e [ 1,016,870
2. Salaries and wages ... . 37,879,820 ..2,593,269 |.. . 40,473,089
3.11 Contributions for benefit plans for employees ......|............. 7,801,107 |.... 357,040 |oeeeeeeeieeiees e e 8,158,147

.. 15,218,586
... 35,596

... 23,926, 25
- (2,259, 136)

6,275,747

(Line 9.3 above)

10.  General expenses iNCUMed .........ocoooveveieenennn [ 79,539,286 |.....ooveiiiniiiiniins [ o 19,471,171 ....6,275,747 . |(a) -..105,286,203
11. General expenses unpaid Dec. 31, prior year ... . 15,246,910 1,947,679 |... ceeeeenennn 20,483,459
12.  General expenses unpaid Dec. 31, current year ...|........... 24,073,255 |.... ... 34,431,216
13.  Amounts receivable relating to uninsured plans,
prior year
14.  Amounts receiv.
(o184 (=T 1= T
15.  General expenses paid during year (Lines 10+11-
12-13+14) 70,712,941 13,934,335 6,691,171 91,338,446
DETAILS OF WRITE-INS
09.301. ..
09.302. ..
09.303.
09.398. Summary of remaining write-ins for Line 9.3 from
L3 = TN o= T O
09.399. Totals (Lines 09.301 through 09.303 plus 09.398)

(a) Includes management fees of $
(b) Show the distribution of this amount in the following categories (Fraternal Benefit Societies Only):

1. Charitable
5. Religious

; 2. Institutional . $
; 6. Membership $

to affiliate:

sand $

; 3. Recreational and Health $

to non-affiliates.

EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES)

Insurance
1 2 3
Accident and All Other Lines
Life Health of Business Investment Fraternal Total
1. Real estate taxes ...
2. State insurance department licenses and fees ..377,451
3. State taxes on premiums .........ccceevuveernnens 266,374 |.... 759,422
4. Other state taxes, including $
for employee benefits 256,309 |.... 212,553 |.... 468,862
5. U.S. Social Security taxes ..........ccccceeeiiuiiiiiiniiiiieeneecici e, 2,877,492 |.... 119,405 |.... ..2,996,897
6. All other taxes .................... 646,903 61,921 708,824
7. Taxes, licenses and fees incurred ... ..4,531,198 |. ... 780,258 5,311,456
8. Taxes, licenses and fees unpaid Dec. 31, prior year (813,885)|.... 626,444 |.... .. (187,441)
9. Taxes, licenses and fees unpaid Dec. 31, current year.......) 10,449,897 (10,029,692) 420,205
10. Taxes, licenses and fees paid during year (Lines 7 + 8 - 9) (6,732,584) 11,436,394 4,703,810
EXHIBIT 4 - DIVIDENDS OR REFUNDS
1 2
Life Accident and Health
1. Applied to pay renewal premiums
2. Applied to shorten the endowment or premium-paying period
3. Applied to provide paid-up additions
4.  Applied to provide paid-up annuities
5. Total Lines 1 through 4 ......c.ceimiiiiiiiiiii s [ [
6. Paid in cash
7. Left on deposit
8.  Aggregate write-ins for dividend or refund options .
9. Total Lines 5 through 8
10.  Amount due and unpaid
11.  Provision for dividends or refunds payable in the following calendar year ..
12.  Terminal dividends ...........ccccevvviiiiinninnnn.
13.  Provision for deferred dividend CONFACES .........iuuiiiiiie et e e e e s sae e s e e e sneeennes ettt e s e e s e e st e s e e nn [oreeeareesnee e e e e aaeenaeeeas
14.  Amount provisionally held for deferred dividend contracts not included in Line 13
15, Total LiNes 10 throUgh 14 ..ottt e oot e e oot e e e et e e e e e e e e eaa e e e e e enaa e e e e enaaa e e eeesnnn e e e eennnnn e eeennnnnaeeeennnnnaeeeennnnnnloessesssseeseessssnns 469,770 [oeeeeeeeeeeeeeeeeeeeeeeee
16.  Total from prior year 471,855
17.  Total dividends or refunds (Lines 9 + 15 - 16) (2,085)
DETAILS OF WRITE-INS
0801
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from overflow page
0899. Totals (Lines 0801 through 0803 plus 0898) (Line 8 above)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Valuation Standard

Industrial

Ordinary

Credit
(Group and
Individual)

0100001.
0100002.
0100003.
0100004.
0100005.
0100006.
0100007.
0100008.
0100009.
0100010.
0100011.
0100012.
0100013.
0100014.
0100015.
0100016.
0100017.
0100018.
0100019.
0100020.
0100021.
0100022.
0100023.
0100024.
0100025.
0100026.
0100027.
0100028.
0100029.
0100030.
0100031.
0100032.
0100033.
0100034.
0100035.
0100036.
0100037.
0100038.
0100039.
0100040.
0100041.
0100042.
0100043.
0100044.
0100045.
0100046.
0100047.
0100048.
0100049.
0100050.
0100051.
0100052.
0100053.
0100054.
0100055.
0100056.
0100057.
0100058.
0100059.
0100060.
0100061.
0100062.
0100063.
0100064.
0100065.
0100066.
0100067.
0100068.

41 SO 2.25% CRWM
80 CSO 4.0%, 96-\B
58 CET 3.50% CRWM ..
41 CSO 2.25% NLP
58 €SO 3.00% CRWM
41 SO 2.50% CRWM
58 €SO 3.00% MOD CRVM NJ

41 CSO 2.50% NLP
58 €SO 3.00% NLP
41 €SO 3.00% CRWM ..
58 €SO 3.50% CRWM ..
41 CSO 3.00% NLP ...
58 €SO 3.50% NLP ....
58 CET 2.50% NLP ....
58 CSO 4.00% CRWM ..
58 CET 3.00% CRWM ..
58 CSO 4.00% NLP ...
58 CET 3.00% NLP ...
58 €SO 4.50% CRWM
58 CET 3.50% CRWM
58 CSO 4.50% NLP ...
58 CET 3.50% NLP ...
58 €SO 5.50% CRWM
58 CET 4.00% CRWM
80 CSO 4.50% CRWM ..
58 CET 4.00% NLP ....
80 CSO 4.50% NLP ...
58 CET 4.50% CRWM ..
80 CSO 5.00% CRWM ..
58 €SO 2.25% NLP ...
80 CSO 5.50% CRWM ..
58 €SO 2.50% NLP ...
face amount
58 €SO 2.50% CRWM
58 €SO 3.00% CRWM
58 €SO 3.00% MOD CRVM NJ

58 €SO 3.00% NLP
58 €SO 3.50% CRWM
58 €SO 3.50% NLP
58 CSO 4.00% CRWM ..
58 CSO 4.00% NLP ...
58 CSO 4.50% CRWM ..
58 CSO 4.50% NLP ...
58 €SO 5.50% CRWM ..
58 €SO 6.00% CRWM ..
60 CSG 4.50% CRWM ..
80 CET 4.50% CRWM ..
80 CET 5.00% CRWM ..
80 CET 5.50% CRWM
80 CSO 3.00% CRWM
80 CSO 3.50% CRWM ..
80 CSO 4.00% CRWM ..
80 CSO 4.50% CRWM
80 CSO 4.50% NLP
80 CSO 4.75% CRW ..
80 CSO 5.00% CRWM ..
80 CSO 5.25% CRWM ..
80 CSO 5.50% CRWM ..
80 CSO 6.00% CRWM
2001 CSO 2.00% CRWM ..
2001 CSO 3.00% CRWM ..
2001 CSO 3.50% CRWM ..
2001 CSO 4.00% CRWM ..
2001 CSO 4.50% CRWM
AE 3.00% CRWM
AE 3.00% NLP ...
AE 3.50% CRWM

AE 3.50% NLP

................... 1,027,740

10,961,344

3658 |

146,571,845 | .

....................... 917,223

11,826,628 |..

137,776 |

................... 1,027,740

10,961,344

3,658 |

146,571,845 |

....................... 917,223

11,826,628 |..

137,776 |..

0199997

. Totals (Gross)

14,113,812,118

14,113,764,967

0199998

. Reinsurance ceded

13,544, 717,544

13,544,717,544

0199999

. Life Insurance: Totals (Net)

569,094,574

569,047,423

0200001.
0200002.
0200003.
0200004.
0200005.
0200006.
0200007.
0200008.
0200009.
0200010.
0200011.
0200012.
0200013.
0200014.
0200015.
0200016.
0200017.
0200018.
0200019.
0200020.
0200021.

71 1AM 3.50% CARVM
1971 1AM @5.7%
71 1AM 3.50% CARWM ...
71 1AM 4.00% CARWM ...
19711AM @ 11.25%
71 1AM 4.00% CARWM ...
71 1AM 8.00% CARVM
19711AM @ 3.5%
71 1AM 8.00% CARVM ...
71 1AM 8.25% CARVM
19711AM @ 6%
71 1AM 8.25% CARVM
71 1AM 8.50% CARWM ...
19711AM @ 7.5%
71 1AM 8.75% CARWM ...
71 1AM 8.75% CARVM
1983 1AM @3.75%
83a 4.50% CARWM ..
83A 4.25% CARWM ..
1983 1AM @4.00% ..
83a 4.75% CARVM

.6,078,706
... 27,351

................... 1,746,768

. 316,014
. 208,167
........ 5,647
.3,484,435

... 86,503
864,568

.6,078,706
... 27,351

e 1,746,768

.316,014
. 208,167
........ 5,647
.3,484,435

...86,503
864,568
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Valuation Standard

Industrial

Ordinary

Credit
(Group and
Individual)

Group

0200022.
0200023.
0200024.
0200025.
0200026.
0200027.
0200028.
0200029.
0200030.
0200031.
0200032.
0200033.
0200034.
0200035.
0200036.
0200037.
0200038.
0200039.
0200040.
0200041.
0200042.
0200043.
0200044.
0200045.
0200046.
0200047.
0200048.
0200049.
0200050.
0200051.
0200052.
0200053.
0200054.
0200055.
0200056.
0200057.
0200058.
0200059.
0200060.
0200061.
0200062.
0200063.
0200064.
0200065.
0200066.
0200067.
0200068.
0200069.
0200070.
0200071.
0200072.
0200073.
0200074.
0200075.
0200076.
0200077.
0200078.
0200079.
0200080.
0200081.
0200082.
0200083.
0200084.
0200085.
0200086.
0200087.
0200088.
0200089.
0200090.
0200091.
0200092.
0200093.
0200094.
0200095.
0200096.
0200097.
0200098.
0200099.
0200100.
0200101.
0200102.
0200103.
0200104.
0200105.
0200106.
0200107.
0200108.
0200109.
0200110.

83A 4.50% CARWM ..
1983 1AM @4.25% ..
83a 5.00% CARWM ..
83A 5.00% CARWM
1983 1AM @4.5%

83a 5.25% CARWM ..
83A 4.75% CARWM ..
1983 1AM @4.75%
83a 5.50% CARWM
83A 5.25% CARWM ..
1983 1AM @5%
83a 5.75% CARWM ..
83A 5.50% CARWM ..
1983 1AM @5.25% ..
83a 6.00% CARWM ..
83A 5.75% CARWM ..
1983 1AM @5.5% ...
83a 6.25% CARWM ..
83A 6.00% CARVM
1983 1AM @5.7%

83a 6.50% CARWM ..
83A 6.25% CARWM ..
1983 1AM @5.75%
83a 6.75% CARWM
83A 6.50% CARWM ..
1983 1AM @6%
83a 8.00% CARWM ..
83A 6.75% CARWM ..
1983 1AM @6.25% ..
83a 5.25% CARWM ..
83A 7.00% CARWM ..
19831AM @ 11%
83a 5.50% CARWM ..
83A 7.25% CARWM

19831AM @ 11.25%
83a 5.75% CARWM ..
83A 8.00% CARWM ..
19831AM @ 6.25%
83a 6.00% CARWM
83A 8.50% CARWM ..
19831AM @ 6.5% ...
83a 7.00% CARWM ..
19831AM @ 6.75% ..
19831AM @ 7%
19831AM @ 7.25% ..
19831AM @ 7.75% ..
19831AM @ 8%
19831AM @ 8.25% ..
19831AM @ 8.75%
19831AM @ 9.25%
711AM @ 2.50%
711AM @ 6.00%
83IAM @ 6.25%
83IAM @ 6.50%
83IAM @ 6.75%
83IAM @ 7.00%
83IAM @ 7.25%
83IAM @ 7.50%
83IAM @ 7.75%
83IAM @ 8.00%
83IAM @ 8.25%
83IAM @ 8.75%

Ann2000 @ 4%
Ann2000 @ 4.25%
Ann2000 @ 4.5%

Ann2000 @ 5%
Ann2000 @ 5.25%

Ann2000 @ 5.5%
Ann2000 @ 6%
Ann2000 @ 6.25%

Ann2000 @ 6.5% ...
Ann2000 @ 6.75%

Ann2000 @ 7%
Annuity2000 @ 4.00% ..
Annuity2000 @ 4.25% ..
Annuity2000 @ 4.50% ..
Annuity2000 @ 5.00% ..
Annuity2000 @ 5.25% ..
Annuity2000 @ 5.50%
Annuity2000 @ 6.00%
Annuity2000 @ 6.25% ..
Annuity2000 @ 6.50% ..
Annuity2000 @ 6.75%
Annuity2000 @ 7.00%
Deferred Annuity Account Value
[AR2012 @ 2.4%
[AR2012 @ 2.7% ...
[AR2012 @ 4.25%
[AR2012 VM-22 Non-Jumbo - 1% - 1.49%
2024

...................................... 2 018_

1,775,449
23,915
....................... e

840,117
e 2,739,303
754, 189

108,180,051
... 722,668
165,354,975
... 164,258
o T5T 441,607
... 403,548

250,197
430,916
... 28,316
..118,371
...62,167

................... 5,993,583

1,775,449
23,915
....................... e
840,117
e 2,739,303
754, 189

. 108,180,051
... 122,668

o 164,258
757,441,607
. 403,548

250,197
430,916
... 28,316
.118,371
...62,167

................... 5,993,583
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Valuation Standard

Total @

Industrial

Ordinary

Credit
(Group and
Individual)

0200111.
0200112.
0200113.
0200114.
0200115.
0200116.
0200117.
0200118.
0200119.
0200120.
0200121.
0200122.
0200123.
0200124.
0200125.
0200126.
0200127.
0200128.
0200129.
0200130.
0200131.
0200132.
0200133.
0200134.
0200135.
0200136.
0200137.
0200138.
0200139.
0200140.

0200141.
0200142,

[AR2012 VM-22 Non-Jumbo - 1.5% - 1.99%
- 2024
[AR2012 VM-22 Non-dJumbo - 2% - 2.49%
2024
[AR2012 VM-22 Non-dJumbo - 2.5% - 2.99%
- 2024
[AR2012 VM-22 Non-Jumbo - 3% - 3.49%
2024
[AR2012 VM-22 Non-Jumbo - 3.5% - 3.99%
- 2024
[AR2012 VM-22 Non-dJumbo - 4% - 4.49%
2024
[AR2012 VM-22 Non-Jumbo - 4.5% -
- 2024

2018
...................................................... éd]é':
............................................................. éb%é'
...................................................... ébié':

2018

2018 -

.99% 2018

2018 -

[AR2012 VM-22 Non-dJumbo - 5% - 5.49%

.99% 2018 -
...................................................... T
TP ST SR
...................................................... T
T ST
...................................................... PP
......................................................... PP
...................................................... T
TIPSO SR

2018 -

2024
[AR2012 VM-22 Non-Jumbo 1% - 1.49%
2024
[AR2012 VM-22 Non-Jumbo 1.5% - 1.99%
2024
[AR2012 VM-22 Non-Jumbo 2% - 2.49%
2024
[AR2012 VM-22 Non-Jumbo 2.5% - 2.99%
2024
[AR2012 VM-22 Non-Jumbo 3% - 3.49%
2024
[AR2012 VM-22 Non-Jumbo 3.5% - 3.99%
2024
[AR2012 VM-22 Non-Jumbo 4% - 4.49%
2024
[AR2012 VM-22 Non-Jumbo 4.5% - 4.99%
2024
[AR2012 VM-22 Non-Jumbo 5% - 5.49%
2024
Substandard Tables @3.75% ...
Substandard Tables @4.00%
Substandard Tables @4.25%
Substandard Tables @4.5%
Substandard Tables @4.75% ...
Substandard Tables @5%
Substandard Tables @5.25% ...
Substandard Tables @5.5%
Substandard Tables @5.7%
Substandard Tables @5.75% ...
Substandard Tables @6%
Substandard Tables @6.25%
Substandard Tables @7%
VACARVM

35,927,429

24,065,196

................ 168,399,779
................... 1,498,045
................... 7,303,492
................... 6,356,764
................. 22,324,839
18,568,540

................... 2,106,052
................... 5,328,913
................... 5,821,365
...................... 496,008
................... 1,312,703
................... 1,704,770
................... 3,722,542

................... 3,764,577
..... 8,782

.. 1,152,247 574

1,023,612,525

35,027,429

................. 24,065,196
................ 168,399,779
................... 1,498,045
................... 7,303,492
................... 6,356,764
................. 22,324,839
................. 18,568,540

................... 2,106,052
................... 5,328,913
................... 5,821,365
...................... 496,008
................... 1,312,703
................... 1,704,770
................... 3,722,542

................... 3,764,577
..... 8,782

.. 1,162,247,574

1,023,320,738

....................... 291,787

0299997

. Totals (Gross)

4,625,326,461

4,625,034,674

291,787

0299998

. Reinsurance ceded

1,014,046,082

1,014,046,082

0299999

. Annuities: Totals (Net)

3,611,280,379

3,610,988,592

291,787

0300001.
0300002.
0300003.
0300004.
0300005.
0300006.
0300007.
0300008.
0300009.
0300010.
0300011.
0300012.
0300013.
0300014.
0300015.
0300016.
0300017.
0300018.
0300019.
0300020.
0300021.
0300022.
0300023.
0300024.
0300025.
0300026.
0300027.
0300028.
0300029.
0300030.
0300031.
0300032.
0300033.
0300034.
0300035.
0300036.
0300037.
0300038.
0300039.

83A 5.00%
19711AM @ 11.25%
83A 5.25%
19711AM @ 3.5%
83A 5.50%
19711AM @ 6%
83A 6.00% ...
19711AM @ 7.5%
83A 7.00%
19831AM @ 11%
19831AM @ 11.25%
19831AM @ 6.25% ..
19831AM @ 6.5% ...
19831AM @ 6.75%
19831AM @ 7%
19831AM @ 7.25% ..
19831AM @ 7.75% ..
19831AM @ 8% ...
19831AM @ 8.25% ..
19831AM @ 8.75% ..
19831AM @ 9.25% ..
711AM @ 2.50%
711AM @ 6.00%
831AM @ 6.25%
831AM @ 6.50%
831AM @ 6.75%
831AM @ 7.00%
831AM @ 7.25%
831AM @ 7.50%
831AM @ 7.75%
831AM @ 8.00%
831AM @ 8.25%
831AM @ 8.75%
Ann2000 @ 4%
Ann2000 @ 4.25%

Ann2000 @ 4.5% ...
Ann2000 @ 5%
Ann2000 @ 5.25%

Ann2000 @ 5.5%
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Valuation Standard

Industrial Ordinary

Credit
(Group and
Individual)

Group

0300040.
0300041.
0300042.
0300043.
0300044.
0300045.
0300046.
0300047.
0300048.
0300049.
0300050.
0300051.
0300052.
0300053.
0300054.
0300055.
0300056.
0300057.
0300058.
0300059.
0300060.
0300061.
0300062.
0300063.
0300064.
0300065.

0300066.

Ann2000 @ 6%
Ann2000 @ 6.25%

Ann2000 @ 6.5% ...
Ann2000 @ 6.75%
Ann2000 @ 7%
Annuity2000 @ 5.25% ..
Annuity2000 @ 5.50% ..
Annuity2000 @ 6.25%
Annuity2000 @ 6.50%
[AR2012 @ 2.4%
[AR2012 @ 2.7%
[AR2012 VM-22 Non-dJumbo - 1% - 1.49%
2024
[AR2012 VM-22 Non-Jumbo - 1.5% - 1.99%
- 2024
[AR2012 VM-22 Non-dJumbo - 2% - 2.49%
2024
[AR2012 VM-22 Non-dJumbo - 2.5% - 2.99%
- 2024
[AR2012 VM-22 Non-Jumbo - 3% - 3.49%
2024
[AR2012 VM-22 Non-Jumbo - 3.5% - 3.99%
- 2024
[AR2012 VM-22 Non-dJumbo - 4% - 4.49%
2024
[AR2012 VM-22 Non-Jumbo - 4.5% - 4.99%
- 2024
[AR2012 VM-22 Non-dJumbo - 5% - 5.49%
2024
[AR2012 VM-22 Non-dJumbo 1% - 1.49%

2018 -

............................................................. -
...................................................... -
............................................................. -
...................................................... -
............................................................. -
...................................................... —
............................................................. -
...................................................... -

2018 -

...................... 156,982
....................... 217,227
...................... 381,816
................... 4,773,510

....................... 145,335

....................... 267,779

156,982

....................... 217,227

381,816

................... 4,773,510

....................... 145,335

....................... 267,779

.99% 2018 -
...................................................... 2018-

2018 -

2024
[AR2012 VM-22 Non-dJumbo 2% - 2.49%
2024
[AR2012 VM-22 Non-dJumbo 2.5% - 2.99%
2024
[AR2012 VM-22 Non-dJumbo 3% - 3.49%
2024
[AR2012 VM-22 Non-dJumbo 3.5% - 3.99%
2024
[AR2012 VM-22 Non-dJumbo 4% - 4.49%
2024

......................................................... 2018 -

2018 -

0399997.

Totals (Gross)

9,552,635

9,552,635

0399998.

Reinsurance ceded

3,055,642

3,055,642

0399999.

SCWLC: Totals (Net)

6,496,993

6,496,993

0400001.
0400002.
0400003.
0400004.
0400005.

1926-33 INTERCO W/ 1941 CSO 2.50%
59 ADB 3.00%
59 ADB 3.00%
59 ADB 4.50% ...
59 ADB 4.50%

0499997.

Totals (Gross)

0499998. Reinsurance ceded
0499999. Accidental Death Benefits: Totals (Net) 53,406 53,406
0500001. 52 DIS. STUDY W 58 CSO 2.50% ......ccevevvrereanne.
0500002. 52 DIS. STUDY W 58 CSO 3.00% ..
0500003. 52 DIS. STUDY W 80 CSO 3.00% ..
0500004. 64 CDT W 58 CSO 3.00% .....ococovevevrrerererirrenne , )
0599997. Totals (Gross) 565,048 565,048
0599998. Reinsurance ceded 143,016 143,016
0599999. Disability-Active Lives: Totals (Net) 422,032 422,032
0600001, INTERCO 52 2.50% ...coovveeeeeereriieieieieieieeieeeiens fereveieiiieieienas 2,118,493 | [ 2,118,493 | [
0600002. INTERCO 52 4.00% ....
0600003. INTERCO 52 3.00% ....
0600004. [INTERCO 52 4.50%
0600005. [NTERCO 52 3.50% 12,154,857 [ e 12,154,851
0600006. INTERCO 52 5.00% ......coovuevereerereerceeiceeieeieiereiees feveveieseiessieseees 1,499 | [ 1,499 |..
0600007. INTERCO 52 4.00% .... .1,470,450 |... .1,470,450 |...
0600008. [INTERCO 52 5.50% ....
0600009. INTERCO 52 4.50% ....
0600010. INTERCO 52 6.00% ....
0600011. INTERCO 52 5.00% ....
0600012. INTERCO 52 5.50% ....
0600013. INTERCO 52 6.00%
0699997. Totals (Gross) 44,693,290 44,693,290
0699998. Reinsurance ceded 41,084,288 41,084,288
0699999. Disability-Disabled Lives: Totals (Net) 3,609,002 3,609,002
0700001. FOR EXCESS OF ... (DEFICIENCY) ..coooevevereieieces oo 160,568 |....eveveeeeeieeicieees oo 160,568 |...vvviiecieieeicieceies [
0700002. VACARWM = direCt ...ooveviieeeeieieeieceeeeeeeees oo 52,497,292 | foeeieieiins 52,497,292 |..cooviieeieieeieieeeeeen o
0700003. FOR NON-DEDUCTION ... wooeiieiecieieiiecieieeieieens oottt sssssieiens [eseieieseiesseseesesesssess oesesesssssssesesessssssesesenes [eresessssssesesessssssnsssesesessns [oesessesesessssssssesesesesssnsens
0700004. VACARVM GMDB + GMWB Gross ........... ... 659,140 |... ... 659,140 |...
0700005. GUAR. MINIMUM DEATH BENEFIT RES. ..106,749,349 |... ..106,749,349 |...
0700006. [MMEDIATE CLAIM PAYMENT .....oimieereiiieieieieieiies feoeieieirisieieiessseeeieieens et oeseseissesese s
0700007. GROUP CONVERSION SUBSTANDARD ........ccceveiriieienes forereriiriiiseieieisiseiesieieens [ooreieieieisiseee e oeseseisssssesesesssssesennas
0700008. SUBSTANDARD ........cocoeevererriiieciereieiseeeseeeiesesssensssens [ooveseseseiesisnnnns 909,276 | e 909,276 |..oeoeevevereiieiciereeiiiines e
0700009. ADDITIONAL ACTUARIAL RESERVES - ASSET
LIABILITY ANALYSIS ooooeeeeeeieiieeeeeeeeeieieiee [ereieiiesieieies et [osieiesessisssssiesessssseiens oesesesssissesesesessssssesesenes [oresesssssesesssssssssesesesssens [evesesesesnssssssesesesesssnses
0700010. ADDITIONAL ACTUARIAL RESERVES - ASSET
LIABILITY ANALYSIS = AG38 ...oovoveveieieceeeeieies oo, 477,000,000 .o i 477,000,000 [ooeiverieiiiieiiiieieis oo
0799997. Totals (Gross) 637,975,625 637,975,625
0799998. Reinsurance ceded 611,003,990 611,003,990
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

Credit
(Group and
Valuation Standard Total @ Industrial Ordinary Individual) Group
0799999. Miscellaneous Reserves: Totals (Net) 26,971,635 26,971,635
9999999. Totals (Net) - Page 3, Line 1 4,217,928,021 4,217,589,083 338,938

(a) Included in the above table are amounts of deposit-type contracts that originally contained a mortality risk. Amounts of deposit-type contracts in Column 2 that no longer contain
a mortality risk are Life Insurance $ ... s Annuities $ s 185,773,147 ; Supplementary Contracts with Life Contingencies $ ................. 1,266,326
Accidental Death Benefits $ .........cccoeiiiiiiicicne ; Disability - Active Lives $§ oo ; Disability - Disabled Lives $  ......ccoocviveiiiiiiicis ;
Miscellaneous Reserves $ .........c..cccoeviciicns .
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

EXHIBIT 5 - INTERROGATORIES

1.1 Has the reporting entity ever issued both participating and non-participating Contracts?..............couiiiiiiiiiiie e Yes [ X] No[ ]
1.2  If not, state which kind is issued.

2.1 Does the reporting entity at present issue both participating and non-participating contracts?..
2.2 If not, state which kind is issued.
NONM PAFETCTPATING vttt ettt ettt ettt ettt s s e et s e s et et et e s e se s es e s et et et et e se st e s e s e s et e s ea s e e s et sttt esnan e s s nne
3. Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements?............cccceiiiiiiiiiiiie e Yes [ X] No[ ]
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as described in
the instructions.
4.  Has the reporting entity any assessment or stipulated premium contracts in force? Yes[ ] No[X]
If so, state:
4.1 Amount of insurance?

Yes[ ] No[X]

4.2 Amount of reserve? .........
4.3 Basis of reserve:

4.6 Assessments collected during the year
5.  If the contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the
contract loan rate guarantees on any such contracts.

6.2 That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and
the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the
reporting entity has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently
approved by the state of domicile for valuing individual annuity benefits: ....

Attach statement of methods employed in their valuation.

7. Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the current year? ............cccceovrennee. Yes[ ] No[X]

7.1 If yes, state the total dollar amount of assets covered by these contracts Or agreements ............ccooieiieiiiiiii e S e

7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:

7.3 State the amount of reserves established for this business: ............
7.4 ldentify where the reserves are reported in the blank:

8.  Does the reporting entity have any Contingent Deferred Annuity contracts or agreements in effect as of December 31 of the current year?
8.1 If yes, state the total dollar amount of account value covered by these contracts or agreements: .......
8.2 State the amount of reserves established for this business: ...............ccccooiiiiiii,
8.3 Identify where the reserves are reported in the blank:

9.  Does the reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the
[N A = Lo RS RURURURURURR
9.1 If yes, state the total dollar amount of any account value associated with these contracts, agreements or riders: .

9.2 State the amount of reserves established for this DUSINESS: .........o.iiiii et st saeenen $
9.3 Identify where the reserves are reported in the blank:

Yes[ ] No[X]

EXHIBIT 5A - CHANGES IN BASES OF VALUATION DURING THE YEAR

Valuation Basis 4
2 3 Increase in Actuarial
Reserve Due to
Description of Valuation Class Changed To Change

9999999 - Total (Column 4, only)

13
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ATE RESERVE

EXHIBIT 6 - AGGREG

Comprehensive 11 12 13
2 3 Federal
Employees
Medicare Health Benefits Title XVIII Title XIX Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Medicare Medicaid Credit A&H Income Care Other Health

S FOR ACCIDENT AND HEALTH CONTRACTS ©

ACTIVE LIFE RESERVE

1. Unearned premium rESEIVES ........cccveviiieiiieiiiiesieeesieesseeesieeennes
2. Additional contract reserves (b) ........cc.cuiiriiiinininiie
3. Additional actuarial reserves-Asset/Liability analysis
4. Reserve for future contingent benefits ...........ccocooiiiiiiiiiiiiens
5. Reserve for rate Credits ...........cooiiiiiiiiiiiieeseseseseseesesesees o o [ [ [ [ e [ [ [ [ [ o
6. Aggregate write-ins for reserves .
7. Totals (GroSS) ..c.ccvcuiiiiiiiiiiiiiiciici et [ 12,294,283 | [ e [ e [ e [t o [ 1,252,377 [oeeiceencces foveenee 11,041,906
8. Reinsurance ceded .............ccccoiiiiiiiiiiii s
9. Totals (Net) 12,294,283 1,252,377 11,041,906
CLAIM RESERVE
10. Present value of amounts not yet due on claims ............ccccceveveccns feecerenene 790, 711 [oeeeeeeeeeniens [ oo o [ [ [t [ [ nneene e 790,711
11.  Additional actuarial reserves-Asset/Liability analysis ...3,000,000 |. ..285,000 |....
12.  Reserve for future contingent benefits ..o i s i i [ [ [ [ [ [ e
13.  Aggregate write-ins for reSErves .........ccoccoviiiiiiiiinie e
14, TOtalS (GrOSS) ...eouvvvveveeieiieeeeeieee ettt eaesenenens |oresesens 3,790, 790 s o e e e e e e e 1,075,711
15, REINSUraNCe CEARM ........ccueiiiriiiiiiieiieieeieeie e siee e [eee s iissiniinins [eesiiniiniinieiies [ iees s siniieiees foeriissisiisineiens e siesiees [orrsiersie e iien oreeie s [ree s e [eeee s [ree s [
16. Totals (Net) 3,790,711 1,075,711 2,715,000
17.  TOTAL (Net) 16,084,994 2,328,088 13,756,906
18. TABULAR FUND INTEREST
DETAILS OF WRITE-INS
0601.
0602.
0603.
0698. Summary of remaining write-ins for Line 6 from overflow page ...... |-ocoooooiiiiis oo e e e e o e e s [ e o
0699. TOTALS (Lines 0601 through 0603 plus 0698) (Line 6 above)
T80T, oot e s ne e e snneseneesnnneesnnens |rerneesineennnnessnneesns e rre e e e e e e e e s e e e e e fee e fo
1802, e et e e e snee s rneesnneesnnens |oerneesinnensnnessnneesens e rre e s e e e s e e s e e e e e e fo
1308, et e s et e snee s rneesnnneesnnens |reneesinnensnnessnneesens | oerre e e e e e e e e s s e e e e e e fee e for
1398. Summary of remaining write-ins for Line 13 from overflow page ... |.oooovooioiiiiis o e o e e [ [ o o e e [
1399. TOTALS (Lines 1301 through 1303 plus 1398) (Line 13 above)

(a) Indicate if blocks of business in run-off that comprise less than 5% of premiums and less than 5% of reserve and loans liability are aggregated with material blocks of business and which columns are affected.

(b) Attach statement as to valuation standard used in calculating this reserve, specifying reserve bases, interest rates and methods.
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EXHIBIT 7 - DEPOSIT TYPE CONTRACTS
1 2

Total

Guaranteed
Interest Contracts

Annuities Certain

4

Supplemental
Contracts

5
Dividend
Accumulations or
Refunds

6
Premium and
Other
Deposit Funds

Balance at the beginning of the year DefOre MEINSUIANCE ...........oo ittt b et e e et e bt e e bt e bt e bt e bt enbeenbeemeesneesneesneenteans

Deposits reCeIVE AUIMNG TNE YEAI .......cc.iiiiiiiii ettt ettt bt h et a bt h e bt e b e e b e et e e et e e et e e et e e he e e bt e e bt e e b e et e e bt et b e et e eebeebnesaneebeesbneabeens

Investment earnings Credited t0 the @CCOUNT ............o i ettt h ettt a e e e et e e a e e eh e e s b e e b e e b e e abeea e e e ae e emeees e e saeenae e beenbeenbeenbeenseeneenneennes

Other NEE CRANGE TN FESEIVES .......iuiiiiitiiti ettt ettt b ettt h bt b b £ e h e e b £ e b £ e H e Sh £ eh £ 4 H £ £ E £ eh £ 4 E £ eh £ eh £ e E £ e E £ eE £ e E £ eh £ eh £ e b £ e b £ e E e e b e eb e eh e eb £ e b e e b e e bt e b e e bt e bt e bt e bt ebeebe e

FEeS anNd OthEr ChArgES @SSESSEA ......couuiiuiiiiiiiiiiitie ittt ettt et e et et e bt e bt e bt et e e et e ea e e ea e e ea e e oa e e bt e b e e a s e e a b e ea e e oA s e ea e e ea e e eh e e b e e be e b e enbeemeeemseeneeeneesneenaeenseennean

STV 4 =T g o [T ol Eo o TSROSO PR PRSPPI

Net surrender or WithAraWal PAYMENTS .........c.iiiiiiiiii ettt sttt et e e bt et e e bt eaeeeaeeeaeeeaeeeh e e ehe e b e e bt e bt e ab e em b e eaeeeRseeheeeheeebe e b e e bt enbeenbeenneanneannas

Other net transfers to or (from) SEPArate ACCOUNES ...........uiiiiiiiiii ittt bbbt b £ bbbt b £ e b e e b £ e b e b e b e b e e bt eb e e bt eb e e bt bt e bt e bt ebeebeaeeene s

Balance at the end of current year before reinsurance (LIN€s 1+2+3+4-5-6-7-8) (@) ....cecueerutriiriiiieiie ettt ettt et e ae e e e naeesaeennean

Reinsurance balance at the beginning Of T YEAI ...........o e bbb b a e e et et ettt e e e

Net Change iN FEINSUIANCE @SSUMEM ........oiuiiiiiiiaie ettt ettt et e bt e teeateeaeeeaeeeaeesaeess e e bt e s bt ea s e ea b e ea e e ea e e ea e e aa e e b e e s e ea s e ea s e em s e ea e e eaeees e e eaeenaeeseenbeenbeenbeenteennenneennes

Net Change iN FEINSUIANCE CEARM ...........iiiiiiiiiieitieit ettt ettt a e a e a e e s bt oo bt e bt e bt e st e e as e e hs e eae oo ae e a e e eb e e bt e bt et e e et e eas e ebeesaeesaeesbe et e et e e b e eaneea

Reinsurance balance at the end of the YEar (LINES 10+ 1T=T2) ... ittt ettt e heeeb e e bt e bt e bt e m bt eabeaaeeeaeeebeeebeeebeabeenbeenseenneanneannas

Net balance at the end of current year after reinsurance (Lines 9 + 13)

................ 732,492,948

....................... 492,877

................. 33,031,097

................ 656,255,370

.............. (575,957,400)

.......................... 2,208

................ (63,012,470)

.............. (512,942,632)

143,312,738

................ 720,855,752

................ 646,522,793

.............. (577,322,569)

................ (63,014,610)

.............. (514,307,959)

132,214,834

................... 1,363,762

.......................... 2,208

................... 1,367,365

1,413,251

................. 11,590,005

................... 9,686,691

.......................... 1,407

9,684,653

(a) FHLB Funding Agreements:

-

SN

Reported as GICs (captured in COIUMN 2) ........ccuoiiiiiiiiieiee s B
Reported as Annuities Certain (captured in COIUMN 3) .......oooiiiiiiiiiiiieee e B
Reported as Supplemental Contracts (captured in column 4) ...........cccooiviiininiieneeeeeee B

Reported as Dividend Accumulations or Refunds (captured in column 5) ..

Reported as Premium or Other Deposit Funds (captured in column 6) ...........ccoccvoviinininnnnnnnns $

Total Reported as Deposit-Type Contracts (captured in column 1): (Sum of Lines 1 through 5) . $
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EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

1 2 3 4 5 6 7 8
Individual Other Lines of
Total Individual Life Group Life Annuities Group Annuities Accident & Health Fraternal Business

Due and unpaid:

In course of settlement:

2.1 Resisted .......ccceveenn

2.2 0ther ..o

Incurred but unreported:

TOTALS ..o

A T 1 =Yo7 ST RR
2.12 ReiNSUranCe asSUMEd ..........ccceevuieiieiiniiinieieesiee sttt
2.13 ReiNSUranCe CeAEA ..........coiuiiiiiiieieeiieeee et
2.14 Net

2.21 DIFBO ..
2.22 ReiNSUranCe aSSUMEM .........coiuiiiiaiiaiieaieeeesiee e siee et et
2.23 ReiNSUranCe CeAEd ............cocuiriiiiiiiiieiiieieeieeee et
224 N ..ot

1 B =T USROS
3.2 ReiNSUrance assuUmed ...........cooeeiiieiieiiniinieiee et
3.3 ReINSUranCce CAEM ........c.coouiiiiiiiiieieeeee e

4.0 DIFBCL ..t
4.2 ReiNSUranCe @SSUMEA .........couiiuierieeiiienieeieeie ettt e e saeeee e eas
4.3 ReiNSUranCe CeAEQ ...........cccuieiiiiiiiiiieriee et
4.4 Net

................... 8,130,955
............... 152,122,445
................. 32,512,907

................. 58,207,274
................... 3,390, 185
................. 75,146,252
................ (13,539,793)

................ 234,711,671
................. 11,530, 140
................ 227,268,697

18,973,114

176,504,397 |....

................... 8,130,955
................ 151,767,939
() o 31,223,293

................. 56,006,401
................... 3,399,185
................. 75,146,252
(b) ........ (15,740,666)

................ 230,866,678
................. 11,530, 140
............... 226,914,191

@) 15,482,627

174,860,277 |....

...................... 354,506
(0) oo 1,203,542

................... 2,067,558

[(<) J—— 2,067,558

................... 3,625,606

...................... 354,506

@) 3,271,100

I R 86,072
(<) J
........................ 86,072

86,072

105 N
....................... 133,315
e 133,315
....................... 133,315

133,315

(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amounting to $
(b) Include only portion of disability and accident and health claim liabilities applicable to assumed "accrued" benefits. Reserves (including reinsurance assumed and net of reinsurance ceded) for unaccrued benefits for
Individual Life $
are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Accident and Health $

............................... , and Individual Annuities $

Group Life $

in Column 2 and $

in Column 3.

... areincluded in Page 3, Line 2 (See Exhibit 6, Claim Reserve).
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EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 2 - Incurred During the Year
1 2 3 4 5 6 7 8
Individual Other Lines of
Total Individual Life (a) Group Life (b) Annuities Group Annuities Accident & Health Fraternal Business

1. Settlements During the Year:

I 1= OO SPEPTOPRTSRPRRPRSRPRROY OTRRPO 1,714,138,470 |............ 1,325,119,967 |.....cooon..... 1,031,250 |..cocveeee 387,839,298

1.2 Reinsurance assumed 67,364,79% |................. 61,681,905 oo oo 5,661,652

1.3 Reinsurance ceded ..... 1,586,842,723 |.... 1,384,396,922 |.... .201,702,710 |....

T INBL ettt ettt s s nenessesensenensesensssensssenessenensees| (C) sereees 194,660,541 |.... ...2,404,950 |...................... 288,159 [............... 191,798,240 |....
2. Liability December 31, current year from Part 1:

2200 T 0 T OO PP P PP PRSP PTUPRRPEURRY RURSETR 234,711,671 ..o 230,866,678

2.2 REINSUFANCE @SSUMEM ......voveviieieieieiiieeeeeie s teissssae et se e ses st s s se s s st s s sssese s ssa|esnesicecesnea 11,530,140 |................. 11,530, 140

2.3 Reinsurance ceded .....

.227,268,697 |....

... 226,914,191 |....

24 INBE . 18,973,114 | 15,482,627 |....
3. Amounts recoverable from reinsurers December 31, CUITENT YEAT .............ceueveiriieieeuereirieeeiese e s eceeees 19,828,340 ..o
4. Liability December 31, prior year:
BT DIFECE ...ttt ettt [ree e 209,526,698 |................ 206,333,699
4.2 REINSUTANCE @SSUMEM .......oooeeeiiieiecieeete et esese sttt st s st s ss s st s s s s e s st s snsesesesesssn e s escececeseencaas 14,022,376 |..ooovecennne 14,022,376 |...
4.3 Reinsurance ceded . ....199,675,762 |.... ....199,675,762 |....
T OSSOSO PUPTPRUTSRPUSRPUPY RO 23,873,312 [ 20,680,313
5. Amounts recoverable from reinsurers December 31, PriOr YEaT .........cccvuveuevereiriieeiereseieieeseeaesesssesnsesensd 23,249,178 23,249,178
6. Incurred Benefits
8.1 DIFECE ...ttt [oee s 1,739,323,443 |............ 1,349,652,946 |.......cccvenve 1,692,128 | 387,849,518
6.2 Reinsurance assumed 64,872,558 |.... 59,189,669 |......ocveveeeeeeeeeeeeees oo 5,661,652 |....
6.3 REINSUFANCE CEUBT .......vveeiaieieieecee sttt 1,611,014,820 |............ 1,411,635,351 1,097,597 |.ocoeee 198,281,872
6.4 Net 193,181, 181 (2,792,736) 594,531 195,229,298 21,237 128,851
(a) Including matured endowments (but not guaranteed annual pure endowments) amountingto $§ ..o inLine 1.1, 8 in Line 1.4.
B iNLine6.1,and $ .oeooeeveeiieieeeieeee, in Line 6.4.
(b) Including matured endowments (but not guaranteed annual pure endowments) amountingto $§ ..o inLine 1.1, 8 o in Line 1.4.
B iNLine6.1,and $ «eeoeeveeiieieeeeieeee, in Line 6.4.

(c) Includes $

premiums waived under total and permanent disability benefits.
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EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total
Nonadmitted Assets

Nonadmitted Assets

3
Change in Total
Nonadmitted Assets
(Col. 2 - Col. 1)

16.

17.
18.1
18.2
19.
20.
21.
22.
23.
24,
25.
26.

27.
28.

BONAS (SChEAUIE D) ...ttt na e b bt e a e et e e st e e ne e e st e nneenneenes
Stocks (Schedule D):

2.1 Preferred StOCKS ... s
2.2 COMMON STOCKS ...t
Mortgage loans on real estate (Schedule B):

B FIrSLIIENS ..o
3.2 Other than firSt IENS...........oiiii e
Real estate (Schedule A):

4.1 Properties occupied by the COMPANY .........cciiiiiiiii e
4.2 Properties held for the production of INCOME...........cccuiiiiiiiiiiiecececeee e
4.3 Properties held fOr SAIE ..........oiiiiiiieie et

Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(SCREAUIE DA) ..ttt b bbb bbb bbbt bbb bbb bbb ne s

CONMFACE IOANS ...
Derivatives (SChEAUIE DB) ........cuiiiiiiiiiiiitiie ittt bbbttt bbb
Other invested assets (SChedule BA) ...

Receivables for securities
Securities lending reinvested collateral assets (Schedule DL)
Aggregate write-ins for invested assets ...............
Subtotals, cash and invested assets (Lines 1 to 11) ..

Title plants (for Title insurers only) ...

Investment income due and ACCTUE ...........coiuiiiiiiiiiiiiie et

Premiums and considerations:

15.1 Uncollected premiums and agents' balances in the course of collection .............ccccceveeiinieennen.

............. 97,388

15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due . |....

15.3 Accrued retrospective premiums and contracts subject to redetermination ...............ccccocoeene
Reinsurance:

16.1 Amounts recoverable from FEINSUIETS .............ccocoiiiiiiiiie e
16.2 Funds held by or deposited with reinsured COMPANIEs ...........ccccoeviviiiiiiiiiiiiicieeeeeeeees
16.3 Other amounts receivable under reinsurance CONtracts ...............ccccoiiririciiicicic e
Amounts receivable relating to uninsSUred PIans ............cccvoiiiiiiiiii
Current federal and foreign income tax recoverable and interest thereon .............ccccooeviiiiiiiiinns
Net deferred tax @SSet ...........ccoiiiiiiiiiii s
Guaranty funds receivable or 0N dEPOSIL ..........coiiiiiiiiiiii e e
Electronic data processing equipment and SOftWAre ............cccciiiiiiiiiiiin e
Furniture and equipment, including health care delivery assets ............ccccovieiiiiiiiiiicieeeees
Net adjustment in assets and liabilities due to foreign exchange rates ............ccccooeveiiiciiiciciee
Receivables from parent, subsidiaries and affiliates .............ccooiiiiiiiiiee s
Health care and other amounts receivable ...
Aggregate write-ins for other-than-invested assets ..........c.ccooiiiiiiiiiee e

Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
[T 12 (o 1022 ISR PP

From Separate Accounts, Segregated Accounts and Protected Cell Accounts ............ccoovrvririnenne.
Total (Lines 26 and 27)

1101.
1102.
1103.
1198.
1199.

DETAILS OF WRITE-INS

Summary of remaining write-ins for Line 11 from overflow page ...........cooeiiiiiiiciieiieeeeeees

Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)

2501.
2502.
2503.
2598.
2599.

Disbursements and items not allocated ...

Summary of remaining write-ins for Line 25 from overflow page ...........coceveeiieieeieiieneeeeeeees

Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)

13,462,512

293,116

18
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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 #| 2024 2023
Net Income
1. TLA state basis (Page 4, Line 35, Columns 1 & 2) XXX XXX XXX |$ 16,463,426 | $ 16,212,188
2. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61R 4 19 2,570,609 (15,876,410)
2,570,609 (15,876,410)
3. State permitted practices that are an (increase)/decrease from NAIC SAP — —
4. NAIC SAP (1-2-3=4) XXX XXX XXX |$ 13,892,817 | § 32,088,598
Surplus
5. TLA state basis (Page 3, Line 38, Columns 1 & 2) XXX XXX XXX |$ 626,632214|$ 886,939,559
6. State prescribed practices that are an (increase)/decrease from NAIC SAP:
Less: Reinsurance reserve credit (as described above) 61R 3 1 20,957,376 18,386,767
20,957,376 18,386,767
7. State permitted practices that are an (increase)/decrease NAIC SAP — —
8. NAIC SAP (5-6-7=8) XXX XXX XXX |$ 605,674,838 |8 868,552,792

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.

B.  Use of Estimates in the Preparation of the Financial Statements

The preparation of financial statements in conformity with the National Association of Insurance Commissioners ("NAIC”) Annual Statement Instructions and NAIC SAP
requires management to make estimates and assumptions that affect the reported amounts of assets and liabilities and disclosure of contingent assets and liabilities at
the date of the financial statements and the reported amounts of revenues and expenses during the reported periods. Actual results could differ from those estimates.
The most significant estimates include those used in determining the liability for aggregate reserves for life and health policies, evaluation of other-than-temporary
impairments, valuation of derivatives, and contingencies relating to corporate litigation and regulatory matters. Certain of these estimates are particularly sensitive to
market conditions, and deterioration and/or volatility in the worldwide debt or equity markets could have a material impact on the statutory-basis financial statements.
Although some variability is inherent in these estimates, management believes the amounts provided are adequate.

C.  Accounting Policy

Life premiums are recognized as income over the premium paying period of the related policies. Annuity considerations are recognized as revenue when received.
Health premiums are earned ratably over the terms of the related insurance and reinsurance contracts or policies.

Expenses incurred in connection with acquiring new insurance business, including such acquisition costs as sales commissions, are charged to operations as incurred.
Expenses incurred are reduced for ceding allowances received or receivable.

Cash flows from derivative instruments and associated gains and losses are presented within Miscellaneous proceeds or Miscellaneous applications within the cash
from investments section.

In addition, the Company uses the following accounting policies:

1.

Short-term investments include investments whose remaining maturities, at the time of acquisition, are one year or less and are stated at amortized cost. Cash
equivalents include investments whose remaining maturities , at time of acquisition, are 90 days or less and are stated at amortized cost. Cash equivalents also
include money market instruments which are carried at fair value.

Other than loan-backed and structured securities, investments in unaffiliated bonds and surplus debentures rated in NAIC classes 1 through 5 are carried at
amortized cost, and unaffiliated bonds rated in NAIC class 6 are carried at the lower of amortized cost or fair value. Perpetual bonds which do not possess or no
longer possess an effective call option are carried at fair value, regardless of NAIC designation.

Unaffiliated common stocks are carried at fair value. For Federal Home Loan Bank (FHLB) capital stock, the fair value is presumed to be par,
unless considered other-than-temporary impaired.

Highest-quality, high-quality or medium quality redeemable preferred stocks (NAIC designations 1 to 3) are valued at amortized cost. All other redeemable
preferred stocks (NAIC designations 4 to 6) are reported at the lower of amortized cost or fair value. Perpetual preferred stocks and publicly traded preferred
stock warrants are valued at fair value, not to exceed any currently effective call price.

Mortgage loans on real estate are carried at the outstanding principal balance, less any allowances for credit losses.

Loan-backed bonds and structured securities, excluding residual tranches or interests, are carried at amortized cost, except those rated in NAIC class 6, which
are carried at the lower of amortized cost or fair value in accordance with the provisions of SSAP No. 43, Loan-Backed and Structured Securities. Significant
changes in estimated cash flows from the original purchase assumptions are accounted for using the prospective method, except for highly rated securities,
which use the retrospective method. Residual tranches or interests are carried as other invested assets at the lower of amortized cost or fair value.

Investment in subsidiaries, controlled and affiliated (“SCA”) companies are based on the net worth of the subsidiary in accordance with SSAP No. 97 - Investment

in Subsidiary, Controlled and Affiliated Entities. The change in the carrying value is recorded as a change in net unrealized capital gains (losses), a component of
unassigned surplus.
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8. The Company carries its investments in unaffiliated joint ventures, investment partnerships and limited liability companies based upon audited financial

10.

1.

12.

13.

14.

15.

statements in accordance with SSAP No. 48 - Joint Ventures, Partnerships and Limited Liability Companies.

For derivative instruments accounted for in accordance with SSAP No. 86, Derivatives ("SSAP No. 86"), on the date the derivative contract is entered into, the
Company designates the derivative as hedging, replication, or held for other investment and/or risk management activities. The Company’s derivative
transactions are permitted uses of derivatives under the derivative use plans required by the Department.

Derivatives used in hedging relationships are accounted for in a manner consistent with the hedged item. Typically, cost paid or consideration received at
inception of a contract is reported on the balance sheet as a derivative asset or liability, respectively. Periodic cash flows and accruals are recorded in a manner
consistent with the hedged item.

Derivatives used in replication relationships are accounted for in a manner consistent with the cash instrument and the replicated asset. Typically, cost paid or
consideration received at inception of the contract is recorded on the balance sheet as a derivative asset or liability, respectively. Periodic cash flows and
accruals of income/expense are recorded as a component of derivative net investment income. Upon termination of the derivative, any gain or loss is recognized
as a derivative capital gain or loss.

Derivatives used in income generation relationships are accounted for in a manner consistent with the associated covered asset. Typically, consideration
received at inception of the contract is recorded on the balance sheet as a derivative liability. Periodic cash flows and accruals of income/expense are recorded
as a component of derivative net investment income. Upon termination, any remaining derivative liability, along with any disposition payments are recorded as a
derivative capital gain or loss.

Derivatives held for other investment and/or risk management activities are reported at fair value in accordance with SSAP No. 86 and the changes in fair value
are recorded in derivative unrealized gains and losses. Periodic cash flows and accruals of income/expense are recorded as components of derivative net
investment income.

The Company considers anticipated investment income as a factor in the premium deficiency calculation in accordance with SSAP No. 54,
Individual and Group Accident and Health Contracts.

The Company establishes and carries as liabilities actuarially determined reserves which are calculated to meet the Company’s future obligations. Reserves for
accident and health contracts are based on actuarially recognized methods. Tabular liabilities use prescribed morbidity tables in general use in the United States,
which are modified to reflect the Company’s actual experience when appropriate. These reserves are computed at amounts that, with additions from estimated
premiums to be received and with interest on such reserves compounded annually at certain assumed rates, are expected to be sufficient to meet the Company’s
policy obligations at their maturities or in the event of an insured’s death or disability.

Other than modified coinsurance, reserves are reported net of reinsurance ceded. For modified coinsurance, assets and liabilities associated with the reinsured
business remain on the balance sheet of the Company in segregated portfolios.

The Company follows accounting for implementation costs incurred in a cloud computing arrangement that is a service contract in accordance with SSAP No. 16
- Electronic Data Processing Equipment and Software. Implementation costs for service contracts are capitalized as nonoperating system software and as a
nonadmitted asset and will be recognized as each component of the hosting arrangement is ready for its intended use. Hosting arrangements that are service
contracts will be amortized over the lesser of the term of the hosting agreement or up to five years.

The Company has no pharmaceutical rebate receivables.
The Company writes down the book value of investments when declines in values are considered to be other than temporary impairments (OTTI).
Bonds:

The Company evaluates OTTI by conducting a quarterly analysis of bonds. The Company considers the following factors, where applicable depending on the
type of securities, in the evaluation of whether a decline in value is other than temporary: (a) the likelihood that the Company will be able to collect all amounts
due according to the contractual terms of the debt security; (b) the present value of the expected future cash flows of the security; (c) the characteristics, quality
and value of the underlying collateral or issuer securing the position; (d) collateral structure; (e) the length of time and extent to which the fair value has been
below amortized cost; (f) the financial condition and near-term prospects of the issuer; (g) adverse conditions related to the security or industry; (h) the rating of
the security; (i) the Company'’s ability and intent to hold the investment for a period of time sufficient to allow for an anticipated recovery to amortized cost; and (j)
other qualitative and quantitative factors in determining the existence of OTTI including, but not limited to, unrealized loss trend analysis and significant short-term
changes in value.

Mortgage Loans:

The Company performs internal reviews quarterly to determine if individual mortgage loans are performing or nonperforming. Mortgage loans are considered to
be impaired when, based upon current available information and events, it is probable that the Company will be unable to collect all amounts of principal and
interest due according to the contractual terms of the mortgage loan agreement. A valuation allowance is recorded on a loan-by-loan basis in net unrealized
capital losses for the excess of the carrying value of the mortgage loan over the fair value of its underlying collateral. Collectability and estimated decreases in
collateral values are also assessed on a loan-by-loan basis considering all events and conditions relevant to the loan. This evaluation is inherently subjective as it
requires estimates that are susceptible to significant revisions as more information becomes available, as changes occur in the market or as negotiations with the
borrowing entity evolve. If there is a change in the fair value of the underlying collateral or the estimated loss on the loan, the valuation allowance is adjusted
accordingly. An OTTI occurs upon the realization of a credit loss, typically through foreclosure or after a decision is made to accept a discounted payoff, and is
recognized in realized capital losses. The previously recorded valuation allowance is reversed from unrealized capital losses. When an OTTl is recorded, a new
cost basis is established reflecting estimated value of the collateral.

Joint Ventures, Partnerships, and LLCs:

When it is probable that the Company will be unable to recover the outstanding carrying value of an investment based on undiscounted cash flows, or there is
evidence indicating an inability of the investee to sustain eamings to justify the carrying value of the investment, OTTI is recognized in realized capital losses
reflecting the excess of the carrying value over the estimated fair value of the investment. The estimated fair values of limited partnership interests are generally
based on the Company’s share of the net asset value (NAV) as provided in the financial statements of the investees.

The Company enters into repurchase agreements from time to time. For the accounting policy refer to Note 5.F.1.

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.
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Note 2 - Accounting Changes and Corrections of Errors
Accounting Changes
In 2024, the NAIC modified SSAP No. 15 — Debt and Holding Company Obligations to require additional disclosures related to unused commitments and
lines of credit, disaggregated by short and long-term commitments. The Company adopted this guidance in 2024, however, it is not material to the

Company.

In 2024, the NAIC modified SSAP No. 86 — Derivatives to require additional disclosures identifying where cash flows associated with derivative
transactions are presented in the Statement of Cash Flow. The Company adopted this guidance in 2024, however, it is not material to the Company.

In 2023, the NAIC modified SSAP No. 34 - Investment Income Due and Accrued to require additional disclosures to capture gross, non-admitted and
admitted amounts of accrued interest income and to separately identify the cumulative amount of paid-in-kind interest income included in the current
principal balance. The guidance is effective December 31, 2023. The Company adopted this guidance in 2023, however, it is not material to the
Company.
In 2023, the NAIC modified SSAP No. 43 - Loan-Backed and Structured Securities to add collateralized loan obligations (CLO) to the financial modeling
guidance and clarify CLOs are not captured as legacy securities. This guidance is effective December 31, 2023 and will eventually result in CLOs no
longer being eligible to use credit rating provider ratings to determine NAIC designation. The Company adopted this guidance in 2023, but effects of the
guidance will not have an impact until CLO modeling methodology is implemented by the Securities Valuation Office.
In 2023, the NAIC modified several statutory statements to ensure consistency in the reporting of residual interests, irrespective of legal form. The
changes incorporate the 2022 principles-based definition of residual interests, which are characterized as investments in structures backed by a discrete
pool of collateral assets, where cash flows first provide principal and interest payments to debt holders, with remaining funds provided to holders of
residual interests. The changes modify the following statutory statements: SSAP No. 30 — Common Stock, SSAP No. 32 - Preferred Stock, SSAP 43 —
Loan-Backed and Structured Securities, and SSAP No. 48 - Joint Ventures, Partnerships and Limited Liability Companies. All changes are effective
December 31, 2023. The Company adopted this guidance in 2023, however it is not material to the Company.
Recently Issued Accounting Standards
In 2024, the NAIC modified SSAP No. 21 — Other Admitted Assets to prescribe a measurement framework for all residual interests regardless of legal form and provide
guidance for admitting debt securities that do not qualify as bonds or asset-backed securities under principles-based guidance within SSAP 26 or SSAP 43,
respectively. The Company is currently evaluating the impact of the changes. The Company will adopt the revised standards effective January 1, 2025; however, the
Company does not expect the changes to have a material impact to the financial statements.
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 incorporate a principles-based definition which categorizes bonds as either issuer credit obligations or asset-backed securities. The changes primarily
modify the following statutory statements: SSAP No. 26 — Bonds and SSAP No. 43 - Loan-Backed and Structured Securities, and in conjunction with the changes
modify the title of SSAP No. 43 to Asset-Backed Securities. The Company will adopt the revised standards effective January 1, 2025 and classify investments in
accordance with the new principles; however, the Company does not expect the changes to have a material impact to statutory surplus.
Note 3 - Business Combinations and Goodwill
A.  Statutory Purchase Method
The Company had no business combinations accounted for under the statutory purchase method.
B.  Statutory Merger
The Company had no statutory mergers.
C.  Assumption Reinsurance
The Company had no assumption reinsurance.
D. Impairment Loss
The Company did not recognize any impairment losses.
Note 4 - Discontinued Operations
The Company had no discontinued operations.
Note 5 - Investments
A.  Mortgage Loans, including Mezzanine Real Estate Loans

1. The maximum and minimum lending rates for new commercial mortgage loans during 2024 were 8.453% and 7.803%.

2. The maximum percentage of any one loan to the value of security at the time of the loan, exclusive of insured or guaranteed or purchase money mortgages was
76.19%.

3. The Company had no taxes, assessments or any amounts advanced and not included in the mortgage loan total.
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4. Age Analysis of Mortgage Loans and identification of Mortgage Loans in which the Insurer is a Participant or Co-Lender in a Mortgage Loan
Agreement

Residential Commercial
Farm | Insured All Other Insured All Other Mezzanine Total

1. Current year

1. Recorded investment (all)
a. Current $ — |8 — |8 — $ 687,494,035 $687,494,035
b. 30-59 days past due — — — — — — —

o
|

c. 60-89 days past due — — — — — — —

d. 90-179 days past due — — — — — — —

€. 180+ days past due — — — — — — —

2. Accruing interest 90-179 days past due
a)Recorded investment — — — — — — _

b) Interest accrued — — — — — — —

3. Accruing interest 180+ days past due

a)Recorded investment — — — — — — _

b) Interest accrued — — — — — — —

4. Interest reduced

a)Recorded investment — — — — — — _

b) Interest accrued — — — — — — —
c) Percent reduced 0% 0% 0% 0% 0% 0% 0%

5. Participant or Co-Lender in a Mortgage Loan
Agreement

a) Recorded investment — — — $581,696,628 — | $581,696,628
2. Prior Year

—

.Recorded investment (all)
a)Current $ — 8 — |8 — $ 791,529,037 $791,529,037
b) 30-59 days past due — — — —_ _ _ _
c) 60-89 days past due — — — — _ _ _
d)90-179 days past due — — — — — _ _
€) 180+ days past due — — — — — — _

-
|

2. Accruing interest 90-179 days past due
a)Recorded investment — — — — — — —

b) Interest accrued — — — — — — _

3. Accruing interest 180+ days past due

a) Recorded investment — — — — — — —

b) Interest accrued — — — — — —_ _

4. Interest reduced

a)Recorded investment — — — — — — _

b) Interest accrued — — — — — — —

c) Percent reduced 0% 0% 0% 0% 0% 0% 0%
5. Participant or Co-Lender in a Mortgage Loan

a) Recorded investment — — — $711,566,840 — | $711,566,840

5. The Company had no investment in impaired loans.

6. Investment in Impaired Loans - Average Recorded Investment, Interest Income Recognized, Recorded Investment on Nonaccrual Status and Amount of
Interest Income Recognized Using a Cash-Basis Method of Accounting:

Residential Commercial

Farm Insured All Other Insured All Other Mezzanine Total

a. Current year

1. Average recorded investment $ —1% —1% —1% —1% —1|9% —1|9% —

2. Interest income recognized — — — — — — —

3. Recorded investments on — — — — — — —
nonaccrual status

4. Amount of interest income
recognized using a cash-basis
method of accounting — — — — — — —

b. Prior year
1. Average recorded investment $ —1$ —1$ —1|9% —1|9% —1$ —|[$ 47,927,817
2. Interest income recognized — — — — — — 236,821

3. Recorded investments on
nonaccrual status — — — — — —_ —

4. Amount of interest income
recognized using a cash-basis
method of accounting — — — — — — 2,541,939
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7.

8.

9.

The Company had no allowance for credit losses.
The Company had no mortgage loans derecognized as a result of foreclosure for the years ended December 31, 2024 and 2023.

Interest income on an impaired loan is accrued to the extent it is deemed collectible and the loan continues to perform under its original or restructured terms.
Interest income on defaulted loans is recognized when received.

B.  Debt Restructuring

December 31, 2024 December 31, 2023
Total recorded investment in restructured loans, as of year-end $ 5,031,822 | $ 4,000,000
Realized capital losses related to these loans $ —|$ —
Total contractual commitments to extend credit to debtors owing receivables whose terms
have been modified in troubled debt restructurings $ —1$ —

C. Reverse Mortgages

The Company has no investments in reverse mortgages.

D. Loan-Backed Securities

1.

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

The Company had no OTTI for loan-backed securities recorded during the year where the Company had either the intent to sell the securities or the inability or
lack of intent to retain.

The Company has no other-than-temporary impairments ("OTTI") recognized during 2024.

Security Unrealized Loss Aging

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

a. The aggregate amount of unrealized losses:

1. Less than 12 Months $ 2,695,083
2. 12 Months or Longer $ 40,727,885

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

1. Less than 12 Months $ 122,612,972
2. 12 Months or Longer $ 408,800,554

As of December 31, 2024, loan-backed securities in an unrealized loss position comprised 314 securities, primarily related to commercial mortgage-backed
securities ("CMBS"), residential mortgage-backed securities ("RMBS"), collateralized loan obligations ("CLO"), bank loans, 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 December 31, 2024.

E.  Dollar Repurchase Agreements and/or Securities Lending Transactions

1.

6.

7.

For Dollar Repurchase agreements, Company policies require a minimum of 95% of the fair value of securities transferred under repurchase agreements to be
maintained as collateral. For securities lending agreements, Company policies require a minimum of 102% of the fair value of the securities loaned at the outset
of the contract be held as collateral. The agreements with third parties contain contractual provisions to allow for additional collateral to be obtained when
necessary. Cash collateral received is invested in high quality investments and the offsetting collateral liability is included in Payables for securities lending.

The Company did not pledge any of its assets as collateral as of December 31, 2024 and 2023.

The Company did not accept collateral that is permitted by contract or custom to sell or repledge as of December 31, 2024 and 2023.

The Company did not use affiliated agents for its securities lending transactions.

The Company had no securities lending or dollar repurchase agreements as of December 31, 2024.

The Company has not accepted collateral that is not permitted by contract or custom to sell or repledge as of December 31, 2024 and 2023.

As of December 31, 2024, the Company has no securities lending transactions that extend beyond one year from the reporting date.

F.  Repurchase Agreements Transactions Accounted for as Secured Borrowing

1.

Company Policies or Strategies for Repurchase Programs

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

2. Types of Repo Trades Used
1 2 3 4
First Quarter Second Quarter Third Quarter Fourth Quarter
a. Bilateral (YES/NO) Yes Yes Yes Yes
b. Tri-Party (YES/NO) No No No No
3. Original (Flow) & Residual Maturity
First Quarter | Second Quarter | Third Quarter | Fourth Quarter
a. Maximum Amount
1. Open - No Maturity $ —1$ —1$ —1$ —
2. Overnight — — — —
3. 2 days to 1 week — — — —
4. >1 week to 1 month — — — 49,426,443
5. >1 month to 3 months 80,696,875 — — —
6. >3 months to 1 year 21,806,838 — — —
7. >1year — 125,492,315 125,492,315 124,907,286
b. Ending Balance First Quarter | Second Quarter | Third Quarter | Fourth Quarter
1. Open - No Maturity | $ —1$ —1|9$ —1$ —
2. Overnight — — — —
3. 2days to 1 week — — — —
4. >1 week to 1 month — — — 49,426,443
5. >1 month to 3 months — — — —
6. >3 months to 1 year — — — —
7. >1year — 125,492,315 125,033,755 122,473,478
4. Counterparty, Jurisdiction and Fair Value (FV)
The Company has no investments in defaulted repurchase agreements.
5. Securities "Sold" Under Repo - Secured Borrowing
The Company has no securities sold under repurchase agreement transactions accounted for as secured borrowings.
6.  Securities Sold Under Repo - Secured Borrowing by NAIC Designation
The Company has no securities sold under repurchase agreement transactions accounted for as secured borrowings.
7. Collateral Received - Secured Borrowing
First Quarter | Second Quarter | Third Quarter | Fourth Quarter
a. Maximum Amount

1. Cash

$ 102,503,713

$ 125492315

$ 125,492,315

$ 171,899,921

2. Securities (FV)

. Ending Balance

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

1. Cash

$ —

$ 125492315

§ 125,033,755

$ 171,899,921

2. Securities (FV)
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8. Cash & Non-Cash Collateral Received - Secured Borrowing by NAIC Designation

1 2 3 4 5 6 7 8
Does Not
Qualify as

NAIC 1 Admitted

$ 171,899,921 [ $

Ending Balance None
a. [ Cash $

b. | Bonds - FV
c.|LB&SS-FV

. | Preferred stock - FV

—|$

. | Common stock

. | Real estate - FV
. | Derivatives - FV

d
e
f. | Mortgage loans - FV
g
h

i. | Other invested assets - FV

$ 171,899,921

j. | Total collateral assets - FV

9. Allocation of Aggregate Collateral by Remaining Contractual Maturity

Fair Value

49,426,443

122,473,478

2]

. Overnight and continuous
. 30 days or less

. 3110 90 days

. >90 days

ojlo|lTo|v

10. Allocation of Aggregate Collateral Reinvested by Remaining Contractual Maturity

Amortized Cost
$ 49,426,443

Fair Value
$ 49,426,443

. 30 days or less

. 3110 60 days

. 61to0 90 days

. 9110 120 days

. 121 to 180 days
181 to 365 days

S |™|lo|la|lo ||

. 1to2years

122,473,478

122,473,478

. 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

$ 102,503,713 | §

125,492,315

$ 125,492,315

$ 171,899,921

2. Securities (FV)

b

. Ending Balance

1. Cash

$ —|$

125,492,315

$ 125,033,755

$ 171,899,921

2. Securities (FV)

G. Reverse Repurchase Agreements Transactions Accounted for as Secured Borrowing

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

H.  Repurchase Agreements Transactions Accounted for as a Sale

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

l. Reverse Repurchase Agreements Transactions Accounted for as a Sale

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

J.  Real Estate

The Company has no investments in real estate.

K. Investments in Low-income Housing Tax Credits (“LIHTC”)

The Company has no investments in LIHTC.

L. Restricted Assets
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1. Restricted Assets (Including Pledged).

Gross (Admitted & Nonadmitted) Restricted

Percentage

Current Year

3

10

1

Restricted Asset
Category

Total
General
Account

(GIA)

GIA
Supportin
g SIA
Activity
@

Total
Separate
Account

(SIA)

Restricted
Assets

S/A
Assets

Supportin

g G/A

Activity (b)

Total
(1 plus 3)

Total From
Prior Year

Increase/
(Decrease)
(5 minus 6)

Total

Nonadmitt

ed

Restricted

Total
Admitted
Restricted
(5 minus 8)

Gross
(Admitted &
Nonadmitte
d)Restricted

to Total
Assets (c)

Admitted
Restricted to
Total
Admitted
Assets (d)

a. Subject to
contractual
obligation for
which liability
is not shown

$ —

$ —

$

$ —

$

$—

0%

0%

b. Collateral
held under
security
lending
agreements

0%

0%

¢. Subject to
repurchase
agreements

201,346,907

201,346,907

116,500,000

84,846,907

201,346,907

0.68 %

0.68 %

d. Subject to
reverse
repurchase
agreements

0%

0%

@

Subject to
dollar
repurchase
agreements

0%

0%

f. Subject to
dollar reverse
repurchase
agreements

0%

0%

g. Placed under
option
contracts

0%

0%

h. Letter stock
or securities
restricted as
to sale

0%

0%

. FHLB capital
stock

3,443,100

3,443,100

3,443,100

3,443,100

0.01 %

0.01 %

. On deposit
with states

4,862,866

4,862,866

4,622,170

240,696

4,862,866

0.02 %

0.02 %

k. On deposit
with other
regulatory
bodies

0%

0%

. Pledged as
collateral to
FHLB
(including
assets
backing
funding
agreements)

104,427,367

104,427,367

115,270,467

(10,843,100)

104,427,367

0.35 %

0.35 %

Pledged as
collateral not
captured in
other
categories

184,035,601

184,035,601

197,719,845

(13,684,244)

184,035,601

0.62 %

0.62 %

. Other
restricted
assets

>

0%

0%

0. Total
restricted
assets

$498,115,841

-
|

$498,115,841

$437,555,582

R=sd

60,560,259

$498,115,841

1.68 %

1.68 %

28z

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

2. Detail of Assets Pledged as Collateral Not Captured in Other Categories (Contracts that Share Similar Characteristics, such as Reinsurance and Derivatives, are
Reported in the Aggregate).
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Gross (Admitted & Nonadmitted) Restricted Percentage
Current Year
1 2 3 4 5 6 7 8 9 10
Total
Separate Gross Admitted
Total G/IA 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 | Restricted to | Admitted
Assets (GIA) (a) Assets (b) (1 plus 3) Year (5 minus 6) Restricted Total Assets | Assets
Collateral
pledged for
derivatives | $ 184,035,601 | § —1$ —[$ —$184,035,601 | $ 197,719,845 | § (13,684,244)| $ 184,035,601 0.62 % 0.62 %
Total $ 184,035,601 | $ —|9% —1$ — [ $ 184,035,601 | $ 197,719,845 | § (13,684,244)| $ 184,035,601 0.62 % 0.62 %
(@)  Subset of column 1.
(b)  Subset of column 3.
(c)  Total lines for Columns 1 through 7 should equal 5H(1) Columns 1 through 7 respectively and Total line for Columns 8 through 10 should equal 5H(1) in

Columns 9 through 11 respectively.

3. The Company had no other restricted assets (contracts that share similar characteristics, such as reinsurance and derivatives, are reported in the aggregate).

4. Collateral Received and Reflected as Assets Within the Reporting Entity's Financial Statements

(1) Book/Adjusted Carrying (3) % of BACV to Total Assets (4) % of BACV to Total
Collateral Assets Value (BACV) (2) Fair Value (Admitted and Nonadmitted)* Admitted Assets**
Cash, Cash Equivalents and
a. Short Term Investments $ 266,296,251 | $ 266,296,251 4.52 % 4.57 %
b. Schedule D, Part 1 — — 0.00 % 0.00 %]
c. Schedule D, Part 2, Sec. 1 — — 0.00 % 0.00 %|
d. Schedule D, Part 2, Sec. 2 — — 0.00 % 0.00 %]
e. Schedule B — — 0.00 % 0.00 %|
f.  Schedule A — — 0.00 % 0.00 %]
g Schedule BA, Part 1 — — 0.00 % 0.00 %]
h. Schedule DL, Part 1 — — 0.00 % 0.00 %
i. Other — — 0.00 % 0.00 %]
Total Collateral Assets
j. (atbtctd+etf+g+h+i) $ 266,296,251 | $ 266,296,251 4.52 % 4.57 %
* Column 1 divided by Liability Page, Line 26 (Column 1)
** Column 1 divided by Asset Page, Line 26 (Column 3)
(2) % of Liability to Total
(1) Amount Liabilities
Recognized Obligation to
k.  Return Collateral Asset $ 266,296,251 512 %
* Column 1 divided by Liability Page, Line 26 (Column 1)
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.
0. 5* Securities
The Company had no 5* securities.
P.  Short Sales
The Company had no short sales.
Q.  Prepayment Penalty and Acceleration Fees
General Account Separate Account
1. Number of CUSIPS 1 —
2. Aggregate Amount of Investment Income | $ 31,566 | $ —
R.  Reporting Entity's Share of Cash Pool by Asset type

The Company did not participate in a short term investment pool as of December 31, 2024.
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Note 6 - Joint Ventures, Partnerships and Limited Liability Companies
A. Investments in Joint Ventures, Partnerships and Limited Liability Companies

The Company has no investments in joint ventures, partnerships, or limited liability companies that exceed 10% of its admitted assets at December 31,
2024.

B. Impaired Investments in Joint Ventures, Partnerships or Limited Liability Companies

1. The Company impaired 2 limited partnerships that included 2 private equity partnerships in 2024. The limited partnerships were impaired because the cost basis
sustained a decline in value that the Company determined to be other than temporary.

2. The limited partnership impairments were determined as the difference between the fair value from the partnership financial statements and the carrying value of
the investment based on the equity method of accounting. The amounts of the impairments were $1,769,708 and $586,972 for the years ended December 31,
2024 and 2023, respectively.
.Note 7 - Investment Income
A.  Due and accrued investment income with amounts over 90 days past due is nonadmitted.

B.  The total amount of investment income due and accrued excluded from surplus at December 31, 2024 and 2023 was $97,388.

C.  The gross, nonadmitted and admitted amounts for interest income due and accrued.

Interest income due and accrued Amount
1. Gross $ 53,304,275
2. Nonadmitted $ 97,388
3. Admitted $ 53,206,887

D.  The Company had no aggregate deferred interest.
E.  The Company had no cumulative amounts of PIK interest included in the current principal balance.
Note 8 - Derivative Instruments
Overview

The Company utilizes a variety of Over-the counter ("OTC") derivatives, including OTC-cleared transactions, and exchange-traded derivative instruments as part of its
overall risk management strategy. The types of instruments may include swaps, caps, floors, forwards, futures and options to achieve one of four Company-approved
objectives: to hedge risk arising from interest rate, equity market, credit spread and issuer default, price or currency exchange rate risk or volatility; to manage liquidity;
to control transaction costs; or to enter into replication transactions. On the date the derivative contract is entered into, the Company designates the derivative as
hedging (fair value, cash flow, or net investment in a foreign operation), replication, or held for other investment and/or risk management activities, which primarily
involves managing asset or liability related risks which do not qualify for hedge accounting under SSAP No. 86. The Company’s derivative transactions are used in
strategies permitted under the derivative use plans required by the Department.

Interest rate swaps, equity, and index swaps involve the periodic exchange of payments with other parties, at specified intervals, calculated using agreed upon rates or
indices and notional principal amounts. Generally, no cash or principal payments are exchanged at the inception of the contract. Typically, at the time a swap is
entered into, the cash flow streams exchanged by the counterparties are equal in value.

Credit default swaps entitle one party to receive a periodic fee in exchange for an obligation to compensate the other party should a credit event occur on the part of the
referenced issuer.

Forward contracts are customized commitments that specify a rate of interest or currency exchange rate to be paid or received on an obligation beginning on a future
start date and are typically settled in cash.

Financial futures are standardized commitments to either purchase or sell designated financial instruments at a future date for a specified price and may be settled in
cash or through delivery of the underlying instrument. Futures contracts trade on organized exchanges. Margin requirements for futures are met by pledging securities
or cash, and changes in the futures’ contract values are settled daily in cash.

Option contracts grant the purchaser, for a premium payment, the right to either purchase from or sell to the issuer a financial instrument at a specified price, within a
specified period or on a stated date.

Swaption contracts grant the purchaser, for a premium payment, the right to enter into an interest rate swap with the issuer on a specified future date.

Foreign currency swaps exchange an initial principal amount in two currencies, agreeing to re-exchange the currencies at a future date, at an agreed upon exchange
rate. There may also be a periodic exchange of payments at specified intervals calculated using agreed upon rates and exchanged principal amounts.

The Company clears interest rate swap and certain credit default swap derivative transactions through central clearing houses. OTC-cleared derivatives require initial
collateral at the inception of the trade in the form of cash or highly liquid collateral, such as U.S. Treasuries and government agency investments. Central clearing
houses also require additional cash collateral as variation margin based on daily market value movements. In addition, OTC-cleared transactions include price
alignment interest either received or paid on the variation margin, which is reflected in net investment income.
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Strategies

The notional value, fair value, and carrying value of derivative instruments used during the years 2024 and 2023 are disclosed in the table presented below. During the
years 2024 and 2023, the Company did not transact in or hold any positions related to net investment hedges in a foreign operation or income generation transactions.
The notional amounts of derivative contracts represent the basis upon which pay or receive amounts are calculated and are not reflective of credit risk. The fair value of
derivative instruments are based upon widely accepted pricing valuation models which utilize independent third-party data as inputs or independent broker quotations.
The Company did not have any unrealized gains or losses during the reporting period representing the component of the derivative instruments gain or loss from
derivatives that no longer qualify for hedge accounting.

(Amounts in thousands) As of December 31, 2024 As of December 31, 2023
Notional Fair Carrying Notional Fair Carrying
Derivative type by strategy Value Value Value Value Value Value

Cash flow hedges

Interest rate swaps $ 125,000 [$  (16,069) $ —|$ 125,000 |$  (14,489)| § (24)

Foreign currency swaps 22,324 1,523 1,362 23,959 1,135 177
Replication transactions

Interest rate swaps 200,000 (45,480) 66 200,000 (36,893) 66

Credit default swaps — — — 250,000 4,858 3,460
Other investment and/or Risk Management activities

Macro hedge program 4,349,417 81,897 81,897 2,138,928 64,349 64,349

Total $  4696,741($ 21871|$  83325|% 2,737,887 ($ 18,960 | $ 68,028

Cash Flow Hedges

Interest rate swaps and index swaps: Interest rate swaps and index swaps are primarily used to convert interest receipts on floating-rate fixed maturity investments and
liabilities to fixed rates or other floating rates. There were no gains and losses classified in unrealized gains and losses related to cash flow hedges that have been
discontinued because it was no longer probable that the original forecasted transactions would occur by the end of the originally specified time period.

Foreign currency swaps: Foreign currency swaps are used to convert foreign denominated cash flows associated with certain foreign denominated fixed maturity
investments and liabilities to U.S. dollars. The foreign fixed maturities and liabilities are primarily denominated in euros and British pounds and are hedged to minimize
cash flow fluctuations due to changes in currency rates. There were no gains and losses classified in unrealized gains and losses related to cash flow hedges that have
been discontinued because it was no longer probable that the original forecasted transactions would occur by the end of the originally specified time period.

Replication Transactions

Interest rate swaps: The Company periodically enters in interest rate swaps as part of replication transactions to reproduce the investment characteristics of permissible
investments.

Credit default swaps: The Company periodically enters into credit default swaps that assume credit risk as part of replication transactions. Replication transactions are
used as an economical means to synthetically replicate the characteristics and performance of assets that are permissible investments under the Company's
investment policies.

Other Investment and/or Risk Management Activities

Interest rate swaps and swaptions: The Company enters into interest rate swaps and swaptions to manage duration between assets and liabilities. In addition, the
Company may enter into interest rate swaps to terminate existing swaps in hedging relationships, thereby offsetting the changes in value in the original swap.

Macro hedge program: The Company utilizes equity options, swaps, futures, and foreign currency options to hedge against a decline in the equity markets and the
resulting statutory surplus and capital impact primarily arising from Guaranteed Minimum Death Benefit ("GMDB") and GMWB obligations. Included are equity options
with financing premiums for which the premium is paid at the end of the derivative contract.

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 December 31, 2024 and 2023, respectively.

(amount in thousands)
Fiscal Year Premium Payment Due
2025 $ 38,877
2026 $ 25,385
2027 $ —
2028 $ —
Thereafter $ 42,098
Total Future Settled Premiums | $ 106,360

(amount in thousands)

Derivative Fair Value with
Undiscounted Future Premium Premium Commitments Fair Value Excluding Impact of
Date Commitments (Reported on DB) Future Settled Premiums
December 31, 2024 $106,360 $48,903 $(57,457)
December 31, 2023 $132,480 $(26,660) $(26,664)

Credit Risk

The Company’s derivative counterparty exposure policy establishes market-based credit limits, favors long-term financial stability and creditworthiness of the
counterparty and typically requires credit enhancement/credit risk reducing agreements. The Company minimizes the credit risk in derivative instruments by entering
into transactions with high quality counterparties rated A or better, which are monitored and evaluated by the Company’s risk management team and reviewed by senior
management. OTC-cleared transactions reduce risk due to their ability to require daily variation margin, monitor the Company's ability to request additional collateral in
the event of a counterparty downgrade, and act as an independent valuation source.
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The Company has developed credit exposure thresholds which are based upon counterparty ratings. Credit exposures are measured using the market value of the
derivatives, resulting in amounts owed to the Company by its counterparties or potential payment obligations from the Company to its counterparties. Credit exposures
are generally quantified daily based on the prior business day’s market value and collateral is pledged to and held by, or on behalf of, the Company to the extent the
current value of derivatives exceeds the contractual thresholds. In accordance with industry standards and the contractual agreements, collateral is typically settled on
the next business day. The Company has exposure to credit risk for amounts below the exposure thresholds which are uncollateralized, as well as for market
fluctuations that may occur between contractual settlement periods of collateral movements.

Counterparty exposure thresholds are developed for each of the counterparties based upon their ratings. The maximum uncollateralized threshold for a derivative
counterparty is $5 million. In addition, the Company monitors counterparty credit exposure on a monthly basis to ensure compliance with Company policies and
statutory limitations. The Company also generally requires that derivative contracts, other than exchange traded contracts, OTC-cleared swaps, certain forward
contracts, and certain embedded and reinsurance derivatives, be governed by an International Swaps and Derivatives Association Master Agreement which is
structured by legal entity and by counterparty and permits right of offset.

Derivative instruments have off-balance sheet risk. The notional value, market value exposure, counterparty and other trade terms are available in Schedule DB,
Derivative Instruments, for each individual derivative contract.

The Company does not have excluded components of derivatives.
Note 9 - Income Taxes

A.  The components of the net deferred tax asset/(deferred tax liability) ("DTA"/"(DTL)") at period end and the change in those components are as follows:

1 2024
Ordinary Capital Total
(@) Gross DTA $ 173,772,013 | $ 1,168,019 | $ 174,940,032
(b) Statutory valuation allowance adjustments — — —
(c) Adjusted gross DTA 173,772,013 1,168,019 174,940,032
(d) Deferred tax assets nonadmitted 47,701,886 — 47,701,886
(e) Subtotal net admitted deferred tax assets 126,070,127 1,168,019 127,238,146
(f) Deferred tax liabilities 35,043,715 36,430,719 71,474,434
(9) Net admitted deferred tax asset/(net deferred tax liability) $ 91,026,412 | $ (35,262,700)| $ 55,763,712
2 2024
Ordinary Capital Total
Admission Calculation Components SSAP No. 101 :
(@) Federal income taxes paid in prior years recoverable by C/B $ —1$ —1$ —
(b) Adjusted gross DTA expected to be realized 54,747,910 1,015,802 55,763,712
(1) DTA's expected to be realized after the balance sheet date 54,747,910 1,015,802 55,763,712
(2) DTA's allowed per limitation threshold XXX XXX 85,630,275
(c) DTA's offset against DTLs 71,322,217 152,217 71,474,434
(d) DTA's admitted as a result of application of SSAP No. 101 $ 126,070,127 | $ 1,168,019 | $ 127,238,146
3| (a) Ratio % used to determine recovery period and threshold limitation 691%
(b) Adjusted capital and surplus used to determine 2(b) thresholds 570,868,502
4 2024
Ordinary Capital
Impact of Tax Planning Strategies:
(a) Determination of adjusted gross DTA and net admitted DTA,
by tax character as a %.
(1) Adjusted gross DTAs amount from Note 9A1c § 173,772,013 |$ 1,168,019
(2) % of adjusted gross DTAs by tax character attributable to the impact of
planning strategies — %] — %
(3) Net admitted adj. gross DTAs amount from Note 9A1e $ 126,070,127 |$ 1,168,019
(4) % of net admitted adjusted gross DTAs by tax character admitted
because of the impact of planning strategies 1% — %]
(b) Do the tax planning strategies include the use of reinsurance? Yes No _X_
1 2023
Ordinary Capital Total
(a) Gross DTA 162,998,357 | $ 2,721,299 | $ 165,719,656
(b) Statutory valuation allowance adjustments — — —
(c) Adjusted gross DTA 162,998,357 2,721,299 165,719,656
(d) Deferred tax assets nonadmitted 38,638,543 — 38,638,543
(e) Subtotal net admitted deferred tax assets 124,359,814 2,721,299 127,081,113
] Deferred tax liabilities 35,857,023 35,434,090 71,291,113
(9) Net admitted deferred tax asset/(net deferred tax liability) 88,502,791 [ $ (32,712,791)| $ 55,790,000
2 2023
Ordinary Capital Total
Admission Calculation Components SSAP No. 101 :
(@) Federal income taxes paid in prior years recoverable by C/B $ —1$ —18 —
(b) Adjusted gross DTA expected to be realized 53,178,189 2,611,811 55,790,000
(1) DTA's expected to be realized after the balance sheet date 53,178,189 2,611,811 55,790,000
(2) DTA's allowed per limitation threshold XXX XXX 124,672,434
(c) DTA's offset against DTLs 71,181,625 109,488 71,291,113
(d) DTA's admitted as a result of application of SSAP No. 101 $ 124,359,814 | $ 2,721,299 | § 127,081,113
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3| (a) Ratio % used to determine recovery period and threshold limitation 966%
(b) Adjusted capital and surplus used to determine 2(b) thresholds $ 831,149,559
4 2023
Ordinary Capital
Impact of Tax Planning Strategies:
(a) Determination of adjusted gross DTA and net admitted DTA,
by tax character as a %.
(1) Adjusted gross DTAs amount from Note 9A1c $ 162,998,357 |$ 2,721,299
(2) % of adjusted gross DTAs by tax character attributable to the impact of
planning strategies —% — %
(3) Net admitted adj. gross DTAs amount from Note 9A1e $ 124,359,814 |$ 2,721,299
(4) % of net admitted adjusted gross DTAs by tax character admitted
because of the impact of planning strategies 2% —%
(b) Do the tax planning strategies include the use of reinsurance? Yes No _X_
1 Change During 2024
Ordinary Capital Total
(@) Gross DTA $ 10,773,656 | $ (1,553,280)( $ 9,220,376
(b) Statutory valuation allowance adjustments — — —
(c) Adjusted gross DTA 10,773,656 (1,553,280) 9,220,376
(d) Deferred tax assets nonadmitted 9,063,343 — 9,063,343
(e) Subtotal net admitted deferred tax assets 1,710,313 (1,553,280) 157,033
(f) Deferred tax liabilities (813,308) 996,629 183,321
(9) Net admitted deferred tax asset/(net deferred tax liability) $ 2,523,621 % (2,549,909)( $ (26,288)
2 Change During 2024
Ordinary Capital Total
Admission Calculation Components SSAP No. 101 :
(a) Federal income taxes paid in prior years recoverable by C/B $ —1$ —1$ —
(b) Adjusted gross DTA expected to be realized 1,569,721 (1,596,009) (26,288)
(1) DTA's expected to be realized after the balance sheet date 1,569,721 (1,596,009) (26,288)
(2) DTA's allowed per limitation threshold XXX XXX (39,042,159)
(c) DTA's offset against DTLs 140,592 42,729 183,321
(d) DTA's admitted as a result of application of SSAP No. 101 $ 1,710,313 | $ (1,553,280)| $ 157,033
3| (a) Ratio % used to determine recovery period and threshold limitation (275)%
(b) Adjusted capital and surplus used to determine 2(b) thresholds $  (260,281,057)
4 Change During 2024
Ordinary Capital
Impact of Tax Planning Strategies:
(a) Determination of adjusted gross DTA and net admitted DTA,
by tax character as a %.
(1) Adjusted gross DTAs amount from Note 9A1c $ 10,773,656 |$  (1,553,280)
(2) % of adjusted gross DTAs by tax character attributable to the impact of
planning strategies — % —%
(3) Net admitted adj. gross DTAs amount from Note 9A1e $ 1,710,313 |$  (1,553,280)
(4) % of net admitted adjusted gross DTAs by tax character admitted
because of the impact of planning strategies (1% — %

B.  DTLs are not recognized for the following amounts:

Not Applicable.
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C. Significant Components of Income Taxes Incurred

1.

The components of current income tax (benefit)/expense are as follows:

2024 2023 Change
(a) Federal $ (8,545,006) $ 19,898,443 (28,443,449)
(b) Foreign — — —
(c) Subtotal (8,545,006)( $ 19,898,443 (28,443,449)
(d) Federal income tax on net capital gains (677,642) 12,188,360 (12,866,002)
(e) Utilization of capital loss carryforwards — — —
() Other — — —
(9) Federal and foreign income taxes incurred $ (9,222,648) $ 32,086,803 (41,309,451)
.| The main components of the period end deferred tax amounts and the change in those components are as follows:
[ 2024 [ 2023 |  Change
DTA: Ordinary
Policyholder reserves $ 42,417,756 | $ 43,481,897 | $ (1,064,141)
Deferred acquisition costs 110,832,496 100,349,364 10,483,132
Compensation and benefits 287 — 287
Investments 433,811 — 433,811
Tax credit carryforward 14,127,915 13,130,850 997,065
Other 5,959,748 6,036,246 (76,498)
Subtotal: DTA Ordinary 173,772,013 162,998,357 10,773,656
Ordinary statutory valuation allowance — — —
Total adjusted gross ordinary DTA 173,772,013 162,998,357 10,773,656
Nonadmitted ordinary DTA 47,701,886 38,638,543 9,063,343
Admitted ordinary DTA 126,070,127 124,359,814 1,710,313
DTA: Capital
Investments 1,168,019 2,721,299 (1,553,280)
Subtotal: DTA Capital 1,168,019 2,721,299 (1,553,280)
Capital statutory valuation allowance — — —
Total adjusted gross capital DTA 1,168,019 2,721,299 (1,553,280)
Nonadmitted capital DTA — — —
Admitted capital DTA 1,168,019 2,721,299 (1,553,280)
Total Admitted DTA $ 127,238,146 [$ 127,081,113 |$ 157,033
DTL: Ordinary
Investments $ 33,840,731 | $ 33,473,247 | $ 367,484
Policyholder reserves 1,191,888 2,383,776 (1,191,888)
Other 11,096 — 11,096
Gross DTL ordinary 35,043,715 35,857,023 (813,308)
DTL: Capital
Investments 36,430,719 35,434,090 996,629
Gross DTL capital 36,430,719 35,434,090 996,629
Total DTL 71,474,434 71,291,113 183,321
Net adjusted DTA/(DTL) $ 55,763,712 | $ 55,790,000 | $ (26,288)
Adjust for the change in deferred tax on unrealized gains/losses 1,432,872
Adjust for the change in nonadmitted deferred tax 9,063,343
Adjusted change in net deferred Income Tax $ 10,469,927

D.  Reconciliation of federal income tax rate to actual effective rate:

The sum of the income tax incurred and the change in the DTA/DTL is different from the result obtained by applying the statutory federal income tax rate to the pretax

income. The significant items causing this difference are as follows:

% of Pre-tax % of Pre-tax
2024 income 2023 income

Tax effect $ 7,240,778 Tax effect $ 48,298,991
Statutory tax $ 1,520,563 21.00 % $ 10,142,788 21.00 %,
Tax preferred investments (13,047,890) (180.20)%, (17,031,728), (35.26)%
Interest maintenance reserve (1,427,199) (19.7)% (856,738) (1.77)%
Amortization of inception gain (3,454,265) 47.71)% (3,454,265) (7.15)%
V/A Hedge gains reported in surplus (1,073,404) (14.82)% 14,478,051 29.98 %
Prior period adjustments 9,563 0.13 % (593,187) (1.23)%
Change in deferred tax on non-admitted assets 37,996 0.52 % (54,419) (0.11)%
Foreign related investments (2,528,000) (34.91)% (3,002,000) (6.22)%
All other 270,061 3.73 % (262,535) (0.56)%;
Total statutory income tax $ (19,692,575) (271.97)%| $ (634,033) (1.32)%
Federal and foreign income taxes incurred $ (9,222,648) (127.37)% 32,086,803 66.43 %|
Change in net deferred income taxes (10,469,927) (144.60)% (32,720,836) (67.75)%
Total statutory income tax $ (19,692,575) (271.97)%| $ (634,033) (1.32)%

E.  Operating loss and tax credit carryforwards and protective tax deposits

1. At December 31, 2024, the Company had $0 of net operating loss carryforwards, and $14,127,915 of foreign tax credit carryovers which expire between 2028 and

2034.
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2. The amount of federal income taxes incurred in the current year and each preceding year that will be available for recoupment in the event of future net losses are:

2024 $ —
2023 —
2022 —

3. The aggregate amount of deposits reported as admitted assets under Section 6603 of the IRS Code was $0 as of December 31, 2024.
F.  Consolidated Federal Income Tax Return

1. The Company's federal income tax return is included within TR Re, Ltd.'s ("TR Re"), consolidated federal income tax return. The consolidated federal income tax
return includes the following entities:

TR Re, Ltd.
Talcott Resolution Life Insurance Company

Talcott Resolution Life and Annuity Insurance Company

2. Federal Income Tax Allocation

Estimated tax payments are made quarterly (if necessary), at which time intercompany tax balances are settled. In the subsequent year, additional settiements (if
necessary) are made on the unextended due date of the return and at the time that the return is filed. The method of allocation among affiliates of the Company is
subject to written agreement approved by the Board of Directors and based upon separate return calculations with current credit for net losses to the extent the
losses provide a benefit in the consolidated tax return.

Note 10 - Information Concerning Parent, Subsidiaries and Affiliates

A&C. See Schedule Y.
B.  The Company has no reportable transactions with affiliates in 2024.

D. At December 31, 2024 and 2023, the Company reported $0 and $0, respectively, as receivable from and $40,249,340 and $15,010,012, respectively, as payable to
parents, subsidiaries and affiliates. Amounts are settled in accordance with terms of the agreements.

On October 15, 2024, TLA loaned $140M to TR Re per the intercompany liquidity agreement. The interest rate of this loan is 4.21% and the maturity date is October
14, 2025.

On July 3, 2024, TLA loaned $300 million to TL per the intercompany liquidity agreement. The interest rate of this loan is 5.06% and the maturity date is July 2, 2025.

On October 16, 2023, TLA loaned $140M to TR Re per the intercompany liquidity agreement. The interest rate of this loan was 5.22% and the maturity date was
October 15, 2024. The loan was repaid on October 15, 2024.

On January 27, 2023, TLA loaned $60M to TR Re per the intercompany liquidity agreement. The interest rate of this loan was 4.5% and the maturity date was January
26, 2024. The loan was repaid on December 21, 2023.

E.  Guarantees or undertakings including the Company and any affiliate or related party:
For all guarantees, see Note 14.A.2.

F.  Management or expense allocation contracts involving affiliated companies:
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 $500M in aggregate to the affiliates. TL may also
borrow a total of $1.5B consisting of $500M from each of the aforementioned entities. Under the agreement, TLR, TLAR and TR Re cannot extend loans between one
another.
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 $200M in aggregate to the affiliates. TLA may also borrow a total of $600M consisting of $200M from each of the aforementioned entities. Under the

agreement, TLR, TLAR and TR Re cannot extend loans between one another.

Effective December 28, 2021, TL and certain of its affiliates, including but not limited to insurance companies (the "Talcott Companies"), entered into an Investment
Management Agreement with Sixth Street Insurance Solutions, L.P. to provide investment management services with respect to certain assets.

Effective July 1, 2021, TL and certain of its affiliates, including but not limited to insurance companies (the "Talcott Companies"), entered into a new Amended and
Restated Services and Cost Allocation Agreement, which superseded the previous Cost Allocation Agreements and authorizes the affiliates and TL to obtain a variety
of operating services from each other to conduct their day to day businesses and to provide fair and equitable compensation for their services. Expenses covered
under the Agreement are allocated based on cost plus basis.

Effective June 1, 2018, TL and certain of its broker dealer affiliates, including TDC, entered into a new Amended and Restated Service and Cost Allocation Agreement,
which provides services to the entities for the purpose of conducting their day to day businesses.

Effective June 26, 2018, Hopmeadow Holdings, LP and its direct and indirect subsidiaries entered into a new Tax Allocation Agreement. On December 30, 2021, TR
Re, Ltd., a new subsidiary of Hopmeadow Holdings, LP, was added to the agreement via joinder.

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, TLA and certain TL subsidiaries who become parties to the Liquidity Agreement in the future. 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. There are currently no advances outstanding.

Effective July 14, 2012, TL entered into an administrative service agreement ( the "ASA") with Talcott Administrative Services Company LLC ("TASC", formerly known
as Lombard International Administration Services Company, LLC). Under the ASA, TASC provides certain administrative services with respect to specified contracts
and accounts.

Principal Underwriting Agreement between TDC, TL, and TLA as amended and restated effective July 17, 2007.

G.  Alloutstanding shares of the Company's stock are owned by TL, an insurance company domiciled in the State of Connecticut.

H.  The Company does not own shares of any upstream intermediate or ultimate parent, either directly or indirectly via SCA company.
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The Company has no investments in an SCA company that exceed 10% of its admitted assets.

J.  The Company has no impaired investments in an SCA company.
K.  The Company has no investments in a foreign subsidiary.
L.  The Company has no investments in a downstream noninsurance holding company.
M.  The Company had the following investment in noninsurance SCA entities:
(1) Balance Sheet Value (Admitted and Nonadmitted) All SCAs (Except 8bi Entities)
SCA Entity Percentage of SCA Ownership | Gross Amount Admitted Amount Nonadmitted Amount
a. SSAP No. 97 8a Entities
— %
Total SSAP No. 97 8a Entities XXX $ —1$ —1|$ —
b. SSAP No. 97 8b(ii) Entities
— %
Total SSAP No. 97 8b(ii) Entities XXX $ —1$ —1$ —
c. SSAP No. 97 8b(iii) Entities
TDC 100 %] 8,016,615 8,016,615
Total SSAP No. 97 8b(iii) Entities XXX $ 8,016,615 | $ 8,016,615 % —
d. SSAP No. 97 8b(iv) Entities
— %
Total SSAP No. 97 8b(iv) Entities | XXX $ —1$ —1|$ —
Total SSAP No. 97 8b Entities
e. (exception 8b(i) entities) (b+c+d) XXX $ 8,016,615 % 8,016,615 | $ —
f. Aggregate Total (a+e) XXX $ 8,016,615 % 8,016,615 | $ —
(2) NAIC Filing Response Information
NAIC Disallowed
SCA Entity Entities Valuation
(Should be the same entities as shown in M(1) Date of Filing to | NAIC Valuation | NAIC Response | Method Resubmission
above) Type of NAIC Filing* the NAIC Amount Received Y/N Required Y/N Code**
a. SSAP No. 97 8a Entities
$ —
Total SSAP No. 97 8a Entities XXX XXX $ — XXX XXX
b. SSAP No. 97 8b(ii) Entities
$ —
Total SSAP No. 97 8b(ii) Entities XXX XXX $ — XXX XXX
c. SSAP No. 97 8b(iii) Entities
TDC S2 12/11/2024 |[$ 8,016,615 Y N
Total SSAP No. 97 8b(iii) Entities $ 8,016,615
Total SSAP No. 97 8b(iii) Entities XXX XXX $ — XXX XXX
d. SSAP No. 97 8b(iv) Entities
$ —
Total SSAP No. 97 8b(iv) Entities XXX XXX $ — XXX XXX
Total SSAP No. 97 8b Entities
e. (exception 8b(j) entities) (b+c+d) XXX XXX $ 8,016,615 XXX XXX
f. Aggregate Total (a+e) XXX XXX $ 8,016,615 XXX XXX
N.  The Company has no investments in insurance SCA's for which the audited statutory equity reflects a departure from the NAIC statutory accounting practices and

Note 11 - Debt

A

B.

procedures.

The Company has no outstanding debt.

FHLB (Federal Home Loan Bank) Agreements

1. The Company is a member of the Federal Home Loan Bank of Boston ("FHLB"). Membership allows the Company access to collateralized advances,
which may be used to support various spread-based businesses or to enhance liquidity management. FHLB membership requires the Company to own
member stock and borrowings require the purchase of activity-based stock in an amount (generally between 3% and 4% of the principal balance) based
upon the term of the outstanding advances. FHLB stock held by the Company is classified within Page 2, Line 2.2 (Common stocks) in the General
Account. As of December 31, 2024 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 2024, the Company's borrowing capacity is $157 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.
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3.

2. FHLB Capital Stock
a. Aggregate Totals

1. December 31, 2024

Total 1 2+3 General f\ccount SeparatesAccounts
a. | Membership Stock - Class A $ —1$ —1$ —
b. [ Membership Stock - Class B 3,254,300 3,254,300 —
c. | Activity Stock — — —
d. | Excess Stock — — —
e. | Aggregate Total (a+b+c+d) 3,254,300 3,254,300 —
f. | Actual or estimated borrowing
capacity as determined by the insurer |$ 157,000,000 | $ 157,000,000 | $ —
2. December 31, 2023
1 2 3
Total 2+3 General Account | Separate Accounts
a. [ Membership Stock - Class A $ —1$ —1$ —
b. | Membership Stock - Class B 3,443,100 3,443,100 —
c. | Activity Stock — — —
d. | Excess Stock — — —
e. | Aggregate Total (atb+c+d) 3,443,100 3,443,100 —
f. | Actual or estimated borrowing capacity
as determined by the insurer 222,000,000 | $ 222,000,000 | $ —

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

Eligible for Redemption
2 3 4 5
Current Period Total | Not Eligible for | Less Than6 | 6 Monthsto Less | 1to Lessthan 3 6
Membership Stock (2+3+4+5+6) Redemption Months than 1 Year Years 3105 Years
1 ClassA |$ — $ —1$ —|9$ —1$ —
2 3,254,300 3,159,435 94,865 — — —
Collateral Pledged to FHLB
a. Amount Pledged as of December 31, 2024
1 2 Aggregate Total
Fair Value Carrying Value Borrowing
Current Year Total General and Separate Accounts
1| (Total Collateral Pledged (Lines 2 + 3) $ 94,656,248 | $ 104,427,367 | $ —
Current Year General Account: Total Collateral
2 | Pledged 94,656,248 104,427,367 —
Current Year Separate Account: Total Collateral
3| Pledged — — —
Prior Year-end Total General and Separate Accounts:
4| Total Collateral Pledged 107,759,543 115,270,467 —
b. Maximum Amount Pledged During Reporting Period
3
Amount Borrowed at
1 2 Time of Maximum
Fair Value Carrying Value Collateral
Current Year Total General and Separate Accounts
1 [ (Maximum Collateral Pledged (Lines 2 + 3) $ 102,978,948 | $ 112,328,248 | $ —
Current Year General Account Maximum Collateral
2 | Pledged 102,978,948 112,328,248 —
Current Year Separate Account Maximum Collateral
3 | Pledged — — —
Prior Year-end Total General and Separate Accounts
4 | Maximum Collateral Pledged 110,744,023 | $ 127,740,286 —

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

The Company had no borrowings from the FHLB as of December 31, 2024.

c. FHLB - Prepayment Obligations

The Company does not have any prepayment obligations as of December 31, 2024.
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Note 12 - Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement Benefit Plans

A-D. Defined Benefit Plans
The Company has no direct plans.
E.  Defined Contribution Plans
The Company has no direct plans.
F.  Multiemployer Plans
The Company has no multiemployer plans.
G. Consolidated/Holding Company Plans

Talcott Deferred Compensation Plan

As of June 1, 2018, TL adopted an investment and savings plan, the Talcott 401(k) Plan and a non-qualified savings plan, the Talcott Resolution
Deferred Compensation Plan. Effective December 31, 2018, both plans were assigned to TLI, the Company's indirect parent. Substantially all U.S.
employees of the Company are eligible to participate in the Talcott 401(k) Plan under which designated contributions can be invested in a variety of
investments. Subject to IRS limits, the employee can contribute up to 90% of their eligible compensation. The Company's contributions include a non-
elective contribution of 2% of eligible compensation and a dollar-for-dollar matching contribution of up to 6% of eligible compensation contributed by the
employee each pay period.

The Talcott Resolution Deferred Compensation Plan is for a select group of management and provides an opportunity to defer compensation on a pre-
tax basis and accumulate tax-deferred eamings. The Plan has a 6% matching contribution for eligible compensation earned in excess of the 401(a)(17)
limit, currently $350,000. Eligible compensation includes salary and bonuses and participants can defer up to 80% of their eligible pay. The Plan shall
represent an unfunded, unsecured obligation of the company to provide deferred compensation. Any payments to a participant or other person
hereunder shall be paid from the general assets of the Company, and each participant shall have the status of an unsecured general creditor of the
Company with respect to any amounts payable under the Plan. The accrued liability for the company during 2024 and 2023 was immaterial.

Talcott Long-term Disability Plan

The Company participates in Talcott sponsored postemployment plans that provide for medical and salary replacement benefits for employees on long-term disability.
The expenses allocated to the Company for long term disability were not material to the results of operations for the years ended December 31, 2024 and 2023.

Talcott Resolution Long-term Incentive Plan

In September, 2021, the Company adopted a new Long-term Cash Incentive Plan (“the Plan”) to attract and retain executive and management level employees of the
Company and its affiliates in support of the continued growth and long-term performance of the Company. U.S. employees in certain employment bands (generally
executive and management level) are eligible to participate in the Plan. Targets vary by employment level. Awards are issued annually at the discretion of
management, and vest in full on the third anniversary of the date of the grant, subject to the participant's continued employment with the Company. Any payments to a
participant or other person hereunder shall be paid from the general assets of the Company, and each participant shall have the status of an unsecured general creditor
of the Company with respect to any amounts payable under the Plan The expense accrued for the Company during 2024 and 2023 was immaterial.

H.  Postemployment Benefits and Compensated Absences
The Company has no direct postemployment benefits and compensated absences.
l. Impact of Medicare Modernization Act on Postretirement Benefits (INT 04-17).

There was no impact from the Modernization Act on Medicare postretirement benefits (INT 04-17) to the Company.

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

1. The Company has 3,000 shares of common capital stock authorized with 2,000 shares issued and outstanding. The par value of the stock is $1,250.

2. The Company has no preferred shares authorized.

3. The maximum amount of dividends which can be paid to shareholders by Connecticut domiciled insurance companies, without prior approval of the Connecticut
Insurance Commissioner (the “Commissioner”), is generally restricted to the greater of 10% of surplus as of the preceding December 31st or the net gain from
operations after dividends to policyholders, federal income taxes and before realized capital gains or (losses) for the previous year. In addition, if any dividend exceeds
the insurer's earned surplus, it requires the prior approval of the Commissioner. Dividends are paid as determined by the Board of Directors in accordance with state
statutes and regulations, and are not cumulative. With respect to dividends to its parent TL, the Company’s dividend limitation under the holding company laws of
Connecticut is $170,122,848 in 2025.

4. On December 24, 2025, TLA paid a dividend of $275,000,000 to Talcott Resolution Life Insurance Company ("TL"), the Company's parent. On July 6, 2023, TLA paid a
dividend of $94,800,000 to TL.

5. Within the limits of (3) above, there are no additional restrictions placed on the portion of Company profits that may be paid as ordinary dividends to stockholders.
6. Norestrictions have been placed on the unassigned funds of the Company.

7. The Company is not organized as a mutual company.

8. No stock is being held by the Company for special purposes.

9. The Company had no changes in the balances of any special surplus funds from the prior period.

10.  The portion of unassigned funds (surplus) represented or reduced by cumulative unrealized gains and (losses) is $50,211,598, before tax.

11. The Company has no surplus notes outstanding.

12.  The Company had no restatements due to quasi-reorganization.

13.  The Company had no quasi-reorganizations.
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Note 14 - Liabilities, Contingencies, and Assessments

A.  Contingent Commitments

1. At December 31, 2024, the Company has outstanding commitments totaling $291,031,590 of which $188,731,161 is committed to fund limited
partnership and other alternative investments, which may be called by the partnership during the commitment period to fund the purchase of new
investments and partnership expenses. Additionally, $46,729,149 is related to commercial whole loans generally expected to fund in the first half of
2025, and $55,571,280 is related to various funding obligations associated with private placement securities.

2. Detail of Other Contingent Commitments

1 2 3 4 5
. Maximum
Nature and Eilélg:i:ti:I Poteonftiallarrréount
Circumstances of Statement Pavments
Guarantee and Key Impact if Action the Gyuarantor Current Status of Payment
Attributes, Including Liability Under the or
Date and Duration of Recognition of Guarantee be R%Olljjli?ed fo Performance Risk of
Agreement Guarantee is Required Mqake Guarantee
Effective February 1, 2018, TLA guaranteed the obligations
of Talcott Resolution Comprehensive Employee Benefit "
Service Company ("TCB"), a wholly-owned subsidiary, with Increase in Tr&?ﬁgi?gﬁ? ﬁlfgliﬁte
respect to certain structured settlement liability obligations to Investments in SCA addition to poli é) holder
provide an increased level of security to claimants under Dividends to reserves Thpe ayment or
such structured settlements; these obligations were $ — | stockholders (capital Unlimited (1) erformance ﬁsg of this
assumed from Talcott Resolution Life Insurance Company contribution)p puarantee is low as It is
("TL") on February 1, 2018. As of December 31, 2024 and Expense. or Other ur?likel that this quarantee
December 31, 2023, no liability was recorded for this P ’ w¥|l be tri gred
guarantee, as TCB was able to meet these policyholder ggered.
obligations.
Total $ — Unlimited

3. Summary of Detail in Note 14.A.2.

Not applicable
B. Assessments

1. Liability and Related Asset
In all states, insurers licensed to transact certain classes of insurance are required to become members of a guaranty fund. In most states, in the event of the
insolvency of an insurer writing any such class of insurance in the state, members of the funds are assessed to pay certain claims of the insolvent insurer. A
particular state’s fund assesses its members based on their respective written premiums in the state for the classes of insurance in which the insolvent insurer
was engaged. Assessments are generally limited for any year to one or two percent of premiums written per year, depending on the state.
Under insurance guaranty fund laws in each state, the District of Columbia and Puerto Rico, insurers licensed to do business can be assessed by state insurance
guaranty associations for certain obligations of insolvent insurance companies to policyholders and claimants. Part of the assessments paid by/refunded to the
Company pursuant to these laws may be used as credits for a portion of the associated premium taxes. The Company did not receive guaranty fund

assessments in 2024 and 2023. The Company had a guaranty fund receivable of $1,498,701 and $190,997 as of December 31, 2024 and 2023, respectively.

2. Rollforward of Related Asset

Desc:iption Am(z)unt

a. Assets recognized from paid and accrued premium tax offsets and policy surcharges prior year-end $ 190,997
b. Decrease current year:

Premium tax offsets applied (113,754)

Premium tax offsets charged off/expired —
c. Increase current year:

Premium tax offsets accrued 1,421,458
d. Assets recognized from paid and accrued premium tax offsets and policy surcharges current year-end | $ 1,498,701

3. Guaranty Fund Liabilities and Assets Related to Assessments from Insolvencies for Long-Term Care Contracts
The Company has no guaranty fund liabilities and assets related to assessments from insolvencies for long-term care contracts.
C.  Gain Contingencies
The Company has no gain contingencies.
D. Claims related extra contractual obligations and bad faith losses stemming from lawsuits

The amounts the Company paid during 2024 to settle claims-related extra contractual obligations or bad faith claims stemming from lawsuits were not material, either
individually or in the aggregate.

E. Joint and Several Liabilities

The Company had no joint and several liabilities.
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F.  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 Casey v. Talcott
Resolution Life Insurance Company and Talcott Resolution Life and Annuity Insurance Company, et al. (MA). The lawsuit relates to data security events involving the
MOVE:it file transfer system (“MOVEit Cybersecurity Incident’). The MOVEit file transfer system is software used by a broad range of companies to move sensitive
electronic data. PBI Research Services (“PBI"), a former third-party service provider for Talcott Resolution, used the MOVEit file transfer system in the performance of
its services. PBI used the software on behalf of Talcott Resolution to, among other things, search various databases to identify the deaths of insured persons and
annuitants under life insurance policies and annuity contracts, respectively, as required by applicable law. Plaintiffs seek 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. Plaintiffs allege that Talcott Resolution breached a purported duty to safeguard their sensitive data from unauthorized access. The complaints
assert 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 these actions.

The Company is or may become involved in various legal actions, some of which assert claims for substantial amounts. Management expects that the ultimate liability,
if any, with respect to such lawsuits, after consideration of provisions made for estimated losses and costs of defense, will not be material to the financial condition of
the Company.

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

Note 15 - Leases
A. Lessee Leasing Arrangements

1. The rent paid by the Company to The Hartford and Nassau Life Insurance Company for space occupied and equipment used by Talcott Companies was
$995,636 and $723,965 in 2024 and 2023, respectively.

2. Future minimum rental commitments are as follows:

Year Ending December 31 Operating Leases
1. 2025 $ 874,851
2. 12026 884,508
3. 2027 903,821
4. 12028 903,821
5. 12029 913,478
6. Total $ 4,480,479

The office of the Company, together with its parent and other life insurance affiliates, is located in Hartford, Connecticut.
The Company is not involved in any significant sale-leaseback transactions.
B. Leasing is not a source of income for the Company.

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

The Company aims to maintain a diversified investment portfolio including issuer, sector, and geographic stratification, and has established certain exposure limits,
diversification standards and review procedures to mitigate credit risk. The Company is not exposed to any credit concentration risk of a single issuer, excluding U.S.
government and government agency securities and a short term investment pool, greater than 10% of the Company’s capital and surplus as of December 31, 2024 and 2023.

Derivative instruments have off-balance sheet risk. The notional value, market value exposure, counterparty and other trade terms are available in Schedule DB for each
individual derivative contract. For discussions on credit risk, market risk, cash requirements and accounting policy see Note 8, Derivative Instruments.

See Schedule DB of the Company’s annual statement for additional detail.

The table below summarizes the face amount of the Company’s financial instruments with off-balance sheet risk as of December 31:

Assets Liabilities
2024 2023 2024 2023
a. Swaps $ 603,680,649 | § 337,783,726 | § 602,323,979 | § 693,448,000
b. Futures — — — —
c. Options 2,984,305,000 6,514,131,308 1,110,111,514 3,100,792,885
d. Total $ 3,587,985,649 [$  6,851,915,034 |$  1,712,435493 | § 3,794,240,885

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

A.  The Company had no transfers of receivables reported as sales.
B.  The Company had no transfer or servicing of financial assets.
C. Washsales

The Company had no wash sales.

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

The Company had no gain or loss from uninsured Accident & Health plans or the uninsured portion of partially insured plans.
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Note 19 - Direct Premium Written/Produced by Managing General Agents/Third Party Administrators
The Company had no direct premiums written by managing general agents or third-party administrators.
Note 20 - Fair Value Measurements
A.  Fair Value Measurements

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

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

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

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

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

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

December 31, 2024
Quoted Prices in
Active Markets Significant Significant
for Identical Observable Unobservable
Assets Inputs Inputs Net Asset Value
(Amounts in thousands) (Level 1) (Level 2) (Level 3) (NAV) Total
a. Assets accounted for at fair value
Common stocks - unaffiliated $ 7,089 % —|$ 344318 —1$ 10,532
Cash equivalents 129,308 — — — 129,308
Total bonds and stocks 136,397 21,528 3,443 — 161,368
Derivative assets
Macro hedge program — 3,167 97,110 — 100,277
Total derivative assets — 3,167 97,110 100,277
Separate Account assets [1] 23,798,019 $ —1|$% —1|$% —|$ 23,798,019
Total assets accounted for at fair value 23,934,416 24,695 100,553 24,059,664
b. Liabilities accounted for at fair value
Macro hedge program $ —|$ —|$ (18,381)| $ —1$ (18,381)
Total derivative liabilities $ —19 —1|$% (18,381)| $ —1$ (18,381)

11 Excludes approximately $6 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.
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Bonds and Stocks

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

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

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

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

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

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

Derivative Instruments

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

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

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

Valuation Inputs for Investments

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

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

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

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

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

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

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
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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)

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

December 31, 2024:

Total Realized/
Unrealized Gains
Fair Value | Transfers | Transfers | (Losses) Included in: Fair Value
as of into out of Net Purchases/ | Sales/ as of
Level 3 Level 3 Income | Surplus | Increases | Decreases | Settlements
(Amounts in thousands) 01/01/ 2024 [2] [2] 1] 12 /31/ 2024
a Assets
Common stocks - unaffiliated $ 344318 —|$ —|$ —|$ —1$ —|$ —1$ —1$ 3,443
Derivatives
Macro hedge program 94,133 — — —| (124,998) 73,922 — 35,674 78,731
Total assets $ 97,576 | § —|$ —1$ —|$(124,998)|$ 73922($ —|$ 35674($ 82,174

(1
2

Bl

All amounts in this column are reported in net realized capital gains (losses). All amounts are before income taxes.
Transfers in and/or (out) of Level 3 are primarily attributable to changes in the availability of market observable information and changes to the bond and stock

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

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

Other Fair Value Disclosures

Not applicable.

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) December 31, 2024
Not
Practicable
Aggregate Admitted Net Asset (Carrying

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

Bonds - unaffiliated $ 3121,349|% 3,467,973 $ 2625021($ 496,328 ($ —1$ —

Bonds - affiliated 18,284 18,000 18,284 — —

Preferred stocks - unaffiliated 21,528 21,528 21,528 — —

Common stocks - unaffiliated 10,532 10,532 7,089 3,443 — —

Mortgage loans 630,965 687,494 630,965 — —

Cash, cash equivalents and short-term

investments - unaffiliated 196,656 196,656 196,567 89 — —

Cash, cash equivalents and short-term

investments - affiliated 440,000 440,000 440,000 — -

Derivative related assets 101,853 101,755 4,653 97,102 — —

Contract loans 86,947 86,947 86,947 — —

Surplus debentures 40,162 41,837 40,162 — —
Separate Account assets [1] 23,798,019 23,798,019 23,798,019 — — — —
Total assets $ 28,466,295 ($ 28,870,741|% 24,001,675($ 2,709,648 |$ 1,754,874 ($ —|$ —
Liabilities

Liability for deposit-type contracts $  (143,313)[$  (143,313)|$ —|$ —|%  (143,313)[$ —1$ —

Derivative related liabilities (79,983) (18,431) — (59) (18,431) — —

Separate Account liabilities (23,798,019)]  (23,798,019)[ (23,798,019) — — — —
Total liabilities $ (24,021,314)| $ (23,959,762) $ (23,798,019)( $ (59)$  (161,744)| $ —1$ —

(1
SSAP No. 100.
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(Amounts in thousands)

December 31, 2023

Not
Practicable
Aggregate Admitted Net Asset (Carrying

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

Bonds - unaffiliated $ 3608395 ($ 3,900,301|% —|[$ 3,002,289 ($ 606,106 | $ — —

Common stocks - unaffiliated 9,124 9,124 5,681 — 3,443 — —

Mortgage loans 724,253 791,529 — — 724,253 — —

Cash, cash equivalents and short-term

investments - unaffiliated 357,261 357,261 357,261 — — — —

Derivative related assets 98,064 98,129 3,931 94,133 — — —

Contract loans 86,753 86,753 — — 86,753 — —

Surplus debentures 41,383 41,836 — 41,383 — — —

Low-income housing tax credits — — —
Separate Account assets [1] 23,294,728 23,294,728 23,294,728 — — — —
Total assets $ 28,359,961|8% 28,719,661|% 23,661,601|$ 3,137,805($ 1,560,555 ($ — —
Liabilities

Liability for deposit-type contracts $ (156,536)[$  (156,536)| —1$ —|$  (156,536) $ — —

Derivative related liabilities (30,011) (30,077) — (30,011) — — —

Separate Account liabilities (23,294,728)|  (23,294,728)] (23,294,728) — — — —
Total liabilities $ (23,481,275)| § (23,481,341)| $ (23,294,728)| $ (30,011)[$  (156,536)| $ — —

[

1]  Excludes approximately $(11) million, at December 31, 2023, 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.

Financial Instruments for Which Not Practicable to Estimate Fair Values

As of December 31, 2024, the Company had no investments where it was not practicable to estimate fair value.

Financial Instruments Measured Using the NAV

The Company had no investments measured using the NAV.

Note 21 — Other ltems

A

Unusual or infrequent ltems

The Company had no unusual or infrequent items during the reporting period.

Troubled Debt Restructuring: Debtors

The Company had no troubled debt restructurings during the reporting period.

Other Disclosures

The Company had no other disclosures during the reporting period.

Business Interruption Insurance Recoveries

No business interruption insurance recoveries were received.

State Transferable and Non-transferable Tax Credits

The Company had no unused state transferable or nontransferable tax credits.

Subprime Mortgage-Related Risk Exposure

1.

In assessing its exposure to sub-prime risk, the Company defines sub-prime mortgage lending as the origination of residential mortgage loans to customers with

weak credit profiles. Although characteristics may vary by investment, generally sub-prime mortgage loans feature high initial loan-to-value ratios or incorporate
low initial payments based on a fixed introductory rate that resets to a variable index rate plus a margin for the remaining term of the loan. The Company is not
an originator of below-prime mortgages, but holds direct investments in certain residential mortgage-backed securities with sub-prime exposure. The slowing
U.S. housing market, greater use of affordable mortgage products, and relaxed underwriting standards for some originators of below-prime loans has led in
recent years to higher delinquency and loss rates.

To manage its risk, the Company performs a cash flow analysis on its sub-prime holdings stressing multiple variables, including prepayment speeds, default
rates, and loss severity. Based on this analysis and the Company’s expectation of future loan performance, other than certain credit related impairments, future
payments are expected to be received in accordance with the contractual terms of the securities, and therefore unrealized losses are primarily due to changes in
asset values. In addition, The Company has a security monitoring process overseen by a committee of investment and accounting professionals that identifies

securities, including those with sub-prime exposure, that are subjected to an enhanced analysis on a quarterly basis.
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G.

H.

Specifically, in accordance with SSAP No. 43 - Revised, if management determines that the estimated discounted cash flows of an asset-backed security are less
than its amortized cost, then an OTTI charge is recognized equal to the difference between the amortized cost and estimated discounted cash flows of the
security. The estimated discounted cash flows of the impaired investment become its new cost basis. Estimating future cash flows is a quantitative and
qualitative process that incorporates information received from third-party sources along with certain internal assumptions and judgments regarding the future
performance of the underlying collateral. As a result, actual results may differ from estimates. In addition, projections of expected future cash flows may change
based upon new information regarding the performance of the underlying collateral.

2. There s no direct exposure through investments in subprime mortgage loans.
3. Direct exposure through other investments as of December 31, 2024:
Carrying Value OTTI Losses
Actual Cost (excluding interest) Fair Value Recognized
a. Residential mortgage-backed securities $ 3,216,633 | $ 3,364,131 1% 3,122,479 1% —
b. Commercial mortgage-backed securities — — — —
c. Collateralized debt obligations — — — —
d. Structured securities — — — —
e. Equity investment in SCAs — — — —
f. Other assets — — — —
g. Total $ 3,216,633 | § 3,364,131 1% 3,122,479 1% —
4. There is no underwriting exposure to subprime mortgage risk.

Retained Assets

1.

Beneficiaries of the Company’s insurance policies receiving proceeds of insurance policies can choose to receive their insurance proceeds through a settlement
option called The Talcott Resolution Pathways Program (“the Program”). If selected, the full amount of the insurance proceeds paid to the beneficiary is held in
the Company’s General Account and earns interest at a rate determined by the Company. A draft sheet is provided to the beneficiary who has immediate access
to these proceeds, including any interest, by writing drafts in a manner similar to using a personal check. The Program provides to each account holder a copy of
the Terms and Conditions.

Assets within the Program are not transferred to an “affiliated or unaffiliated bank or other financial institution." Assets are held in the Company’s General
Account, and drafts are payable through the Bank of New York Mellon (‘BNYM”). Each business day, BNYM provides the Company with the total value of drafts
that were presented for payment and the Company transfers an amount from its General Account to an account at BNYM established in the Company’s name
specifically for this purpose. The net deposit liability is reported as a component of Page 3, Line 3 (Liability for deposit type contracts), and amounts presented in
the tables below are reported net of reinsured balances.

Interest rates did not change during the reporting year. Between January 1, 2024, and December 31, 2024, the rate paid was 0.40%. The Company earns
investment income on the assets in the Program.

The Program did not charge any fees to their account holders during the reporting year. The Company did not use the Program as a default method for satisfying
insurance claims during the reporting year.

2. The retained asset accounts held within the Program are aged as follows:
As of December 31, 2024 As of December 31, 2023
Number Balance Number Balance

a. Up to and including 12 Months 619 327,871 181% 610,141

b. 13 to 24 Months 9 373,945 12 465,727

c. 25to 37 Months 8 227,014 5 175,799

d. 38 to 48 Months 4 171,665 4 50,748

e. 49 to 60 Months 4 36,946 2 73,343

f. Over 60 Months 324 8,104,283 373 9,717,079

g. Total 3551% 9,241,724 414 1% 11,092,837

3. The following is a rollforward of retained asset balances:
Individual Balance/ Group Balance/
Number Amount Number Amount

a. Number/balance of retained asset accounts at the
beginning of the year 4141 11,092,837 —1$ —
b. Number/amount of retained asset accounts issued/
added during the year 13 505,014 — —
c. Investment earnings credited to retained asset
accounts during the year N/A 39,960 — —
d. Fees and other charges assessed to retained asset
accounts during the year N/A — — —
e. Number/amount of retained asset accounts
transferred to state unclaimed property funds during
the year — — — —
f. Number/amount of retained asset accounts closed/
reinsured during the year 72 2,396,087 — —
g. Number/balance of retained asset accounts at the
end of the year 3551% 9,241,724 — —

Insurance-Linked Securities (ILS) Contracts

The Company had no insurance-linked securities contracts.

Realized Amount on Life Insurance

The Company had no ownership of or rights to control life insurance policies.
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Note 22 - Events Subsequent

The Company had no material subsequent events through the filing date of February 26, 2025.

Note 23 - Reinsurance

A

Ceded Reinsurance Report

Section 1 - General Interrogatories

1.

There are no reinsurers listed in Schedule S as non-affiliated, owned in excess of 10% or controlled, either directly or indirectly, by the Company or by any
representative, officer, trustee, or director of the Company.

No policies issued by the Company have been reinsured with a company chartered in a country other than the United States (excluding U.S. Branches of such
companies) which is owned in excess of 10% or controlled directly or indirectly by an insured, a beneficiary, a creditor of an insured or any other person not
primarily engaged in the insurance business.

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.  Forthe years ended December 31, 2024 and 2023, 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 $20,957,376 and $18,386,767, respectively. These amounts were calculated using the federal corporate tax rate in effect at that
time.

b.  For the years ended December 31, 2024 and 2023, the total amount of reinsurance credit taken for this agreement was $26,528,324 and $$23,274,388,
respectively.

The Company has no reinsurance agreements in effect such that the amount of losses paid or accrued through the statement date may result in a payment to the
reinsurer of amounts that, in aggregate and allowing for offset of mutual credits from other reinsurance agreements with the same reinsurer, exceed the total
direct premium collected under the reinsured policies.

Section 3 - Ceded Reinsurance Report - Part B

1.

The reduction in surplus due to a hypothetical termination of all reinsurance agreements would be highly dependent on the facts and circumstances of such
termination. The impact of such amount as of December 31, 2024 (excluding those agreements reflected in Section 2 above) is estimated to be $2.6 billion
(before tax) prior to consideration of potential replacement reinsurance facilities.

There have been no new agreements executed or existing agreements amended, since January 1 of the year of this statement, to include policies or contracts
which were in-force or which had existing reserves established by the Company as of the effective date of the agreement.

Uncollectible Reinsurance

The Company did not write off any uncollectible reinsurance during the year.

Commutation of Ceded Reinsurance

The Company has not commuted any material ceded reinsurance during the year.

Certified Reinsurer Rating Downgraded or Status Subject to Revocation

Not applicable.

The Company has no variable annuity reinsurance contracts with an affiliated captive reinsurer.

The Company has no reinsurance agreements with an affiliated captive reinsurer.

The Company does not utilize captives to assume reserves for ceding entities.

Reinsurance Credit

1.

6.

The Company has no reinsurance contracts (or multiple contracts with the same reinsurer or its affiliates) subject to A-791 that include a provision,
which limits the reinsurer's assumption of significant risks identified as in A-791.

The Company has 9 reinsurance contracts (or multiple contracts with the same reinsurer or its affiliates) not subject to A-791, for which reinsurance accounting
was applied that include a provision that limits the reinsurer's assumption of risk. Reinsurance credit was reduced for the risk limiting features in all cases.

The Company has no reinsurance contracts that contain features which result in delays in payment in form or in fact.

The Company has no reinsurance accounting credits for contracts not subject to A-791 and not yearly renewable term, which meet the risk transfer requirements
of SSAP No. 61R.

The Company has not ceded any risk which is not subject to A-791 and not yearly renewable term reinsurance, under any reinsurance contract (or multiple
contracts with the same reinsurer or its affiliates) during the period covered by the financial statement which is either: (i) accounted for as reinsurance under
statutory accounting principles ("SAP") and as a deposit under generally accepted accounting principles ("GAAP") or (i) accounted for as reinsurance under
GAAP and a deposit under SAP.

Not applicable.

Note 24 - Retrospectively Rated Contracts & Contracts Subject to Redetermination

A.-C. The Company has no retrospectively rated contracts.

D.

E.

The Company had no medical loss ratio rebates.

The Company had no accident and health insurance premiums that are subject to the Affordable Care Act risk-sharing provisions.
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Note 25 - Changes in Incurred Losses and Loss Adjustment Expenses

Reserves as of December 31, 2023 were $4.8 million. As of December 31, 2024 $0.2 million has been paid for incurred claims and claim adjustment expenses attributable to
insured events of prior years. Reserves remaining for prior years are now $3.9 million as a result of re-estimation of unpaid claims and claim adjustment expenses principally
on Accident and Health lines of insurance. As a result, there has been a $0.7 million prior-year development from December 31, 2023 to December 31, 2024. 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.

Note 26 - Intercompany Pooling Arrangements

The Company has no intercompany pooling arrangements.
Note 27 - Structured Settlements
The Company has not purchased any structured settiements.

Note 28 - Health Care Receivables

The Company has no health care receivables.

Note 29 - Participating Policies

Net premiums under individual life participating policies were $129,781 and $142,002 for the years ended December 31, 2024 and 2023, respectively. Policyholder dividends
are accrued using an estimate of the amount to be paid based on underlying contractual obligations under policies and applicable state laws. In 2024 and 2023, the Company
paid policyholder dividends in the amount of $408,122 and $316,321, respectively, and did not allocate any additional income to such policyholders.

Note 30 - Premium Deficiency Reserves

1. Liability carried for premium deficiency reserves $15,000,000
2. Date of the most recent evaluation of this liability 11/18/2024
3. Was anticipated investment income utilized in the calculation? Yes[X] NoJ ]

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

1. For non-interest sensitive ordinary life plans, the Company waives deduction of deferred fractional premiums upon death of insured. Return of the unearned portion of
the final premium is governed by the terms of the contract. The Company has no forms for which the cash values are in excess of the legally computed reserve.

2. Extra premiums are charged for substandard lives, in addition to the regular gross premiums for the true age. Mean reserves for traditional insurance products are
determined by computing the regular mean reserve for the plan at the true age, and adding one-half (1/2) of the extra premium charge for the year. For plans with
explicit mortality charges, mean reserves are based on appropriate multiples of standard rates of mortality.

3. As of December 31, 2024, the Company had $29,111,981 of insurance in force for which the gross premiums are less than the net premiums according to the standard
valuation set by the State of Connecticut. Reserves to cover the above insurance totaled $160,568 at year end and are reported on Exhibit 5, Miscellaneous Reserves.

4. For certain interest sensitive products, basic data is used to determine Tabular Interest and Tabular Cost for Page 7, Part A. For other products, Tabular Interest,
Tabular less Actual Reserve Released, and Tabular Cost (Page 7) have been determined by formula as described in the instructions for Page 7.

5. Tabular Interest for Page 7, Line 4 has been determined by formula.
6.  Other increases (Page 7, Line 7) include changes in the difference between account values and surrender values, and reserves transferred under reinsurance

agreements.

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

An analysis of annuity actuarial reserves and deposit fund liabilities by withdrawal characteristics as of December 31, 2024 (including General and Separate Account
liabilities) is presented below:

A. Individual Annuities

19.26

Separate Separate
General Account with Account % of
Account Guarantees Nonguaranteed Total Total
1. Subject to discretionary withdrawal
a. With market value adjustment $ 1,967,233 | $ —|$ —1$ 1,967,233 0 %
b. Atbook value less current surrender charge of 5% or more 1,194,827 — — 1,194,827 0%
c. Atfair value — — | 17,734,272,197 | 17,734,272,197 78 %
d. Total with market value adjustment or at fair value (total of 1 through 3) 3,162,060 — | 17,734,272,197 | 17,737,434,257 78 %
e. Atbook value without adjustment (minimal or no charge or adjustment) 1,059,670,111 — —| 1,059,670,111 5%
2. Not subject to discretionary withdrawal 3,571,752,403 — 216,593,474 3,788,345,877 17 %
3. Total (gross: direct + assumed) 4,634,584,574 —| 17,950,865,671 | 22,585,450,245| 100 %
4. Reinsurance ceded 1,017,101,724 — —| 1,017,101,724
5. Total (net) $ 3,617,482,850 | § —$17,950,865,671 | $ 21,568,348,521
6. Amount included in A(1)b above that will move to A(1)e in the year after the
statement date: $ 597,414 | $ —|$ —1$ 597,414
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B. Group Annuities

Separate Separate
General Account with Account % of
Account Guarantees Nonguaranteed Total Total

1. Subject to discretionary withdrawal
a.. With market value adjustment $ —1$ —1$ —1$ — 0%
b.. At book value less current surrender charge of 5% or more 421 — — 421 0%
c. Atfair value — — 1,976,196 1,976,196 87 %
d. Total with market value adjustment or at fair value (total of 1 through 3) 421 — 1,976,196 1,976,617 87 %
e. Atbook value without adjustment (minimal or no charge or adjustment) 294,102 - - 294,102 13 %]

. Not subject to discretionary withdrawal — - - — 0%
. Total (gross: direct + assumed) 294,523 — 1,976,196 2,270,719 100 %
. Reinsurance ceded — — — —
. Total (net) $ 294,523 | $ —|$ 1,976,196 | $ 2,270,719

. Amount included in B(1)b above that will move to B(1)e in the year after the
tatement date: $ 21118 —1$ —1$ 211

Al |jlwIN

[ N=>)

C. Deposit-Type Contracts

Separate Separate
General Account with Account % of
Account Guarantees Nonguaranteed Total Total

1. Subject to discretionary withdrawal
a.. With market value adjustment $ —1$ —1$ —1$ — 0%
.. At book value less current surrender charge of 5% or more — — — — 0%

. Total with market value adjustment or at fair value (total of 1 through 3) — - — — 0%

b
c. At fair value — — _ _ 0%
d
e

. At book value without adjustment (minimal or no charge or adjustment) 11,148,100 — — 11,148,100 2%
. Not subject to discretionary withdrawal 646,522,793 - - 646,522,793 98 %
. Total (gross: direct + assumed) 657,670,893 - - 657,670,893 100 %
. Reinsurance ceded 514,358,153 — — 514,358,153
. Total (net) $ 143,312,740 | $ —1$ —|$ 143,312,740

. Amount included in C(1)b above that will move to C(1)e in the year after
he statement date: $ —1$ —1$ —1$ —

(>0 NS I IF o OV I\

—

D.
Reconciliation of total annuity actuarial reserves and deposit fund liabilities:
Life and Accident & Health Annual Statement:

1. Exhibit 5, Annuities Section, Total (net) $ 3,611,280,380

2. Exhibit 5, Supplementary Contract Section, Total (net) 6,496,993

3. Exhibit 7, Deposit-Type Contracts Section, Total (net) 143,312,740

4. Subtotal 3,761,090,113
Separate Account Annual Statement:

5. Exhibit 3, Annuities Section, Total (net) 17,952,841,867

6. Exhibit 3, Supplemental Contract Section, Total (net) —
7. Policyholder dividend and coupon accumulations —
8. Policyholder premiums —
9. Guaranteed interest contracts —
10. Exhibit 4, Deposit-Type Contracts Section, Total (net) —
11. Subtotal 17,952,841,867
12. Combined total $  21,713,931,980
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 33 - Analysis of Life Actuarial Reserves by Withdrawal Characteristics

An analysis of life actuarial reserves by withdrawal characteristics as of December 31, 2024 is presented below:

A General Account

|AccountVaIue| Cash Value | Reserve

1. Subject to discretionary withdrawal, surrender values, or policy loans:

Term Policies with Cash Value $ 79,030,968 [$ 79,189,272 |$ 941,509,747
Universal Life 791,528,400 791,134,130 | 839,585,129

Universal Life with Secondary Guarantees 3,272,354,817 | 2,926,619,851 | 11,143,387,963
Indexed Universal Life 437,766,905 | 417,477,773 | 484,695,428
Indexed Universal Life with Secondary Guarantees — — —

oo oo

Indexed Life — — —
Other Permanent Cash Value Life Insurance — 2,889,571 3,433,340
Variable Life — — —
i. Variable Universal Life 519,289,762 | 516,678,549 | 648,474,199
j. Miscellaneous Reserves — — —

Se — o

N

. Not subject to discretionary withdrawal or no cash values
a. Term Policies without Cash Value XXX XXX 52,806,335
b. Accidental Death Benefits XXX XXX 53,406
c. Disability - Active Lives XXX XXX 565,048
d. Disability - Disabled Lives XXX XXX 44,693,290

e. Miscellaneous Reserves XXX XXX 584,819,193

3. Total (gross: direct + assumed) 5,099,970,852 | 4,733,989,146 | 14,744,023,078

4. Reinsurance Ceded 4,563,942,923 | 4,196,751,116 | 14,166,621,446

5. Total (net) (3) - (4) $ 536,027,929 | $ 537,238,030 |$ 577,401,632

B.  Separate Account with Guarantees
Not applicable.

C. Separate Account Nonguaranteed

|AccountValue| Cash Value | Reserve

1. Subject to discretionary withdrawal, surrender values, or
policy loans:

a. Term Policies with Cash Value $ —1$ —1|$% —
Universal Life — — —

b

c. Universal Life with Secondary Guarantees — — —
d. Indexed Universal Life — — —
Indexed Universal Life with Secondary Guarantees — — —
Indexed Life — — —
Other Permanent Cash Value Life Insurance — — —

sSa ™o

Variable Life — — _
i. Variable Universal Life 5,810,142,007 | 5,810,142,007 | 5,810,142,007
j. Miscellaneous Reserves — — —

N

. Not subject to discretionary withdrawal or no cash values
a. Term Policies without Cash Value XXX XXX —
b. Accidental Death Benefits XXX XXX —
c. Disability - Active Lives XXX XXX —
d. Disability - Disabled Lives XXX XXX —

e. Miscellaneous Reserves XXX XXX —

3. Total (gross: direct + assumed) 5,810,142,007 | 5,810,142,007 | 5,810,142,007

4. Reinsurance Ceded — — —

5. Total (net) (3) - (4) $5,810,142,007 | $5,810,142,007 | $5,810,142,007

D.

Reconciliation of total life actuarial reserves and deposit

fund liabilities:

Life and Accident & Health Annual Statement:

1. Exhibit 5, Life Insurance Section, Total (net) $ 569,094,574
2. Exhibit 5, Accidental Death Benefits Section, Total (net) 53,406
3. Exhibit 5, Disability - Active Lives Section, Total (net) 422,032
4. Exhibit 5, Disability - Disabled Lives Section, Total (net) 3,609,002
5
6

. Exhibit 5, Miscellaneous Reserves Section, Total (net) 4,222,618

. Subtotal 577,401,632
Separate Account Annual Statement:
7. Exhibit 3, Line 0199999, Column 2 $ 5,810,142,007
8. Exhibit 3, Line 0499999, Column 2 —
9. Exhibit 3, Line 0599999, Column 2 —
10. Subtotal (Lines (7) through (9)) 5,810,142,007
11. Combined Total ((6) and (10)) $ 6,387,543,639
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NOTES TO FINANCIAL STATEMENTS

Note 34 - Premium and Annuity Considerations Deferred and Uncollected

A.  The following table presents premiums and annuity considerations (deferred and uncollected) as of December 31, 2024.

2024
Net of
Type Gross Loading
Ordinary new business $ —($ -
Ordinary renewal 61,231 59,612
Group life — —
Total $ 61,231 $ 59,612

Note 35 - Separate Accounts

A.  Separate Account Activity

1.

The Company maintained Separate Account assets totaling $23,803,924,174 and $23,305,545,372 as of December 31, 2024 and 2023, respectively. The
Company utilizes Separate Accounts to record and account for assets and liabilities for particular lines of business and/or transactions. For the current reporting
year, the Company reported assets and liabilities for the following product lines/transactions in Separate Accounts:

. Individual variable annuities
. Variable life insurance

In accordance with the domiciliary state procedures for approving items within the Separate Accounts, the Separate Account classifications are supported by
state statute.

In accordance with the products/transactions recorded within the Separate Accounts, some assets are considered legally insulated whereas others are not legally
insulated from the General Account.

As of December 31, 2024 and 2023, the Company Separate Account statement included legally insulated assets of $23,803,924,174 and $23,305,545,372,
respectively. The assets legally insulated from the General Account are attributed to the following product lines:

4.

December 31, 2024 December 31, 2023
Separate Account Separate Account
Legally Insulated Assets (not legally Legally Insulated Assets (not legally
Product Lines Assets insulated) Assets insulated)
Individual variable annuities $ 17,983,327,421 $ 17,990,539,086 | $
Variable life insurance 5,751,894,816 5,255,090,933 | §
Group life insurance 66,697,988 58,164,609 | $
Group variable annuity 2,003,949 1,750,744 ( $
Total $ 23,803,924,174 $ 23,305,545,372 | §

In accordance with the product lines recorded within the Separate Account statement, some Separate Account liabilities are guaranteed by the General Account,
wherein the Company contractually guarantees either a minimum return or account value to the policyholder.

Separate Account liabilities are determined in accordance with prescribed actuarial methodologies, which approximate the market value less applicable surrender
charges. The resulting surplus is recorded in the General Account Summary of Operations as a component of Net Transfers to or (from) Separate Accounts.

As of December 31, 2024, the General Account of the Company had a maximum guarantee for Separate Account liabilities of $0. To compensate the General
Account for the risk taken, the Separate Account has paid risk charges as follows for the past five years:

a. 2024 1% —
b. 2023|$ —
c. 2022|$ —
d. 2021|$ —
e. 2020 | $ —

As of December 31, 2024, the General Account of the Company had paid $0 toward Separate Account guarantees. The total Separate Account guarantees paid
by the General Account for the preceding four years ending December 31, 2024, 2023, 2022 and 2020 were $0.

During 2024 and 2023 the Company did not engage in securities lending transactions within the Separate Accounts.

B.  General Nature and Characteristics of Separate Accounts Business

Investment income (including investment gains and losses) and interest credited to policyholders on Separate Account assets are not separately reflected in the
Summary of Operations.

Separate Account fees, net of minimum guarantees, were $466,445,205 and $458,449,252 for the years ended December 31, 2024 and 2023, respectively, and are
recorded as a component of Fee Income on the Company’s Summary of Operations.

Separate Accounts held by the Company represent funds for nonguaranteed individual variable annuity and variable life contracts, wherein the policyholder assumes
substantially all the investment risks and rewards. The assets of these accounts are segregated from other investments and carried at fair value.
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An analysis of the Separate Account reserves as of December 31, 2024 is as follows:

Nonindexed
Guaranteed Nonindexed Nonguaranteed
Less Than or | Guaranteed More Separate
Indexed Equal to 4% Than 4% Accounts Total
1. Premium considerations or deposits for the
year ended December 31, 2024 $ —1$ —1$ —|$% 282,662,034 282,662,034
Reserves at year-end:

2. For accounts with assets at:

a. Fair value $ —19 —|$ —|$ 23,762,983,874 |$ 23,762,983,874

b. Amortized cost — — — — —

c. Total reserves $ —1$ —1$ —|$ 23,762,983,874 |$ 23,762,983,874

3. By withdrawal characteristics:

a. Subject to discretionary withdrawal $ —1$ —1$ —1$ —1$ —
1. With market value adjustment — — — — —
2. At book value without market value adjustment
and with surrender charge of 5% or more - - - - -
3. At fair value — — —| 23,546,390,400 | 23,546,390,400
4. At book value without market value adjustment
and with surrender charge of less than 5% - - - - -
5. Subtotal — — —| 23,546,390,400 | 23,546,390,400

b. Not subject to discretionary withdrawal — — — 216,593,474 216,593,474

c. Total $ —1$ —|[$ —|$ 23,762,983,874 |$ 23,762,983,874

4. Reserves for asset default risk in lieu of AVR $ —1$ —1$ —1$ —1$ —

C.

Reconciliation of net transfers to (from) Separate Accounts:
December 31,2024 | December 31, 2023
Amount Amount

1. Transfers as reported in the Summary of Operations of the Separate Account Annual Statement

a. Transfer to Separate Accounts $ 282,662,034 | $ 254,614,683.00
b. Transfer from Separate Accounts 2,836,264,001 2,394,979,793
c. Net Transfer to/(from) Separate Accounts (a) - (b) (2,553,601,967) (2,140,365,110)
2. Reconciling adjustments:

Internal exchanges and other Separate Account activity (7,574,602) (4,196,019)

3. Transfers as reported in the summary of operations of the Life, Accident & Health

Annual Statement (1¢) + 2 $

(2,561,176,569)| $

(2,144,561,129)

Note 36 - Loss/Claim Adjustment Expenses

The Company has no loss/claim adjustment expenses.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES
GENERAL

Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which

LTI ST TSP Yes [ X] No[ ]
If yes, complete Schedule Y, Parts 1, 1A, 2 and 3.
If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent or with
such regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement
providing disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in
its Model Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity
subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? ................ccc....... Yes [ X] No[ ] NAT[ ]
SHALE REGUIGTING™ ...ttt ettt e s 2o s e s e s e e st e st e s e e st e st e s e e At e s s e R e e et e n e e a e e a e et e e n b ettt et et ettt e e e cT
Is the reporting entity publicly traded or a member of @ publicly traded GroUP? ..........coiiiiiiiiiii e Yes[ 1 No[X]
If the response to 1.4 is yes, provide the CIK (Central Index Key) code issued by the SEC for the entity/group. ..........cccceveiiiiicicnenne
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settiement of the
TEPOTHING @NELY? «...oeveeeeeececeeee e ceceeaeteteteesasaeeete s s s asaesesesesssssesesesssssassssseessssssasseses s s ssssssees s s sssnsnses s ssssnsesesas s sssseses s snassnsnseses s snsnansesesanasansnsasna Yes[ 1 No[X]
LT F= (=N el i =g Lo L= TR R RPN
State as of what date the latest financial examination of the reporting entity was made or is being made. ...........ccccoeveiiiiiiiiicicee 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. ................... 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 date). ... 06/27/2024
By what department or departments?
State of Connecticut INSUrANCE DEPAIMENT ..........ciiiiiiiiieit ettt et e aeesaeesbeesbeesbe e be e beeabeesbeessesseesseesbeesbeesbeebeenseansennns
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed With DEPAMMENTS? .......c.c.ovoveeeceeeeeeeeeeeeeeeeeeteeeeeaeaeeesesessseaesese s s s ssseseses s s sssseesesesssassssssesanssssassesesassssansesesannssansssasasnanansnen Yes[ 1 N[ ] NA[X]
Have all of the recommendations within the latest financial examination report been complied With? ... Yes[ ] N[ X] NA[ 1
During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any
combination thereof under common control (other than salaried employees of the reporting entity) receive credit or commissions for or control
a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:
4.11 sales of NEeW DBUSINESS? ... Yes[ 1 No[ X]
4.12 renewals? ........cccoceeieennnn. . Yes[ ] No[X]
During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of NEW DUSINESS? .......ccoiiiiiiiiiii s Yes[ 1 No[ X]
4.22 FENEWAIST ...ttt bbbttt Yes[ 1 No[ X]
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? .............c.cccooiiiiiiiiiiiiiics Yes[ 1 No[X]
If yes, complete and file the merger history data file with the NAIC.
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
Has the 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? ..........ccvrueueveiiieieiereieieeee ettt sttt s st et s st sssn s s s s snanas Yes[ ] No[X]
If yes, give full information
Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? ...........c.ccoovvvniniiinines Yes[ 1 No[ X]
If yes,
7.21 State the percentage Of fOrQIGN CONTIOL ....... ..ot i bbb bbbt bbb bbbt bt bbbt bt bbbt bt e b b abe e %

7.22 State the nationality(s) of the foreign person(s) or entity(s); or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact and identify the type of entity(s) (e.g., individual, corporation, government, manager or attorney-in-fact).

1 2
Nationality Type of Entity
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

GENERAL INTERROGATORIES

8.1 Is the company a subsidiary of a depository institution holding company (DIHC) or a DIHC itself, regulated by the Federal Reserve Board? ...... Yes[ ] No[X]
8.2 Ifthe response to 8.1 is yes, please identify the name of the DIHC.
8.3 Is the company affiliated with one or more banks, thrifts or securities firms? .............cooo e Yes [ X] No[ ]
8.4 Ifresponse to 8.3 is yes, please provide below the names and locations (city and state of the main office) of any affiliates regulated by a

federal financial 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
Affiliate Name Location (City, State)
Talcott Resolution Distribution Company, Inc.

Hartford, CT

8.5 s the reporting entity a depository institution holding company with significant insurance operations as defined by the Board of Governors of

Federal Reserve System or a subsidiary of the depository institution holding COMPEANY? ............cccceeuiiiiriiereieiieeeieie et Yes [ ] No[X]
8.6 If response to 8.5 is no, is the reporting entity a company or subsidiary of a company that has otherwise been made subject to the
Federal ReServe BOArd’s CAPItAI FUIE? ..............ccueuiiiuiuiueieieiieiesetetetesse sttt st s et s et et s s e st s s s s et et et ssss et et s s sseseses s nsnsesesesanas Yes[ 1 No[X] NA[ ]

9.  What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
Deloitte & Touche, LLP, City Place I, 33rd Floor, 185 Asylum Street, Hartford, CT 06103-3402 ..........coiiiiiiiiiieierieee e
10.1 Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant
requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state
JAW OF TEQUIBHIONT .......coveveee ettt ettt eees ettt e s s eesseeaeteseeeescaeteteses s sesesetasesensssetesasesessesesessesensssetesasesensssetesasesensssesesasesensnsetesesassnsssntesasessnsnentanas Yes[ 1 No[X]
10.2 If the response to 10.1 is yes, provide information related to this exemption:
10.3 Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as
allowed for in Section 18A of the Model Regulation, or substantially similar state law or regulation? ..............cccceueueuevececeueeeeeeeceeeeee e Yes[ 1 No[X]
10.4 If the response to 10.3 is yes, provide information related to this exemption:

10.5 Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? Yes [ X] No[ 1 NAT[ 1

10.6 If the response to 10.5 is no or n/a, please explain.

11.  What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting
firm) of the individual providing the statement of actuarial opinion/certification?
John Buck Brady, F.S.A., M.A.A.A., Vice President and Chief Actuary, 1 American Row, Hartford, CT 06103 ..........cccceiiriiiiiiieiicieieececees
12.1 Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? .............cccoeoeiiiiiinenn. Yes[ 1 No[X]
12.11 Name of real estate holding company ...
12.12 Number of Parcels INVOIVEA ...........coiiiiiiiiiieee e
12.13 Total book/adjusted carrying ValUue .............ccc.eoiiiiiiiiiieieeeee e F
12.2 If yes, provide explanation
13.  FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:
13.1  What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

13.2 Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? .......... Yes[ 1 No[ ]
13.3 Have there been any changes made to any of the trust indentures during the YEar? ... Yes[ 1 No[ ]
13.4 If answer to (13.3) is yes, has the domiciliary or entry state approved the Changes? ...........ccoiiiiiiiiiiee e Yes[ 1 N[ ] NA[ ]

14.1  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? ....
a. Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional

relationships;

b. Full, fair, agcurate, 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.

14.11 If the response to 14.1 is No, please explain:

Yes [ X] No[ ]

14.2 Has the code of ethics for senior managers been amended? ...
14.21 If the response to 14.2 is yes, provide information related to amendment(s).

The Code of Ethics and Business Conduct was last updated on October 21, 2024 for technical, administrative, and other non-substantive

o] T Ty T 1= PP RR
14.3 Have any provisions of the code of ethics been waived for any of the specified OffiCers? ............cooiiiiiiii e Yes[ 1 No[X]
14.31 If the response to 14.3 is yes, provide the nature of any waiver(s).

Yes [ X] No[ ]
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GENERAL INTERROGATORIES

15.1 Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

SVIO BaANK LISE? ...ttt b h ekt et h bt E R R H k£ Rk £ ek e R e R £ R R £ R e £ R b e e b e b e e E et b £ Rt bt a et ne ettt r s Yes[ 1 No[X]
15.2 If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming

bank of the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

1 2 3 4
American
Bankers
Association
(ABA) Routing
Number Issuing or Confirming Bank Name Circumstances That Can Trigger the Letter of Credit Amount

BOARD OF DIRECTORS

16. Is the purchase or sale of all investments of the reporting entity passed upon either by the board of directors or a subordinate committee

Q= I0= oL Yes [ X] No [ ]
17.  Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees
Q= I0= oL Yes [ X] No [ ]

18.  Has the reporting entity an established procedure for disclosure to its board of directors or trustees of any material interest or affiliation on the
part of any of its officers, directors, trustees or responsible employees that is in conflict or is likely to conflict with the official duties of such

FoT= Yo 1O Yes [ X] No[ ]
FINANCIAL
19. Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted
ACCOUNTING PTINGIPIES)? ....vveveveeececteteteeeeetcteteteseeeseaetetesesesssaeteseses s s saesesesesssssetesesasensssesesesasensssseetasassesssetesasasansssetetasassssesetetasassnsnsstesesasansnsntesasanans Yes[ 1 No[X]

20.1 Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):  20.11 To directors or other officers

20.12 To stockholders not officers
20.13 Trustees, supreme or grand

(Fraternal Only) ......ccccooviiioeiiiiiicene F o
20.2 Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of
policy loans): 20.21 To directors or other officers................. F o
20.22 To stockholders not officers.................. F o
20.23 Trustees, supreme or grand
(Fraternal Only) ......ccccooviiioviiiiiieens F o
21.1  Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such
obligation being reported iN the STAEMEN? .............c.c.cvoicceeeeee ettt ceeee e te e es e et ee s sae s et e s s sassssetes s sasasseseses s assssssesassassssssssasssnssessssnnnans Yes[ 1 No[X]
21.2 If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others.......oovvveveveeeneeinnn,

21.22 Borrowed from others
21.23 Leased from others
21.24 Other ..ot

221 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? ......
22.2 If answer is yes:

22.23 Other amounts paid
23.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? .........
23.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: ......... .

24.1 Does the insurer utilize third parties to pay agent commissions in which the amounts advanced by the third parties are not settled in full within
o0 o= OO Yes[ 1 No[X]
24.2 If the response to 24.1 is yes, identify the third-party that pays the agents and whether they are a related party.

Is the
Third-Party Agent
a Related Party

Name of Third-Party (Yes/No)

INVESTMENT

25.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in
the actual possession of the reporting entity on said date? (other than securities lending programs addressed in 25.03)............cccccevirviveverennnns Yes [ X] No[ ]
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25.02 If no, give full and complete information, relating thereto
25.03 For securities lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)
25.04 For the reporting entity’s securities lending program, report amount of collateral for conforming programs as outlined in the Risk-Based Capital
INSITUCHONS. «...vititiieti ettt ettt sttt sttt st ket e te e te et ese s s esesaesessesesees e e eses e s ese e s ese e s eseesesees et e e e s ens e s eneeRese e s eseesesees et e s ese s e s eneebenseseseeseneeaesessese s esenseseneasens B s
25.05 For the reporting entity’s securities lending program, report amount of collateral for other programs. ...........ccccoviiiiiiii s S s
25.06 Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
OUESEE OF tNE COMMFACE? ...ttt ettt s e s e e s s s e s s e e s S es s e s S e s e 2 e s e e s n s e s e s s e s e s s s s nsesnses s esreen Yes[ 1 N[ ] NA[X]
25.07 Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%7? .........ccoerierieriiieieneieiees Yes[ ] N[ 1 NA[X]
25.08 Does the reporting entity or the reporting entity’s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
CONAUGE SECUMItIES IBNAING? «...e.veeeeeeeeeceeee ettt e ettt s s e st et e e s s s s e e e e et es s s seeeees s s ssanseses s s sssnssses s s sssnseses s anssansesess s snassnsesasnanansnen Yes[ 1 N[ ] NA[X]
25.09 For the reporting entity’s securities lending program state the amount of the following as of December 31 of the current year:
25.091 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 .........cccccooeieiieiiinienceeeeeee LTSRS
25.092 Total book/adjusted carrying value of reinvested collateral assets reported on Schedule DL, Parts 1and 2 .................... $
25.093 Total payable for securities lending reported on the liability PAge ..........coouiiiiiiiiiii e $
26.1 Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to INterrogatory 21.1 @nd 25.03). ........ccceuiiriieirereiiiieieecieseseiseeseaese st sssse s ssssssss bbbt ss st bbb snsesesesessssnsssesanas Yes [ X] No[ ]
26.2 If yes, state the amount thereof at December 31 of the current year: 26.21 Subject to repurchase agreements ...201,346,907
26.22 Subject to reverse repurchase agreements
26.23 Subject to dollar repurchase agreements ...................
26.24 Subject to reverse dollar repurchase agreements
26.25 Placed under option agreements ............ccccceeeeeveenns
26.26 Letter stock or securities restricted as to sale -
excluding FHLB Capital Stock .........cc.cccoviiinininnnn. S s
26.27 FHLB Capital Stock
26.28 On deposit with states
26.29 On deposit with other regulatory bodies ..................... B s
26.30 Pledged as collateral - excluding collateral pledged to
AN FHLB ..o $ o 184,035,601
26.31 Pledged as collateral to FHLB - including assets
backing funding agreements ...104,427,367
26.32 Other
26.3 For category (26.26) provide the following:
1 2 3
Nature of Restriction Description Amount
27.1 Does the reporting entity have any hedging transactions reported on Schedule DB? ..........coui i Yes [ X] No[ ]
27.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? ............ccccoeiviiiiiiinnnn. Yes [ X] No[ 1 NA[ ]
If no, attach a description with this statement.
LINES 27.3 through 27.5: FOR LIFE/FRATERNAL REPORTING ENTITIES ONLY:
27.3 Does the reporting entity utilize derivatives to hedge variable annuity guarantees subject to fluctuations as a result of interest rate sensitivity? Yes [ X] No [ ]
27.4 If the response to 27.3 is YES, does the reporting entity utilize:
27.41 Special accounting provision of SSAP No. 108 Yes[ 1 No[ X]
27.42 Permitted accounting practice .. Yes[ 1 No[ X]
27.43 Other accounting guidance .... Yes[ 1 No[ X]
27.5 By responding YES to 27.41 regarding utilizing the special accounting provisions of SSAP No. 108, the reporting entity attests to the
foIIowmg .................................................................................................................................................................................................................. Yes[ ] No[X]
The reporting entity has obtained explicit approval from the domiciliary state.
. Hedging strategy subject to the special accounting provisions is consistent with the requirements of VM-21.
. Actuarial certification has been obtained which indicates that the hedging strategy is incorporated within the establishment of VM-21
reserves and provides the impact of the hedging strategy within the Actuarial Guideline Conditional Tail Expectation Amount.
. Financial Officer Certification has been obtained which indicates that the hedging strategy meets the definition of a Clearly Defined
Hedging Strategy within VM-21 and that the Clearly Defined Hedging Strategy is the hedging strategy being used by the company in
its actual day-to-day risk mitigation efforts.
28.1 Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
ISSUET, CONVETHIDIE INTO @QUITY? .....oececveeeecececee et eececteeet et eaeaete s ssesasaeaes s s ssassesesessssssesesesessssssssssesesessssssssesessssssnsssesas s s ssansesassssnsnsseesessansnansesanas Yes[ 1 No[X]
28.2 If yes, state the amount thereof at December 31 Of the CUITENT YEAT. ..........ooiiiiiiie ettt a e et e e et e eneenaeenes $

29. Excluding items in Schedule E, Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity's
offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a
custodial agreement with a qualified bank or trust company in accordance with Section 1, Il - General Examination Considerations, F.

Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?......................

29.01

Yes [ X] No[ ]

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

1
Name of Custodian(s)

2
Custodian's Address

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

800 Boylston St.,

4 Chase Metro Tech Center,
101 Barclay Street, 8 West, New York, NY 10286 ....
Boston, MA 02199

16th Floor, Brooklyn, NY 11245 ..
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29.02 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name, location

and a complete explanation:

2
Location(s)

3
Complete Explanation(s)

29.03 Have there been any changes, including name changes, in the custodian(s) identified in 29.01 during the current year?............cc.ccoovvvninininnnens Yes[ 1 No[X]
29.04 If yes, give full and complete information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason
29.05 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 2
Name of Firm or Individual Affiliation
Hartford Investment Management Company
PGIM, INC. oo
Sixth Street Insurance Solutions, LP ...
29.0597 For those firms/individuals listed in the table for Question 29.05, 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 @SSEtS?..........ccovviriirriieeiiiirrrsee s Yes [ X] No [ ]
29.0598 For firms/individuals unaffiliated with the reporting entity (i.e., designated with a "U") listed in the table for Question 29.05, does the
total assets under management aggregate to more than 50% of the reporting entity’s invested assets?...... Yes [ X] No [ ]
29.06 For those firms or individuals listed in the table for 29.05 with an affiliation code of "A" (affiliated) or "U" (unaffiliated), provide the information for
the table below.
1 2 3 4 5
Investment
Management
Central Registration Agreement
Depository Number Name of Firm or Individual Legal Entity Identifier (LEI) Registered With (IMA) Filed
106699 ... Hartford Investment Management Company FEOBULMG7PY8GAMG7C65 ........
PGIM, INC. vt 5439009SX8QJBZY IGB8T ........
Sixth Street Insurance Solutions, LP 549300XV81PTBGKNGO44 ........

30.1 Does the reporting entity have any diversified mutual funds reported in Schedule D - Part 2 (diversified according to the Securities and
Exchange Commission (SEC) in the Investment Company Act of 1940 [S€CtON 5(D)(1)])? «vvevrrureeeerereeeeeeeeeeeeeeeeseseeeseeeseesesesesesesesseaesesesessseaees Yes[ 1 No[X]
30.2 If yes, complete the following schedule:
1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
30.2999 - Total
30.3 For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4

Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation

Amount of Mutual
Fund's Book/Adjusted

204
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Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or
statement value for fair value.

1 2 3

Excess of Statement
over Fair Value (-), or

Statement (Admitted) Fair Value over

Value Fair Value Statement (+)
311 BONAS ..ot [ 3,926,061,380 |............ 3,579,721,664 |.............. (346,339,716)
31.2 Preferred SIOCKS ..........c.cucueuiuieiieeeieieieetceeee et oot 21,528,312 .o 21,528,312 [
31.3 Totals 3,947,589,692 3,601,249,976 (346,339,716)

Describe the sources or methods utilized in determining the fair values:
See Note 20, Fair Value Measurements, for information regarding the sources or methods utilized in determining the fair value. .....................

Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? ...

If the answer to 32.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for
all brokers or custodians USEd @S @ PIICING SOUICE? .......c..iiiieieieiit ettt ettt e e et e s e e e e e s e ea s e st e st e e easeseeaeese e st e s e e e ene e e ess e e e e e s e e e e et eneeneenes

If the answer to 32.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of disclosure of fair
value for Schedule D:

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Investment Analysis Office been followed? .....................
If no, list exceptions:

By self-designating 5GI securities, the reporting entity is certifying the following elements of each self-designated 5GI security:
a. Documentation necessary to permit a full credit analysis of the security does not exist or an NAIC CRP credit rating for an FE or PL
security is not available.
b. Issuer or obligor is current on all contracted interest and principal payments.
c. The insurer has an actual expectation of ultimate payment of all contracted interest and principal.

Has the reporting entity self-designated SGI SECUNLIES? .......c...o ittt et et e e st e s st e s st e b e et e e s e e s e eneeeneesneeeneenaeenen

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.

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? ......

o

o

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? ..............cccccoieiiie.

By rolling/renewing short-term or cash equivalent investments with continued reporting on Schedule DA, Part 1 or Schedule E Part 2
(identified through a code (%) in those investment schedules), the reporting entity is certifying to the following:
a. The investment is a liquid asset that can be terminated by the reporting entity on the current maturity date.
b. If the investment is with a nonrelated party or nonaffiliate, then it reflects an arms-length transaction with renewal completed at the
discretion of all involved parties.
c. If the investment is with a related party or affiliate, then the reporting entity has completed robust re-underwriting of the transaction for
which documentation is available for regulator review.
d. Short-term and cash equivalent investments that have been renewed/rolled from the prior period that do not meet the criteria in 37.a -
37.c are reported as long-term investments.

Yes [

Yes [

]

]

Yes [ X ]

Yes [ X ]

Yes [ X ]

Yes [

Has the reporting entity rolled/renewed short-term or cash equivalent investments in accordance with these criteria? ............c.cccc.o...... Yes [ X1 No [

20.5

]

]

No [ X ]
No [ ]
No [ ]
No [ ]
No [ ]
No [ X ]
N/A [

]
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Does the reporting entity directly hold CryptOCUITENGIES? ..ot Yes[ 1 No[X]

If the response to 38.1 is yes, on what schedule are they reported?

Does the reporting entity directly or indirectly accept cryptocurrencies as payments for premiums on poliCies? ..........ccccuvvriiiriinineninenenenenens Yes[ 1 No[X]
If the response to 39.1 is yes, are the cryptocurrencies held directly or are they immediately converted to U.S. dollars?
39.21 Held dIr€CHlY .......cueiiiiciiciietcc s Yes[ 1 No[ ]
39.22 Immediately converted to U.S. dollars .........c.ccooeeiiiiiiiiiiinienceece s Yes[ 1 No[ ]

If the response to 38.1 or 39.1 is yes, list all cryptocurrencies accepted for payments of premiums or that are held directly.

1 2 3
Immediately Accepted for
Converted to USD, Payment of
Name of Cryptocurrency Directly Held, or Both Premiums

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any? ....... 284,417

List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to trade associations,
service organizations, and statistical or rating bureaus during the period covered by this statement.

1 2
Name Amount Paid

................... 2,085,936

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal expenses
during the period covered by this statement.

1 2
Name Amount Paid

627,378

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in
connection with matters before legislative bodies, officers, or departments of government during the period covered by this statement.

1 2
Name Amount Paid

Life Insurance Council of New York, Inc. ...

20.6
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PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES

Life, Accident and Health Companies/Fraternal Benefit Societies:

1.1

1.2

1.3

14

1.5

1.6

1.7

3.1

3.2

3.3

34

3.5

3.6

3.7

4.1
4.2

Does the reporting entity have any direct Medicare Supplement INSUrance in fOrCe? ..o Yes [ ] No[X]
If yes, indicate premium earned on U.S. DUSINESS ONIY. ... oo e oo e e e e e e B e
What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? ..................ccoiiis B e,

1.31 Reason for excluding:

Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in ltem (1.2) @above. ........ccccooeriiiiiiiiniiieeeeeeee S e
Indicate total incurred claims on all Medicare SupplemMent INSUFANCE. .......... ... B e,
Individual policies: Most current three years:

1.61 Total premium earned ..
1.62 Total incurred claims ....
1.63 Number of covered lives

All years prior to most current three years:
1.64 Total premium earned ...........ccceeveveeennnn
1.65 Total incurred claims
1.66 Number of covered lives

Group policies: Most current three years:
1.71 Total premium earned ...........cccceevevveennns B e
1.72 Total incurred claims
1.73 Number of covered lives

All years prior to most current three years:

1.74 Total premium earned .........c.cccceeveveeenns B e
1.75 Total incurred claims
1.76 Number of covered lives

Health Test:
1 2
Current Year Prior Year
2.1 Premium Numerator
2.2 Premium Denominator 72,476,082 ... ... 74,015,374
2.3 Premium Ratio (2.1/2.2) ....0.000 ... 0.000

2.4  Reserve Numerator

...4,252,986,129 ...

25 Reserve Denominator 4,462,508,504

2.6 RESEIVE RAHO (2.4/2.5) ..ottt ebes eeeeeee e 0.000 oo 0.000

Does this reporting entity have Separate ACCOUNES? ...........ccooiiiiiiiii et Yes [ X] No[ ]

If yes, has a Separate Accounts statement been filed with this Department? ... Yes [ X ] No [ ] NAT 1]

What portion of capital and surplus funds of the reporting entity covered by assets in the Separate Accounts statement, is not currently
distributable from the Separate Accounts to the general account for use by the general 8CCOUNE? ..........c.ccviiiiieieieieieeeeeeeeee e LSS 23,568,381

State the authority under which Separate Accounts are maintained:
Connecticut General Statutes 38a-433 and 38a-459 ... e e

Was any of the reporting entity's Separate Accounts business reinsured as of December 317 ... Yes [ X] No[ ]

Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 317 ... Yes [ X] No[ ]

If the reporting entity has assumed Separate Accounts business, how much, if any, reinsurance assumed receivable for reinsurance of Separate
Accounts reserve expense allowances is included as a negative amount in the liability for “Transfers to Separate Accounts due or accrued

(AL TP $.. 3,024,016

For reporting entities having sold annuities to another insurer where the insurer purchasing the annuities has obtained a release of liability from the
claimant (payee) as the result of the purchase of an annuity from the reporting entity only:
Amount of loss reserves established by these annuities during the CUITENt YEAT: ............ooiiiiiiii e $

List the name and location of the insurance company purchasing the annuities and the statement value on the purchase date of the annuities.

1 2
Statement Value
on Purchase Date
of Annuities
P&C Insurance Company And Location (i.e., Present Value)
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PART 2 - LIFE, ACCIDENT AND HEALTH COMPANIES/FRATERNAL BENEFIT SOCIETIES INTERROGATORIES
Do you act as a custodian for health SAVINGS GCCOUNES? ..........ciiiiiiiiii bbb bbbttt bbbt bt bbbt b bbb nne e Yes[ 1 No[X]

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

Do you act as an administrator for health savings accounts? ...

If yes, please provide the balance of funds administered as of the reporting date. ..o $

Are any of the captive affiliates reported on Schedule S, Part 3, authorized reiNSUIErs? ............coeoeiiiiiiiiieceeee e Yes [ ] No [ ] NALX]
If the answer to 6.1 is yes, please provide the following:

1 2 3 4 Assets Supporting Reserve Credit
NAIC 5 6 7

Company Domiciliary Reserve Letters of Trust

Company Name Code Jurisdiction Credit Credit Agreements Other

8.1

10.

Provide the following for individual ordinary life insurance* policies (U.S. business only) for the current year (prior to reinsurance assumed or
ceded).

7.1 Direct Premium Written ...
7.2 Total Incurred Claims
7.3 NUMDET Of COVEIEA LIVES ..ottt bbbt abe s eseeeeeeeeeea e e e e e aeaenes

*Ordinary Life Insurance Includes
Term (whether full underwriting, limited underwriting, jet issue, "short form app")
Whole Life (whether full underwriting, limited underwriting, jet issue, "short form app")
Variable Life (with or without secondary guarantee)
Universal Life (with or without secondary guarantee)
Variable Universal Life (with or without secondary guarantee)

Is the reporting entity licensed or chartered, registered, qualified, eligible or writing business in at least two states? ...........ccccoeivriiiiiiiiinnn, Yes [ X] No[ ]

If no, does the reporting entity assume reinsurance business that covers risks residing in at least one state other than the state of domicile of
TN FEPOTHING ENELY? .....viieieiveteiiieeetcte ittt ettt ettt et s bbb s e e s b eb b s e s s e b s es e es e s e bbb s e s e s e b b s e e s s e b b st se s bbb s es e s bt e b s s e st et b st st et b s s s Yes[ 1 No[ ]

Reporting entities admitting net negative (disallowed) interest maintenance reserve (IMR) attest to the following:
a. Fixed income investments generating IMR losses comply with the reporting entity’s documented investment or liability management policies.
b. IMR losses for fixed income related derivatives are all in accordance with prudent and documented risk management procedures, in
accordance with a reporting entity’s derivative use plans and reflect symmetry with historical treatment in which unrealized derivative gains were
reversed to IMR and amortized in lieu of being recognized as realized gains upon derivative termination.
c. Any deviation to (a) was either because of a temporary and transitory timing issue or related to a specific event, such as a reinsurance
transaction, that mechanically made the cause of IMR losses not reflective of reinvestment activities.
d. Asset sales that were generating admitted negative IMR were not compelled by liquidity pressures (e.g., to fund significant cash outflows
including, but not limited to excess withdrawals and collateral calls).
Is the reporting entity admitting net negative (disallowed) IMR in accordance with these criteria? .............cccooiieiiiiiiiiiccece Yes [ ] No[X 1 NATL 1

Provide the current-year amounts at risk for the following categories.

Individual and Industrial Life Amount at Risk
10.01 Modified CoINSUraNCe ASSUMEA RESEIVES ........c..ciiiiiiiiieieiete ettt ettt ettt ettt s
10.02 Modified CoINSUraNCe CeAEA RESEIVES ........c..ciiiiiiiiiiiee ettt ettt eneas s

Individual and Industrial Life Policies With Pricing Flexibility
10.03 Net Amount (Direct + Assumed - Ceded) iN FOMCE ........c.uiiiiiiiiiiie ettt et et ne e e
10.04 Exhibit 5 Life Reserves (Direct + ASSUMEd — CeAEA) ......oouiiimiiiiiiiiiiee e
10.05 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
10.06 Net Modified Coinsurance Reserves (Assumed — Ceded)
10.07 Life Reserves (10.04 + 10.05 + 10.06)
10.08 Life Net Amount at Risk (10.03 - 10.07) ....

Individual and Industrial Term Life Policies Without Pricing Flexibility
10.09 Net Amount (Direct + Assumed - Ceded) IN FOICE ........ciiiiiiiiiiii it
10.10 Exhibit 5 Life Reserves (Direct + Assumed — Ceded)
10.11 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
10.12 Net Modified Coinsurance Reserves (ASSUMEd — CeAEA) ........cuiiiiiiiiiiiiieeeee e
10.13 Life Reserves (10.10 + 10.11 + 10.12)
10.14 Life Net Amount at Risk (10.09 - 10.13) ...
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Group and Credit Life (Excluding FEGLI/SGLI)
10.15 Modified Coinsurance Assumed Reserves
10.16 Modified Coinsurance Ceded Reserves

Group and Credit Term Life (Excluding FEGLI/SGLI) with Remaining Rate Terms 36 Months and Under

10.17 Net Amount (Direct + Assumed - Ceded) iN FOMCE ........couiiiiiiiiiie ettt sb et e b e e e e e

10.18 Exhibit 5 Life Reserves (Direct + Assumed — Ceded)
10.19 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
10.20 Net Modified Coinsurance Reserves (Assumed — Ceded)
10.21 Life Reserves (10.18 + 10.19 + 10.20)

10.22 Life Net Amount at Risk (10.17 = 10.271) ....ociiiiiiiiiccsccc e

Group and Credit Term Life (Excluding FEGLI/SGLI) with Remaining Rate Terms Over 36 Months

10.23 Net Amount (Direct + Assumed - Ceded) IN FOICE ........cciiiiiiiiiii i

10.24 Exhibit 5 Life Reserves (Direct + Assumed — Ceded)
10.25 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
10.26 Net Modified Coinsurance Reserves (Assumed — Ceded)
10.27 Life Reserves (10.24 + 10.25 + 10.26) ...
10.28 Life Net Amount at Risk (10.23 - 10.27)

Group and Credit Permanent Life (Excluding FEGLI/SGLI) with Pricing Flexibility
10.29 Net Amount (Direct + Assumed - Ceded) in Force
10.30 Exhibit 5 Life Reserves (Direct + Assumed — Ceded)
10.31 Separate Account Exhibit 3 Life Reserves (Direct + Assumed — Ceded)
10.32 Net Modified Coinsurance Reserves (Assumed — Ceded)
10.33 Life Reserves (10.30 + 10.31 + 10.32)
10.34 Life Net Amount at Risk (10.29 - 10.33)

Life, Accident and Health Companies Only:

1.1

121

12.2

13.

13.1

14.

15.1

15.2

15.3

Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of another entity or entities used
by this reporting entity (except for activities such as administration of jointly underwritten group contracts and joint mortality or morbidity
[ (U Lo 1T TSP PSS TRORURRURR

Net reimbursement of such expenses between reporting entities:

11.21 Paid ..o
11.22 Received.........oooueeeiiiieeeeeeceee

Does the reporting entity write any guaranteed INterest CONTrACES? ...........oiiiiiiiii et

If yes, what amount pertaining to these lines is included in:
12.21 Page 3, Line 1

12.22 Page 4, Line 1
For stock reporting entities only:

Amount at Risk

Amount of Risk

91,272,086
... 47,151
66,699,545

66,746,696
24,525,390

Amount of Risk

Amount of Risk

Yes [ X] No[ ]

Yes[ 1 No[X]

Total amount paid in by stockholders as surplus funds since organization of the reporting €ntity: ..............ccceeiriririrrieeeie e S 85,431,561

Total dividends paid stockholders since organization of the reporting entity:
14.11 Cash
14.12 Stock

Does the reporting entity reinsure any Workers’ Compensation Carve-Out business defined as: ...........cccoeiiiiiiiiiiieicccceee e
Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death

benefits of the occupational illness and accident exposures, but not the employers liability exposures, of business originally
written as workers’ compensation insurance.

If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? ..............ccccceieiienene

If 15.1 is yes, the amounts of earned premiums and claims incurred in this statement are:

1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained

15.31 Earned premium
15.32 Paid claims
15.33 Claim liability and reserve (beginning of year)
15.34 Claim liability and reserve (end of year)
BT TSR o ToTU Ty =T o7 =Ty o OO

21.2

Yes[ 1 No[X]

Yes[ 1 No[ ]



15.4

15.5

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

GENERAL INTERROGATORIES

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

If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 15.31 and
15.34 for Column (1) are:

1 2
Attachment Earned Claim Liability
Point Premium and Reserve

15.41 <$25,000
15.42 $25,000 - 99,999
15.43 $100,000 - 249,999
15.44 $250,000 - 999,999
15.45 $1,000,000 or more
What portion of earned premium reported in 15.31, Column 1 was assumed from POOIS? ........ceccieiiiiiiiiiiiie ettt sree s e sbeesreens $ ..

Fraternal Benefit Societies Only:

16.
17.

18.

19.

20.1

20.2
20.3

20.4
20.5
21.

22.

23.

24.

25.

26.

27.
28.1
28.2

29.

30.1
30.2

311
31.2
321
32.2

33.

34.1

34.2
34.3

35.1
35.2

36.

371
37.2

Is the reporting entity organized and conducted on the lodge system, with ritualistic form of work and representative form of government? ....... Yes [ ] No[ 1
How often are meetings of the subordinate branches required to be held?

When was the last regular meeting of the governing body NEIA? .......... . et sa et e b e e e e et e s e e e e e sneenaeenes

When and where will the next regular or special meeting of the governing body be held?

How many members of the governing body attended the last regular MEEtING™ ..........oiii i

How many of the same were delegates of the subordinate branChEeS? ...........oocuiiiiiii ittt ere e

How are the expenses of the governing body defrayed?

Is a medical examination required before issuing i i ic3 ?. . . .. Yes [ ] No[ 1
Are applicants admitted to membership without fi h by ballot and initiation? ..... Yes [ ] No[ 1
Are notices of the payments required sent to the [MbENEEEN ...\ ....... B RO BN . Yes[ ] N[ 1 NAT 1
If yes, do the notices state the purpose for which e ... ... I . ................cccceaieannnn Yes [ ] No[ 1
What proportion of first and subsequent year's payments may be used for management expenses?

P2 T T Y A =Y R %

29.12 SUDSEQUENT YEAIS ..ottt %
Is any part of the mortuary, disability, emergency or reserve fund, or the accretions from or payments for the same, used for expenses? Yes [ ] No[ 1
If S0, what amount and fOr WAt PUIPOSE? ...ttt a e e e et e et et e e et ea e e ea e e ea e e ea e e s e e s e e s e easeeaeees b e emeeeseeese e s e enneenseenseennenneens S e
Does the reporting entity pay an old age disability benefit? ... Yes [ ] No[ 1
If yes, at what age does the Denefit COMMENCE? ......... .o ettt ettt e et e e st e et e et e ae e e e e s e ea s e en b e emeeeseesaeenaeeaeenseannean
Has the constitution or have the laws of the reporting entity been amended during the Year? ... s Yes [ ] No[ 1
If yes, when?
Have you filed with this Department all forms of benefit certificates issued, a copy of the constitution and all of the laws, rules and regulations
IN OTCE AL tE PIrESENE HIME? ......iviviviiieiecteteii ettt ettt ettt bt se sttt s s e s b et s sh s s b b2 s se s s bbb s s s b b s et s bbbt se e s bbb s sttt s s s s e Yes [ ] No[ 1]
State whether all or a portion of the regular insurance contributions were waived during the current year under premium-paying certificates on
account of meeting attained age or membership requirements? . Yes [ ] No[ ]
If so, was an additional reserve included in Exhibit 57 ..................... Yes[ ] No[ ] NAT 1
If yes, explain
Has the reporting entity reinsured, amalgamated with, or absorbed any company, order, society, or association during the year? ...................... Yes [ ] No[ 1
If yes, was there any contract agreement, or understanding, written or oral, expressed or implied, by means of which any officer,
director, trustee, or any other person, or firm, corporation, society or association, received or is to receive any fee, commission,
emolument, or compensation of any nature whatsoever in connection with, on an account of such reinsurance, amalgamation,
absorption, or transfer of MEMDETSNIP OF FUNAS? ...........c.cveiiiiiieeieieiieee ettt ettt ettt s et et ss s sesesesanas Yes[ ] No[ ] NAT ]
Has any present or former officer, director, trustee, incorporator, or any other persons, or any firm, corporation, society or association, any
claims of any nature whatsoever against this reporting entity, which is not included in the liabilities on Page 3 of this statement? ....... Yes [ ] No[ 1

i icy bengfits th i ased surplus? Yes [ ] No[ 1

ur|

21.3



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e. 17.6.

$000 omitted for amounts of life insurance

1 2
2024 2023

3
2022

4
2021

2020

> w

NNoo

10.
1.
12.
13.

14.
15.
16.
17.
18.
19.
20.

21.

22.

23.
231

24.
25.
26.
27.
28.

29.

30.
31.

32.
33.
34.
35.
36.

37.
38.
39.
40.
41.

42.
43.

44.

45.

46.

47.

48.
49.
50.
51.

Life Insurance in Force
(Exhibit of Life Insurance)
Ordinary - whole life and endowment (Line 34, Col.

Group, excluding FEGLI/SGLI (Line 21, Col. 9 less

Lines 43 & 44, Col. 4) ....
Industrial (Line 21, Col. 2)
FEGLI/SGLI (Lines 43 & 44, Col. 4) ..

Total (Line 21, Col. 10)

Total in force for which VM-20
deterministic/stochastic reserves are calculated ....

New Business Issued

(Exhibit of Life Insurance)

Ordinary - whole life and endowment (Line 34, Col.

Ordinary - term (Line 2, Col. 4, less Line 34, Col. 2) |..

Credit life (Line 2, Col. 6)
Group (Line 2, Col. 9)
Industrial (Line 2, Col. 2) .

Total (Line 2, Col. 10)
Premium Income - Lines of Business
(Exhibit 1 - Part 1)

Individual life (Line 20.4, COl. 2) ......coccevnierrneeneenneec e 562,501 [.ovioeeieicines 627,997 oo 570,574 |ooeiiiiieen827,532 [ 782,720
Group life (Line 20.4, Col. 3) ....(768,442)|.. ....(413,447)).. ....(682,058)].. ....(392,735)
Individual annuities (Line 20.4, Col. 4) .....cccccovvrrecdorrriicicnnnne 71,654,021 |......coccoeeee 73,002,333 |..coovcianne 52,447,309 133,519,448
Group annuities (Line 20.4, COl. 5) .......cccovvvveveeeeinsfceiiccn 951,121 [ 695,658 |........ccovvune 1,150,576 |..cooviecierne 1,385,291 | 1,350,965
Accident & Health (Line 20.4, COl. 6) .......ccoovueuererersforeceiiccne 76,882 .o 102,833 | 171,234 | 202,605 |...cocovvreienenne 243,098
Other lines of business (Line 20.4, Col. 8)
TOMAI oottt | 72,476,083 |................ 74,015,374 |..oooeeene 53,657,635 |........ (13,324,595,620)................ 135,503,496
Balance Sheet (Pages 2 & 3)
Total admitted assets excluding Separate Accounts

business (Page 2, Line 26, Col. 3) ......ccoocveeereceefcccc 5,829,611,543 |........... 6,318,869,081 |............ 6,850,277,760 |............ 6,886,098,859 |............ 6,807,124,272
Total liabilities excluding Separate Accounts

business (Page 3, Line 26) ..5,202,979,329 |.. ..5,431,929,522 |.. ..5,901,648,589 |.. ..6,113,654,661 |.. ..6,185,434,432
Aggregate life reserves (Page 3, Line 1) ......cccccovveis forveerenenne 4,217,928,020 |............ 4,418,392,263 |............ 4,644,794,090 |............ 4,809,871,380 |............ 4,849, 163,626
Excess VM-20 deterministic/stochastic reserve over

NPR related to LiNe 7.1 ..o [ [ [ o
Aggregate A & H reserves (Page 3, Line 2) ........c....feveeeeccenne 16,084,994 |...ccoovveneee 20,242,923 | 20,343,233 |................ 20,548,721 |.........c....... 15,773,266
Deposit-type contract funds (Page 3, Line 3) ..........fccccueccenes 143,312,740 |................ 156,535,550 |................ 169,982,853 199,264,917
Asset valuation reserve (Page 3, Line 24.01) ... ..126,399,841 |.. ..138,843,958 |.. 150,405,868 .. 134,693,701
Capital (Page 3, Lines 29 and 30) ..........ccccvevrnruren foevricirireinnnnes 2,500,000 | 2,500,000 | 2,500,000 |.....ceevvvenen 2,500,000 [ 2,500,000
Surplus (Page 3, LiNe 37) ....ooeueveveveeeieieieiieeenens 624,132,214 884,439,559 946,129,171 619,189,840
Cash Flow (Page 5)
Net Cash from Operations (Line 11) .......cccoeeuerererer]rererceeninnnnne 20,494,342 |.............. 54,121,766 |................ (94,175,720) ....cvvnenvne 402,779,982 |...coovnenve. 245,370,014
Risk-Based Capital Analysis
Total adjusted capital .........c.ccoceerrieerieeneseee | ..743,250,895 |.. ..1,010,983,419 |.. ..1,084,269,911 |.. ..835,146,933 |.. ..741,676,982
Authorized control level risk - based capital ............}ccoeeieens 99,468,168 |................. 98,860,251 |....ccoevuvee 99,091,542 |................ 95,825,035 |...ccoeoe. 114,468,630

Percentage Distribution of Cash, Cash
Equivalents and Invested Assets
(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3)
x 100.0
Bonds (Line 1)
Stocks (Lines 2.1 and 2.2)
Mortgage loans on real estate(Lines 3.1 and 3.2) ...
Real estate (Lines 4.1, 4.2 and 4.3)
Cash, cash equivalents and short-term investments
(Line 5)
Contract loans (Line 6)
Derivatives (Page 2, Line 7) ...
Other invested assets (Line 8) ...
Receivables for securities (Line 9)
Securities lending reinvested collateral assets (Line
10)
Aggregate write-ins for invested assets (Line 11)

Cash, cash equivalents and invested assets
(Line 12)

Investments in Parent, Subsidiaries and
Affiliates

Affiliated bonds (Schedule D Summary, Line 12,
Col. 1)

Affiliated preferred stocks (Schedule D Summary,
Line 18, Col. 1)

Affiliated common stocks (Schedule D Summary
Line 24, Col. 1), .oovciveeiieicieirieeseeeee e

Affiliated short-term investments (subtotal included
in Schedule DA Verification, Col. 5, Line 10)

Affiliated mortgage loans on real estate

All other affiliated

14,266,665

7,639,315

Total of above Lines 44 to 49
Total Investment in Parent included in Lines 44 to

I — 483,295,528

49 above

................ 158,298,873
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2024 2023 2022 2021 2020
Total Nonadmitted and Admitted Assets
52. Total nonadmitted assets (Page 2, Line 28, Col. 2)...... 63,921,401 55,038,614 |....ccveeeene 16,142,494 |.... 47,941,676 |...c.oeeennne 40,454,760
53. Total admitted assets (Page 2, Line 28, Col. 3) .......... ...29,633,535,717 29,624,414,453 29,027,929,482 |.... ... 36,351,046,823 35,237,391, 152
Investment Data
54.  Net investment income (Exhibit of Net Investment
INCOME) ... eee [ereeee e 274,137,828 | 274,931,064 |......ccoeeenen 264,978,097 |..ooein 408,082,476 |.................. 284,999,031
55. Realized capital gains (losses) (Page 4, Line 34,
ColUMN T ) o eeae [eeeeieieies (153,659,423 ... (411,793,622) ... (64,448,108)|.....cocvveve (259,332,205) ..o (355,549, 269)
56. Unrealized capital gains (losses) (Page 4, Line 38,
Column 1) . 641,856 28,927,296 178,330, 164 63,027,827 63,801,748
57. Total of above Lines 54,55and 56 .............ccoccoeeeees [ 121,120,261 | (107,935,262) |.....c.ecuvcnnen 378,860,158 |........coceeee 211,778,098 | (6,748,490)
Benefits and Reserve Increases (Page 6)
58. Total contract/certificate benefits - life (Lines 10, 11, 12,
13, 14 and 15, Col. 1 minus Lines 10, 11,12, 13, 14
and 15, Cols. 6,7 and 8) ........ccccevvvenriiicncicieees feeieiieies 1,557,236,223 |.....ccecuee 1,416,501,917 ... 1,342,668,648 |................ 3,086,391,550 |.......co..e. 2,865,107, 186
59. Total contract/certificate benefits - A & H (Lines 13 &
14, Col. 6) .. 128,851 .. 106,784 188,828 |.... . 177,215 298,190
60. Increase in Ilfe reserves - other than group and
annuities (Line 19, Col. 2) (20,243,875) (20,562,227) (19,046,634)|.... (20,777,879) ...(26,240,185)
61. Increase in A & H reserves (Line 19, Col. 6) .. . (4,157,929) (100,310) (205,488) |...cnveeeeeneenens 4,775,455 (194,787)
62. Dividends to policyholders and refunds to members
(Line 30, Col. 1) ...(2,085) .. (86,972)
Operating Percentages
63. Insurance expense percent (Page 6, Col. 1, Lines 21,
22 & 23, less Line 6)/(Page 6, Col. 1, Line 1 plus
Exhibit 7, Col. 2, Line 2) X 100.0 ...c.cevueerieniieniieniieane feeeieiiiiiiiiceiieee 1451 | 116.6 [ 148.5 [ (1.6) [ 122.6
64. Lapse percent (ordinary only) [(Exhibit of Life
Insurance, Col. 4, Lines 14 & 15) / 1/2 (Exhibit of Life
Insurance, Col. 4, Lines 1 & 21)] X 100.0 ....cocoveveeiees fooriiiiiiiiiiiiis BT | .3 | L | S 3.8 e 3.1
65. A & H loss percent (Schedule H, Part 1, Lines 5 and 6,
€Ol 2) s [ (4,918.2) [ 10,7 oo (6.4) [ 2,355.6 | 44 1
66. A & H cost containment percent (Schedule H, Pt. 1,
[T 0o ) O ) R O S N
67. A & H expense percent excluding cost containment
expenses (Schedule H, Pt. 1, Line 10, Col. 2) .....cccoee |oeerieiiiiiiiiiiiieiis 7.9 | % T R 5.0 |oeereeeee e L 4.5
A & H Claim Reserve Adequacy
68. Incurred losses on prior years’ claims - comprehensive
group health (Sch. H, Part 3, Line 3.1 Col. 3) .....cccce. Jorrmimniiniiiiiiiiiiieies e e e, D,9, 0, RSN R, D,9, 0, GRS
69. Prior years’ claim liability and reserve - comprehensive
group health (Sch. H, Part 3, Line 3.2 Col. 3) .....cccccc. Jorrmimniiniiiiiiiiiiieies oo e e D,9, 0, GRS R, D,9, 0, GRS
70. Incurred losses on prior years’ claims-health other than
comprehensive group health (Sch. H, Part 3, Line 3.1
COL. 1188S COl. 3) o oeesiae e 3,996,512 ..o 4,937,848 | 5,048,436 |............... D.9.0 SV XXX
71.  Prior years’ claim liability and reserve-health other than
comprehensive group health (Sch. H, Part 3, Line 3.2
COL. 1188S COl. 3) o seeiees eeeeie e 4,839,505 |....occviiccs 4,974,523 | 5,172,080 |.ooeiieens D.9.0 SV XXX
Net Gains From Operations After Dividends to
Policyholders, Refunds to Members, Federal
Income Taxes and Before Realized Capital Gains
or (Losses) by Lines of Business (Page 6.x, Line
33)
72. Individual industrial life (Page 6.1, Col. 2) ..
73. Individual whole life (Page 6.1, Col. 3) ...
74. Individual term life (Page 6.1, Col. 4) .....
75. Individual indexed life (Page 6.1, Col. 5) ...
76. Individual universal life (Page 6.1, Col. 6) .......ccevcueeevee [ oeriuieeiiee e (B91) ] [ ] U KPP URSRRSSRURI SRR PRRPRRRRPIINY
77. Individual universal life with secondary guarantees
(Page 6.1, Col. 7)
78. Individual variable life (Page 6.1, Col. 8) ...
79. Individual variable universal life (Page 6.1, Col. 9) ..
80. Individual credit life (Page 6.1, Col. 10) ......ccvieiiirienicoriis oo [ [
81. Individual other life (Page 6.1, Col. 11) . . 22,053,288
82. Individual YRT mortality risk only (Page 6.1, Col. 12)
83.  Group whole life (Page 6.2, Col. 2) .
84.  Group term life (Page 6.2, Col. 3) ...
85.  Group universal life (Page 6.2, Col. 4)
86. Group variable life (Page 6.2, Col. 5)
87.  Group variable universal life (Page 6.2, Col. 6) ...
88.  Group credit life (Page 6.2, Col. 7) .....
89.  Group other life (Page 6.2, Col. 8) ...
90. Group YRT mortality risk only (Page 6.2, Col. 9) .
91.  Individual deferred fixed annuities (Page 6.3, Col. 2)  |..
92. Individual deferred indexed annuities (Page 6.3, Col. 3)
93. Individual deferred variable annuities with guarantees
(Page 6.3, Col. 4) ..
94. Individual deferred varial
guarantees (Page 6.3, COL. 5) ......c.couiuiiiiiiiiiiiicies oo e (29,658, 787) |- oo
95.  Individual life contingent payout (immediate and
annuitization) (Page 6.3, Col. 6) .........ccccceeeiiiiiinns 85,864,016 90,004, 143 113,772,260 |.... 42,622,768 |......ccoceens 38,869,320
96. Individual other annuities (Page 6.3, Col. 7) ................ .(176,293,513)|. (169,679,617)|... .(162,519,902) . ... (201,654,254)... . (184,490, 460)
97.  Group deferred fixed annuities (Page 6.4, Col. 2) ........ . (17,691)|. .. (225,644) ..o (53,607)|. 2 (32,300) |- (23,812)
98.  Group deferred indexed annuities (Page 6.4, Col. 3) ...(115,110)
99.  Group deferred variable annuities with guarantees
(Page 6.4, COL. 4) ..ooieiiieniieieeeeieeiesee e seenieenee oo 2,086 [ (86,490) | 2,384 | 2,684 (523)
100. Group deferred variable annuities without guarantees
[(RE= T LTS T T 07 | P ) ) O S RS
101.  Group life contingent payout (immediate and
annuitization) (Page 6.4, Col. 6)
102.  Group other annuities (Page 6.4, Col. 7) ......c.ccecuvennee
103. A & H-comprehensive individual (Page 6.5, Col. 2)
104. A & H-comprehensive group (Page 6.5, Col. 3) ...
105. A & H-Medicare supplement (Page 6.5, Col. 4)
106. A & H-vision only (Page 6.5, Col. 5) ...
107. A & H-dental only (Page 6.5, Col. 6)
108. A & H-Federal employees health benefits plan (Page
6.5, Col. 7)
109. A & H-Title XVIII Medicare (Page 6.5, Col. 8) .............
110. A & H-Title XIX Medicaid (Page 6.5, Col. 9) ...............
111. A & H-credit (Page 6.5, Col. 10) ...............
112. A & H-disability income (Page 6.5, Col. 11) ..
113. A & H-long-term care (Page 6.5, COL. 12) ......ccciiiiiies foiiiiiiiiieiiineeieiiis foeeeie e e seenies [oeeeieesie e e e e s sees [oeee e e e
114. A & H-other (Page 6.5, Col. 13) , . (4, 393
115.  Aggregate of all other lines of business (Page 6, CoI 8) . 46 789,942 |.... 18, 888 476 . 78 252,016
116.  Fraternal (Page 6, COL. 7) ....ccociieiieeiiiie e
117.  Total (Page 6, Col. 1) 170,122,849 428,005,810 62,029,812 393,943,262 402,644,047
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction Of EITOIS? ..ottt Yes [ 1 No [ ]

If no, please explain:
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
LIFE INSURANCE (STATE PAGE)®

NAIC Group Code 4926 BUSINESS IN THE STATE OF  Grand Total DURING THE YEAR 2024 NAIC Company Code 71153
1 2 Dividends to Policyholders/Refunds to Members Claims and Benefits Paid
3 4 5 6 7 8 9 10 11 12

Applied to Provide
Paid-Up Additions
or Shorten the

Premiums and Applied to Pay Endowment or Surrender Values Total
Annuities Other Paid in Cash or Renewal Premium-Paying Total Death and Matured and Withdrawals All Other (Sum Columns 8
Line of Business Considerations Considerations Left on Deposit Premiums Period Other (Col. 3+4+5+6) Annuity Benefits Endowments for Life Contracts Benefits through 11)
Individual Life

Industrial ... N
Whole . .. 460,351 |. .. 367,471 |. 157,054 . 669,357
3. Term... 71,660,240 |. ..89,251,327 |. .792,309 .91,044,399
4 Indexed .. o o .
5. Universal ... ,882,828 |. ,362,290 |. .2,621,219 .. 196,369,793
6.  Universal with secondary guarantees .. 302,556,350 |. 636,308,864 |. .3,265,177 .. 674,357,603
A 1= o= N g O e O P P PN
8.  Variable universal .. 137,793,648 |. .3,119,937 .. 604,930,532
9. Credit.. e e e e e e e L e e e [
10.  Other .. R e |- R . R K . . 107,980
11. _ Total Individual Life 593,353,417 161,413 10,063,675 1,567,479,664

Group Life
12.  Whole ....
13.  Term...
14.  Universal
15.  Variable .... .
16.  Variable universal 1,180,873
17.  Credit ..
18, OthET ettt e

19.  Total Group Life

19v¢

Individual Annuities
20, FIXEA tiiiiiiiiiiii it 156,388
21.  Indexed .
22. \Variable with guarantees ..
23.  Variable without guarantees
24.  Life contingent payout ..

131,656,407 | ...

183,222,366 |.

25.  Other e e e e e i e e 190,789,536 [.evvvuvereirieiiiiiiies feereniiniiiniiiiei e e 190,789,536

26. _ Total Individual Annuities 131,812,795 12,918,003 386,739,098 2,572,226,989 1,110,540 2,960,076,627
Group Annuities

27.  Fixed ...

28.  Indexed

29. Variable with guarantees ..
30. Variable without guarantees ...
31.  Life contingent payout
32.  Other
33.  Total Group Annuities

Accident and Health
34. Comprehensive individual ...
35. Comprehensive group ..
36. Medicare Supplement
37.  Visiononly .
38. Dentalonly ...
39. Federal Employees Health Benefits Plan
40.  Title XVIIl Medicare
41.  Title XIX Medicaid ..
42.  Credit A&H .........
43.  Disability income
44.  Long-term care
45, Otherhealth ... ,
46. _ Total Accident and Health XXX XXX XXX 147,955 147,955

XXX
XXX..
XXX..
XXX..
XXX..
XXX..
XXX
XXX
XXX..
XXX..
XXX

47.  Total 726,422,998 (c) 12,918,003 185 248 1,459 1,892 1,710,217,828 161,413 2,807,056,045 11,322,551 4,528,757,837
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NAIC Group Code 4926

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

BUSINESS IN THE STATE OF

LIFE INSURANCE (STATE PAGE) (Continued)®

Grand Total

DURING THE YEAR

2024

NAIC Company Code

71153

Line of Business

13

Current Year

Incurred During

Direct Death Benefits, Matured Endowments Incurred and Annuity Benefits Policy Exhibit
22 In Force December 31,
Claims Settled During Current Year Issued During Year Other Changes to In Force (Net) Current Year (b)
Total Settled During 23 24 25 26 27 28

Totals Paid Reduction by Compromise Amount Rejected Current Year
14 15 16 17 18 19 20 21

Number Number Number Number Unpaid Number Number Number

of Pols/ of Pols/ of Pols/ of Pols/ December 31, of Pols/ of Pols/ of Pols/

Certs Amount Certs Amount Certs Amount Certs Amount Current Year Certs Amount Certs Amount Certs Amount

Individual Life
Industrial ...
Whole .
3. Term..
4 Indexed ..
5 Universal ...
6.  Universal with secondary guarantees ..
7. Variable ................
8.  Variable universal
9
10
11

..3,431,887

.80,269,693
.21,640,639
.. 169,174,983
.. 619,504,385

.. 446,717,064

1,340,738.651 |

304
3
.
,261
1,508

3

. 3,432,267

85,933,033
24,258,327
. 166,470,823
. 612,076,914

..428,241,828

1.320.413.102 |

.18,475,236

..575,474

..7,002,308 |.
. 527,416 |.
.20,530,384 |.
.97,034,631 |.
.31,569,840 |.

175715984 |

" (19.368),

(2,017,826)|.
..(3,905,129,049) |.

. (147,364,726) .
. (605,868,695) .
. (935,959,237) .

14,334,986
38,760,530, 349
..4,672,189,031
..6,509,508,250
30,301,407,288

27,998,521,662

108256491566

Credit ..
Other ..
Total Individual Life
Group Life
12.  Whole ....
13.  Term...
14, Universal
15.  Variable ....
16.  Variable universal
17.  Credit ..
18.  Other ..

19.  Total Group Life

(3)

111,486,683
. (a)
683

Individual Annuities

20, FiXed ..ocviiiiiiiiiiiiii

21.  Indexed
22. Variable with guarantees ..
23.  Variable without guarantees
24.  Life contingent payout

25, Other ....oooiiiiiiiiiiicciccc

26. _ Total Individual Annuities

.. 184,332,786 |..
...................... 190,789,536
387,849,518

184,332,786 |...
............. 190,789,536
387,849,518

25,843

. . 184,332,786 |...
7,996 |t 190,789,536
387,849,518

126,368,077

............... 80,130,222
(291,655,033)

19,405,816 |.

................ 8,142,026

. ..1,263,390,966
............... 80,130,222
19,945,638, 116

Group Annuities
27.  Fixed ...
28.  Indexed
29. Variable with guarantees ..
30. Variable without guarantees ...
31.  Life contingent payout
32.  Other
33.  Total Group Annuities

Accident and Health
34. Comprehensive individual ...
35. Comprehensive group ..
36. Medicare Supplement
37.  Visiononly .
38. Dentalonly ...
39. Federal Employees Health Benefits Plan
40.  Title XVIIl Medicare ..

41.  Title XIX Medicaid .
42.  Credit A&H .........
43.  Disability income .
44.  Long-term care ...

XXX,
XXX,
XXX,
XXX,
XXX,
XXX,
XXX,
XXX,
XXX,

XXX

XXX

s |

45, OHEI NBAIN «..vveoooeeeeeeeeeeeeeeeeeeeeeeeeeeeeseeeoereeeens - XXX . N .
46, Total Accident and Health XXX o XX (996) 25.874)| 195 ,
47, Total 1,730,301,538 20,202 1,709,273,032 30,282 1,709,273,082 176,418,327 2,000 126,358,007 | (%,082) (6,677,743.330) 464,804 128,313,692.278

(
(
(
(
(

a) Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prior year $
2) covering number of lives:

b) Corporate Owned Life Insurance/BOLI: 1) Number of policies:

c) Deposit-Type Contract Considerations NOT included in Total Premiums and Annuities Considerations: Individual: $

d) For health business on indicated lines report: Number of persons insured under PPO managed care products
e) For health premiums written: amount of Medicare Title XVIII exempt from state taxes or fees $

,currentyear$ ...

3) face amount$ ........cccooeiiiiinennn.
... Group:$ ... Total: §
and number of persons insured under indemnity only products

Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS prior year $

, current year $
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance)

above)

Industrial Ordinary Credit Life (Group and Individual) Group 10
1 3 4 5 6 Number of 9
Number of Individual 7 8
Policies and Group Total
Number of Policies Amount of Insurance Number of Policies Amount of Insurance Certificates Amount of Insurance Policies Certificates Amount of Insurance Amount of Insurance
1. INfOrce end Of PriOr YEAI ........ccvieiririeieieieieeiseeiseieeieiens et [ |oerereseeeeeeene 330,528 |.ccvvinen 121,131,875 [ oo [ 15 e 56 [ 103,334 | 121,235,209
2. Issued during YEar ..........ccceeiiriiiiiiieneeieeseee e
3. Reinsurance assumed ............cccoceevieiiiiinieniieniesenees
4. Revived during year ..........
5. Increased during year (net)
6. Subtotals, LINES 2105 ....ccooveiiiiiiieeeeeeeee
7. Additions by dividends during year ...........ccccooeeveeninniein i Joriiiiens D, 0, CHURR RSSO USSR D, 0, COTRRN SRR TR D, 0, CURU SRR TR D, %, N RURR D O O R S
8. Aggregate write-ins for increases .
9. Totals (Lines 1 and 6 t0 8) .......cccevvririiiniiininineneneee o [ [erneieninn990, 0607 | 121,582,200 [....vviieieiciciiiieicirieies oo e 15 e 56 [ 103,334 | 121,685,534
Deductions during year:
10, DEAN i e [ o 3,991 | 1,325,543 | [ e XXX [ T 1,031 o 1,326,574
11, Maturity ... e 1,567 ...
12, DiSADIILY «.eeeiieiieiieicec e [ o e
130 EXPIMY vttt ss s et [ [ 830 Lo 40,835 |....
14.  Surrender 1,430,233 |....
15. Lapse.......... 4,099,277 |...
16, CONVEISION ..ottt s [oenee s [oesre s [oesresre e
17, DECrEASEA (NEL) ...cueviiiieieieieieieeerieieie et e enes oot oeeetet ettt [t T41,086 [...vcececeeicceirinieies e [t [ ot (10,343) |- 130,743
18, REINSUIANCE ...vviviiiieieieieieiiiiecsisie s et eeines |oevesneseseieeesesensseneneees oeeennnnnnenneneneeneees 25 L1 foririiiiiciiciinne 205,604 ... [ oo [ttt ssneiene[erereieneen e eeeenns [oereee s eeeeeieaenes 205,604
19. Aggregate write-ins for decreases
20. Totals (LINeS 10 t0 19) ...ovoviuiuiueieiiieieeieieeeeeeieeiesesesee o [oeneeeeieieeisseseieesnsnnns [ooesesesesensnenseseses 22,228 [oviviiiiiiiiiiinas 7,250,145 oo [ [t oereienenneeresnenseeees @ frreseereseneneneeees (8, 198) i 7,241,992
21.  Inforce end of year (b) (Line 9 minus Line 20) 114,332,095 |.... 114,443,542
22. Reinsurance ceded end Of Year ............ccccoeueveveieiricueuennns 114,317,720 oo XXX foreeceerncccennncee o X e [t XK e 19,515 e 114,337,235
23. Line 21 minus Line 22 14,335 106,307
DETAILS OF WRITE-INS
0801.
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from overflow
T=To T TR OO U KOOSO TE OO NPT RO OO TP SO T RO TP TE TP T TP TO PSP UOR NOTOTOTRTTPR PO PP
0899. TF()D'?ALS (Lines 0801 through 0803 plus 0898) (Line 8
above)
1901.
1902.
1903.
1998. Summary of remaining write-ins for Line 19 from overflow|
L=To T TR OO OO KOOSO TE OO NPT RO OO TP SO T RO PO TE OO TSP TP POUOR NOTORTOTRRTPR TR PP
1999. TF()D'?ALS (Lines 1901 through 1903 plus 1998) (Line 19

Life, Accident and Health Companies Only:

(@) Group $ oo sIndividual §
Fraternal Benefit Societies Only:
(b) Paid-up insurance included in the final totals of Line 21 (including additions to certificates) number of certificates ............cccccoeviiiiinnne , Amount $ e
Additional accidental death benefits included in life certificates were inamount $ ................cccccocoorrnnee. , Does the society collect any contributions from members for general expenses of the society under fully paid-up certificates?

If not, how are such expenses met?

Yes [ ]



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
EXHIBIT OF LIFE INSURANCE

($000 Omitted for Amounts of Life Insurance) (Continued)
ADDITIONAL INFORMATION ON INSURANCE IN FORCE END OF YEAR
Industrial Ordinary
1 2 3 4
Number of Policies | Amount of Insurance | Number of Policies | Amount of Insurance

24.  Additions by diVIdENdS .........c.cooiiiiiiiiiiicc e
25.  Other paid-up insurance
26. Debit ordinary insurance

ADDITIONAL INFORMATION ON ORDINARY INSURANCE

Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Term Insurance Excluding Extended Term Insurance Number of Policies | Amount of Insurance | Number of Policies [ Amount of Insurance
27.  Term POlCIES = ECTEASING .......cvevevieieeieiiieteteteeeeeeeteseteteteseseses st ssssesesesessases s [ereseneeeesesssneseseseensnenenns |resesssseseseneenenesesssnesesenes [oesesesenesenesssneneseneeens B4 | 225
28.  TerM PONCIES = OtNET ......eieieieiieieeceeececee ettt ettt eneennsesnnne |reressesenesene et sesasnetenenes [oereseenenenesaeneeens 67,763 | 38,715,792
29. Other term insurance - decreasing . [ PR XXX oo o, D, 0 ST RO
30. Other term insurance .................. XXX XXX
31, Totals (LINES 27 10 30) ..ecueueeiieieieeceeeeeeeee ettt tesesss s sesesen oottt sn st tetes [oeseseseeeses e e et snenenes feeses et eteieres e 67,797 oo, 38,716,017
Reconciliation to Lines 2 and 21:
32, Term additionS .......coouieiiiieeie e XXX ooieeeeiee [ e, D, % ST RPN
33. Totals, extended term iNSUrANCE ..........c.cceoeeueeeeeeeeeeeee et e D&, RN U DO GO R 1,759 [ 18,972
34. Totals, whole life and enNdoOWMENt .............c.ccvoreiiieeee e 238,825 75,597,066
35. Totals (Lines 31 to 34) 308,381 114,332,055
CLASSIFICATION OF AMOUNT OF INSURANCE BY PARTICIPATING STATUS
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
I CT 1T [U 1 (4= OO KPP KOO RN
37, 0Ordinary ......ccceeeveveceeinineenns .. 114,292,852 |.
38. Credit Life (Group and INdividual) ............cccooeiiiiiiiiiiiiiiiicicniieiees e [ e
39, GIOUP «vieeteee ettt ettt ettt ettt ettt ae et e et a ettt ettt et s et e stenesrereeae 111,487
40. Totals (Lines 36 to 39) 114,404,339 39,203
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
Credit Life Group
1 2 3 4
Number of Individual
Policies and Group
Certificates Amount of Insurance |Number of Certificates| Amount of Insurance
41.  Amount of insurance included in Line 2 ceded to other companies ..............[..ccoceene. XXX vieieeieens oo o, D, 0 ST RO
42.  Number in force end of year if the number under shared groups is counted
ON @ Pro-rata Dasis ...........cccceiviiiiiii | [ XXX eeeeieens oo e, XXX v
43. Federal Employees’ Group Life Insurance included in Line 21 ..o [ o e
44. Servicemen’s Group Life Insurance included in Line 271 .........cocovienieneeniens fonniniiiins o e
45.  Group Permanent Insurance included in Line 21 53 111,487
ADDITIONAL ACCIDENTAL DEATH BENEFITS
46. Amount of additional accidental death benefits in force end of year under ordinary policies 122,591 |

CE

ection, etc., policies and riders and of (47.2) term insurance on

47. State basis of calculation of (47.1) decreasing tel

wife and children under Family, Parent and Chil q
471 e . N R A B N e
47.2
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of
Number of Number of Number of Certifi- Amount of Ins
Disability Provisions Policies | Amount of Insurance | Policies | Amount of Insurance | Policies [ Amount of Insurance cates rance

48. Waiver of Premium
49. Disability Income ...
50. Extended Benefits .
51. Other ..o
52. Total 27,282 | (a) 3,856,671 (a) (a)
(a) See the Annual Audited Financial Reports section of the annual statement instructions

26



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME
PAYABLE AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY
CONTRACTS, ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES

SUPPLEMENTARY CONTRACTS

Ordinary Group
1 2 3 4
Involving Life Not Involving Life Involving Life Not Involving Life
Contingencies Contingencies Contingencies Contingencies
1. INFOrce end Of PrIOF YEAI ......c.cucueuiriiieiiieieieieteiee et BT oo [ e
2. 1SSUEA AUIING YEAT .....oeeeviiieceeete et et 39 [ [ o
3. Reinsurance assumed .............ccccooiiiiiiiiiiiiiin e
4. Increased during year (net) .
5. Total (LINES 110 4) ..o
Deductions during year:
6. DecCreased (Net) ......cocooiiiiiiieiee e
7. Reinsurance ceded
8. Totals (LINES 6 AN 7) cueveviiiieieieieieieiee sttt 46
9. Inforce end of year (lin€ 5 MINUS lIN€ 8) .......ccceuiiririririeieieieieeseresis e e 510 | e [
10.  Amount on deposit
11, INCOME NOW PAYADIE .....vviviiiiiicicteeeee sttt ettt 510 [ e [
12.  Amount of income payable (a) 1,048,073 | (a) (a) (a)
ANNUITIES
Ordinary Group
1 2 3 4
Immediate Deferred Contracts Certificates
1. Inforce end Of PriOr YEAI ..........ccciiiiiriiiicicicict e .198,777 |..
2. 1SSUE AUING YBAT .....eeieieieieieeceieieie e senes |eeeeeseieeenneneneneneiees Q80 [oereveeeereeeeiereneeas 1,072 |.
3. REINSUrAaNCe @SSUMEA ........cceueuruiiiiiiieieieieeeseiieieie e seseseeeesssse e eenesnenensneneseenenenns ) fooieecccc (923)
4. Increased during Year (Net) ........ccccuiriiiiiiiiiiie ]
5. Totals (LINES 110 4) .ucviviveiiiiiciereieieeeeie ettt 22,196 198,926 1,941 1,941
Deductions during year:
6. DECrEaSeA (NEL) ..oouvveeieieiecieieieiieeeee ettt 19,757 [ o
7. Reinsurance Ceded ..o
8. Totals (Lines 6 and 7) , 19,757
9. Inforce end of year (line 5 MINUS liN€ 8) ........ccceevvrverereiririereieeseeeeeee e e 20,530 | 179,169 [ 1,941 [ 1,941
Income now payable:
10.  Amount of INCOME PAYADIE .........c.cveuiuiiiiiiiiecec e (a) 190,691,082 XXX XXX (a) 21,168
Deferred fully paid:
11, ACCOUNE DAIANGCE ..o anaen XXX (a) 19,366,708,686 XXX (a) 138,142,393
Deferred not fully paid:
12.  Account balance XXX (a) 18,931,597 XXX (a)
ACCIDENT AND HEALTH INSURANCE
Group Credit Other
1 2 3 4 5 6
Certificates Premiums in Force Policies Premiums in Force Policies Premiums in Force
1. Inforce end Of PO YEAI ... o .oeeueiiiiirricceiens [ | sesisieees [oeeeeeeene e [oeeeeeieeeneeeeeas 10,160 .o 168,013
2. Issued during year ..............
3. Reinsurance assumed
4. Increased during year (net) . XXX XXX XXX
5. Totals (Lines 1t0 4) ............] XXX XXX 10,160 XXX
Deductions during year:
6. Conversions ..........ccccecceeeeec o e, D, %, CURRTIT URTPRTRN D, %, CURRRIT RPN D, %, COTRRTT TR D,0, & CHUPIRVRITN RUTRPRTRN XXX e
7. Decreased (Net) ...oceeeeneeefrrrcciniccccnecccs o, DL N AT TOTRTSTRR NOR XXX [ 996 |...coveen XXX
8. Reinsurance ceded ............. XXX XXX XXX
9. Totals (Lines61t08)............] XXX XXX 996 XXX
10. Inforce end of year (line 5
minus line 9) (a) (a) 9,164 | (a) 146,172
DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS
1 2
Dividend
Deposit Funds Accumulations
Contracts Contracts
1. INOFCE ENA OF PHIOE YEAI ......vvvieieiiiieieiete ettt ettt ettt e st bbb et se st s b b b et ese st s e s s b e s e s es e st se s s e st sebesese e e e s e s e sesebesese e sssse o et eteseseseeneeeeeeeneiene 536 [evierieiererreeer
2. ISSUEH AUING YBAT ....ieieieieeieeeieiee ettt ettt ettt s e st e s e s e s e e s es et e s e s e s e s e e s s esesese s e e et s esesesesese e s s st esesesesesesessssena oeteaeaeieiee et 13 [
3. REINSUrANCE @SSUMED ........oouiiiiiiiiii s s s e e e e e e e neee ]
4. Increased during year (net) .
LT o) = [ (I Ty I (oI TRV U SRR PRSI
Deductions During Year:
B, DECTEASEA (NEL) ....eueuiieeieieieietii ettt ettt ettt et s e s e se e s e s s e s et e s e s e s e s et s s e s et e s e s e s et s et s e s e At s st s et ese s e et st s s esea|ese ettt es [ PO
7. Reinsurance ceded .....
8. TOAIS (LINES 6 @NG 7) cuvvivieiiiiieieteieteitt sttt ettt sttt s s et a bt s e s e st e e s b b b e b ese st e s s e s b e b e s e s et et ss e s e s s et et ene e s ee s s benene 77
9. Inforce end Of year (liN€ 5 MINUS lINE ) .....c.cueuiuiiiiiiiiiieieieieieiet sttt ettt sttt et s ettt b s e se e e ss s s e b s esese e ss s s esenesenin 472
10.  Amount of account balance (a) 9,684,652 | (a) 1,413,254

(a) See the Annual Audited Financial Reports section of the annual statement instructions.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

Aml)unt
1. ReSErVE as 0f DECEMDET 31, PHO YEAI ........c.iuiuieieieiieieeeseeseesetestt s sebs st see st ss et s st b bbbttt bbbttt 40,472,790
2. Current year's realized pre-tax capital gains/(losses) of §  ......... (9,766,362) transferred into the reserve net of taxes of $  ......... (2,050,936) |-...cocvreeene. (7,715,428)
3. Adjustment for current year's liability gains/(10sses) released from the FESEIVE .............ccceueieiieecueieieieeeie ettt s s sena ere b ne st seenena 1,820,441
4. Balance before reduction for amount transferred to Summary of Operations (Ling 1 + Line 2 + LiN€ 3) ......c.o.vvrvreieeeeeeeeeeeeeieseeseseee e 34,577,803
5. Current year's amortization released to Summary of Operations (Amortization, Line 1, Column 4) 901,203
6. Reserve as of December 31, current year (Line 4 minus Line 5) 33,676,600
AMORTIZATION
1 2 3 4
Current Year's Adjustment for Current
Realized Capital Year's Liability Balance Before
Reserve as of Gains/(Losses) Gains/(Losses) Reduction for Current
December 31, Transferred into the Released From Year’'s Amortization
Year of Amortization Prior Year Reserve Net of Taxes the Reserve (Cols. 1+2+3)

1. 2024 oot [eee s 1,686,639 |..ovceceinne (903,194) ....ccverenne 7,758 |, 901,203
2. 2025 oot [eee e 1,749,168 |.oooee (755,791 [cen 333,769 | 1,327,146
B 2026 1o e 1,862,748 | (151,043) [ 303,544 |...ooovvvinnne 2,015,249
4. 2027 oot [ree s 2,197,243 .o (143,561) ..o 215,083 |.ooovrrienes 2,268,765
B 2028 ..o e 2,349,506 |.......cccovveenne. (145,012) .o 125,628 |.ovovccennn. 2,330,122
B 2029 ..ot oot 2,189,928 | (141,055) ..o 27,549 ..o 2,076,422
T 2030 1ot e 1,935,656 | ..o (167,877) [ (13,116) oo 1,754,663
8. 2037 et e 1,712,424 | (214,438) ..o 3,775 [, 1,501,761
9. 2032 1.t oot 1,662,299 | (268,830) [....coveoveeenne 22,849 |...ooooiienne 1,416,318
10, 2033 1ot [eee e 1,761,040 | [RZAe 170 | — 42,713 | 1,477,846
110 2034 1o [eee e 1,828,825 | (385,006) .....ceoverernne 64,286 |......ccoovvrnnee 1,508,105
12, 2035 1ot [eee e 1,942,994 | (L) | — 70,261 |.ooooviinee 1,619,190
130 2036 oot [eee e 2,017,831 [ (7 1) | 60,252 |...ccovvrirnnee 1,730,028
14, 2037 e [eee e 2,078,664 |......ccccoeeenne. (12 | E— 50,071 |.oovoeveieieenne 1,826,203
15, 2038 ..ot [eee e 2,013,829 [ (250,522) e 38,850 |..oocvercirnnes 1,802,157
168, 2039 ..o [eee e 1,924,205 | QIS | — 26,879 |..ooooveinee 1,755,148
17, 2040 .o [eee s 1,798,177 | (170,916) [ 20,806 |....cccorvvrenee 1,648,067
18, 2047 o [eee e 1,599,838 |..ovieceinne (178,518) [ 21,256 |.oooeeeicienne 1,442,576
19, 2042 oo [eee e 1,500,083 | (189,541) | 22,167 |oooveecieinee 1,332,659
20, 2043 .ot e 1,327,445 | (197,610) oo 22,538 |.ooovrieieinne 1,152,373
20 2084 <o e 1,100,444 | (209,101) oo 23,370 [ 914,713
22 2085 ..ot e 858,528 |....ovreririnne (212,462) ..o 24,017 | 670,083
23, 2048 ..o e 650,371 [ (217, 710) [ 26,018 | 458,679
24, 2047 oo e 394,393 ..o (215,897) [ 27,019 | 205,515
25, 2048 ..ot e 200,948 ..o (220,462).....ceveeriinnne 29,020 [.ovooeeeeccieireenes 9,506
26, 2049 ..ot e 119,459 | (224,344) ..o 31,022 [ (73,863)
27, 2050 ..ot ennen ..52,123 |. ....(204,762)|.. ....(123,619)
28. 2051 ... (3,110)].. ... (162,397)].. ....(142,491)
29. 2052 ..(26,233)|.. ...(120,033)|.. ...(129,254)
30, 2053 oot [eeree e (12,625) ] (74,138) [ 10,507 [ (76,256)
31. 2054 and Later (24,713) (21,211)
32. Total (Lines 1 to 31) 40,472,789 (7,715,428) 1,820,441 34,577,802
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

ASSET VALUATION RESERVE

Default Component Equity Component
1 2 3 4 5 6 7
Real Estate and
Other Than Total Other Invested Total Total Amount
Mortgage Loans Mortgage Loans (Cols. 1+2) Common Stock Assets (Cols. 4 +5) (Cols. 3 +6)

1. Reserve as of DECEMDET 31, PHOT YEAI ..........ccocvcveveiiieuerieieieteteeetete et eaeeesesete s et esessssasss et et et esesesessssss et st esssesesesesssssssesasesesesssssssessseses|eseseseneneasanas 38,350,348 |.....cocvevenne 6,647,050 |..ccvrennee 44,997,399 |..oooirne 2,681,035 |...cocoeennee 91,165,525 |................ 93,846,561 |................ 138,843,959

2. Realized capital gains/(losses) net of taxes - GENEIal ACCOUNL ..............c.cveveueveuieeiieieieseteteseaesesess et sesesessses s e e sesesesssesesesesesesesee e seeeeieneneeeaeas (422,342) ... (14,699,729 ... (15,122,071) [ccveeenns 1,582,307 | (1,362,733)..cocvevereinnne 219,574 |............... (14,902,497)

3. Realized capital gains/(losses) net of taxes - SEPArate ACCOUNLS .........coiuiiiiiiiiiiiieie ettt et st e sseesbe e beeseeseesneefebessbe st e s e s e s saesreesres [oeesieesseesbessre s e s ssnrsnes [oeeeesessessesseesessreesrees [oesbeessesssnsssessnnsnesesseess freieesnesessessessressressnnans [oeresssesssessessessessesseesne foeeseeses s sressre s

4. Unrealized capital gains/(losses) net of deferred taxes - GENETal ACCOUNL .............c.cucuiuiuiieieieeeseeeeeeesiees et iessss s s aesssses s e seeeeieeens (685,176) ... oo (685,176)|......cocere... 1,201,898 |................. (3,212,638)|.....cuveenne (2,010,740) .o (2,695,916)

5. Unrealized capital gains/(losses) net of deferred taxes - SEPArate ACCOUNLS ..........ciuiiiiiiiiiiiiei ettt ee e [ere e s sesses [oeesiessie s inrsees [oreerseeseeseeses s s seesiees [oesieesiesssnsssnssnnseesesseess fresenseesessessessiessressnnans [oeresssessssssessessessesseesne |oeesessesses s s e

6. Capital gains credited/(losses charged) to contract benefits, PayMENtS OF FESEIVES .........ccooiiiiiiiiiiiieeee e s oo o [ iee s [rerer e ses s seens [oereesie s see e sns foee e

A = =T Te oo V1o OO 6,609,055 1,667,358 8,276,413 33,886 33,886 8,310,299

8. Accumulated balances (LiNes 1 throUgh 5= 6 + 7) ........cciiiiiiiiiiiiiiiiiecie i 43,851,885 |........c..c... (6,385,321)cccvvinn 37,466,564 |.................. 5,465,240 |...........c..... 86,624,040 |........c..c..... 92,089,280 |............... 129,555,845

9. MAXIMUM MESEIVE .....ueuieuieeieneeireaetsetet ettt se b e ss s ss e es e bbb bbb s o bbbt bbbttt [ 34,384,702 |......coccovneee 7,563,103 |...coccveevene 41,947,805 |...covvvrnnee 2,478,309 |.....cccoevennee 88,823,221 |...cccuvine. 91,301,529 |.ooocvcinee. 133,249,334
10, RESEIVE ODJECHVE .......oveeveceieceeiee ettt ettt a bt b ettt s e s et s ettt st sttt 19,810,916 5,814,382 25,625,298 2,465,914 88,731,837 91,197,750 116,823,048
11, 20% OF (LINE 10 = LINE 8) ...ttt bbbttt (4,808,194) 2,439,940 (2,368,253) (599,865) 421,559 (178,306) (2,546,559)
12, Balance before transfers (LINES 8 # 11) ....cciiiiiueueieiiiieieiete ettt st sttt be st se s s b s st s s b bt et se st es e s s s sn et ese s s ssssnseseses s nsnaesesess 39,043,691 |.....cceenvne (3,945,380) ......ccouvnee 35,098,311 | 4,865,375 |...cccvnnne 87,045,599 |....cooovnnn. 91,910,974 |............... 127,009,285
130 TIANSTEIS ..ottt e (4,658,989)|........ccccenvne. 4,658,989 |.......coovievinneeens e (1,777,622)|.....cccovennee 1,777,622 ..o o
L VoY [N g1 =T Voo Ty 4 o [ o O O O O RO RSO SO
15, Adjustment dOWN t0 MAXIMUM/UD t0 ZETO ..........ovu.oveeeeereeeeeeeeeeseeeeeeeseseeseeeesesese s ssese s esesesssese e sese e sese s eseee e ssesesesesesesessesesesnsseees (609,443) (609,443) (609,443)
16. Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15) 34,384,702 713,609 35,098,311 2,478,310 88,823,221 91,301,531 126,399,842
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
LONG-TERM BONDS
1. EXempPt OblIGAtioNS ........c.cueveveeeececeeeeieeeececaeie e sasaes e eenneneeen 524,758,204 |......cocoecee XK e XXX e e 524,758,204
2.1 1 NAIC Designation Category 1.A .........ccccueueueeeeeeeeeeeeeeeeceeaesens [oreeeneseeenens 349,849,235 ..o XK e XXX e o 349,849,235
2.2 1 NAIC Designation Category 1.B .........cccoevevevereueeieeeeieeierenens freeeeeeeenenens 78,126,616 |.........c.... XKoo oo XX e e 78,126,616
2.3 1 NAIC Designation Category 1.C .. ..91,042,275 |... ..91,042,275 |...
2.4 1 NAIC Designation Category 1.D .. ..89,123,338 |... ..89,123,338 |...
25 1 NAIC Designation Category 1.E ........cccceueueueeeececueeeieeeeceeeeeens foreeeneeeneeens 139,069,069 |.........coc... XXX e XK e 139,069,069
2.6 1 NAIC Designation Category 1.F ........cceueueeeccucueeeeeeeeeceeeenenas orereneeenenens 525,379,201 ..ot XXX e et X i [ 525,379,201
2.7 1 NAIC Designation Category 1.G .........cccceevvevevevereuereeeeeeeeeeens |reseseseeeeeeees 357,961,061 |.......oooooee XXX et XXX e e 357,961,061
2.8 Subtotal NAIC 1 (2.142.2+2.3+2.4+2.5+2.6+2.7) ....cceoeeuec.... 1,630,550,794 1,630,550,794
3.1 2 NAIC Designation Category 2.A ..........ccccoveveveveveueeeeeeeeeeeieerens oo 312,341,854 | XXX e e XX e e 312,341,854
3.2 2 |NAIC Designation Category 2.B ..........cccceveeeeeueueueeeeecceeeeenenas |reeeneeeeeenees 543,321,639 |.... 543,321,639 |....
3.3 2 NAIC Designation Category 2.C ..........cccoeeveeeveveveuereeeeeeeeeeenens fresessseeeeeenes 433,496,908 433,496,908
34 Subtotal NAIC 2 (3.1+3.2+3.3) .... . 1,289, 160,402 1,289, 160,402
4.1 3 NAIC Designation Category 3.A .........ccoeveveveueueeieeeeereereresens |oeeieesennas 27,264,759 oot XX e ot XK e o 27,264,759
4.2 3 |NAIC Designation Category 3.B .. ....8,806,089 |.... ....8,806,089 |....
4.3 3 NAIC Designation Category 3.C ........ccccevevevevevereueueeieeeeseierenes |reseeeeseeeneneas 5,090,516 |....oooee e XX freeeirere e XX e [ 5,090,516 , , ,
44 Subtotal NAIC 3 (4.144.244.3) ...ocoieeeeeeeeeeeeeee e 41,161,363 XXX XXX 41,161,363 341,993 XXX 909,594 XXX 1,300,852
5.1 4 NAIC Designation Category 4.A ..
5.2 4 NAIC Designation Category 4.B .........ccccceveeieinienceiiieneees
5.3 4 NAIC Designation Category 4.C ........ccccoiiereeiieieniienieneenene
54 Subtotal NAIC 4 (5.1+5.2+5.3) ....
6.1 5 NAIC Designation Category 5.A ..
6.2 5 NAIC Designation Category 5.B .. 340,088 340,088
6.3 5 NAIC Designation Category 5.C ..
6.4 Subtotal NAIC 5 (6.1+6.2+6.3) . 340,088 340,088
7. 6 NAIC B ..ottt |reeeesenes et eeee 1,686 | XX e XXX e o 1,686
8. Total Unrated Multi-class Securities Acquired by Conversion .
9. Total Long-Term Bonds (1+2.8+3.4+4.4+5.4+6.4+7+8) 3,485,972,537 XXX XXX 3,485,972,537 5,361,809 XXX 16,085, 154 XXX 28,076,721
PREFERRED STOCKS
10. 1 Highest QUALILY ........covoveeeeeieeiee s [ 7,794,143 |............ D.3,. %, G T XXX [ 7,794,143 |............... 0.0005 |.ooeeiieceririene 3,897 i 0.0016 oo 12,471 | 0.0033 |...oooeree 25,721
11. 2 High Quality ....... .. 13,734,169 .. 13,734,169 .. 28,842
12. 3 Medium QUAILY .....cc.eoeeiiiiieiieieeeeeeeeeee e foeeenneeeeeee e XK e [ b XK e e 0000909 |
13. 4 LOW QUAIILY ..o e s feeseeseenn e XX e [ XK o el 000240 |
14. 5 Lower QUAILY ......cooueiiieeiieieeieeieeie e [ feeseeseenn e XK e [ XK o e 000030 |
15. 6 In or Near Default .........cccooeeiiiiiiiiiiieeeeeeseeseeesieees [ foveesesne s XK e et XX oo foiinn 0000000 L
16. Affiliated Life With AVR .......coiiiiiiieeeeeeeeeseseeees
17. Total Preferred Stocks (Sum of Lines 10 through 16) 21,528,312 21,528,312 32,739 XXX 100,369 XXX 171,303




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

3%

1 Basic Contribution Reserve Objective Maximum Reserve
Balance for 8 10
Line NAIC AVR Reserve
Num- | Desig- Book/Adjusted Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value (Cols. 1+2+3) Cols.4 x 5) Cols. 4 x7) Cols. 4 x 9)
SHORT-TERM BONDS
18. Exempt Obligations ..........ccceeiiiiiiiiiiiiieesee e
19.1 1 NAIC Designation Category 1.A .......cccooiieiieneeeeeee s
19.2 1 NAIC Designation Category 1.B ........cccoceiieiieninneceeeees
19.3 1 NAIC Designation Category 1.C ..
194 1 NAIC Designation Category 1.D ..
19.5 1 NAIC Designation Category 1.E ........cccoceiiiiininniieeeeees
19.6 1 NAIC Designation Category 1.F .......ccccooiiiiiiininieieeeeee
19.7 1 NAIC Designation Category 1.G .......ccccoveevieieenieieeeeeeee
19.8 Subtotal NAIC 1 (19.1+19.2+19.3+19.4+19.5+19.6+19.7) ......
20.1 2 NAIC Designation Category 2.A ........ccoceieeieeneeneeieeeseees
20.2 2 NAIC Designation Category 2.B ..
20.3 2 NAIC Designation Category 2.C ........ccocooveveveveveueueeieeeeeeeiesenes [reeeeeeneeas 140,000,000 140,000,000
20.4 Subtotal NAIC 2 (20.1+20.2+20.3) .. 440,000,000 440,000,000
211 3 NAIC Designation Category 3.A ......
21.2 3 NAIC Designation Category 3.B ..
21.3 3 NAIC Designation Category 3.C ........cccceiieieeiiniinienieseenene
214 Subtotal NAIC 3 (21.1421.2421.3) ..cceeiiiieieeeereeeeee
221 4 NAIC Designation Category 4.A
222 4 NAIC Designation Category 4.B
223 4 NAIC Designation Category 4.C
224 Subtotal NAIC 4 (22.1+22.2+22.3) ..
23.1 5 NAIC Designation Category 5.A ......
23.2 5 NAIC Designation Category 5.B ..
23.3 5 NAIC Designation Category 5.C ......
234 Subtotal NAIC 5 (23.1+23.2+23.3) ..
24. 6 NAIC B ..ot
25. Total Short-Term Bonds (18+19.8+20.4+21.4+22.4+23.4+24) 440,088,843 440,088,843 1,134,062
DERIVATIVE INSTRUMENTS
26. EXChange Traded ........cc.cvevvcecuceeeeeeeececeeieeeeeese et eeenasaeaeas [oeeeesesessseaeesenennees 9,373 [ XXX e e XX e [ 9,373 [ 0.0005 ..o [ 0.0016 [ovveeecceeeee
27. 1 Highest QUALILY ........covoveeeeeieeiee s [ 8,754,149 | XX e XXX o 8,754,149 |.................0.0005 |....coovoverieiiereen 4,377 | .0.0016 [
28. 2 High QUAIIY ... [
29. 3 Medium Quality ..
30. 4 LOW QUANILY ...t [
31. 5 LOWET QUAIIEY ...t e
32. 6 In or Near Default
33. Total Derivative INStrumMents ..........cocoveveeeoeeeeeeeeeeeeeeeeeeeeeeeen 8,763,522 8,763,522
34. Total (Lines 9 + 17 + 25 + 33) 3,956,353,214 3,956,353,214 6,532,991 19,601,740 33,947,334
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
Balance for 5 6 7 8 9 10
Line NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x 9)
MORTGAGE LOANS

In Good Standing:
35. Farm Mortgages - CM1 - Highest QUality ...........ccoeerrneeoee i oo [, XXX [ [ 0.0011 [ e 0.0057 |oeeeeieiirireirirerreenee frereeineieinnins 0.0074 |eeoeeeeeeeeeee e
36. Farm Mortgages - CM2 - High QUality ............ccccooveveieveveeee oo e [ DL 0L N TIPSR SRS 0.0040 ..o [ 0.0114 | o 0.0149
37. Farm Mortgages - CM3 - Medium Quality ....... L XXX 0.0069 0.0200 0.0257
38. Farm Mortgages - CM4 - Low Medium Quality L XXX ..0.0120 |.... ..0.0343 |.... ..0.0428 |....
39. Farm Mortgages - CM5 - LOW QUAIILY ............cevrueeeiirieienes foereeresesiseeeeieieeesesesenies [eeereeeneeneseseseeneeeseeeea e XXX e Jreree e e 0.0183 0.0486 0.0628
40. Residential Mortgages - Insured or GUaranteed ............cooe. foocccuirnicicciiiiicics i e XXX e [ [ 0.0003 ..o [ 0.0007 [oeeeeieeeeirireieireieirieinee froreieirieniens 0.0011 [
41. Residential Mortgages - All Other ............cce...... XXX 0.0015
42. Commercial Mortgages - Insured or Guaranteed .................foeeeerereeeeeeienennnnnenn e XXX e | 0.0003 |
43. Commercial Mortgages - All Other - CM1 - Highest Quality . 409,473,455 |.... XXX .409,473,455 |.... 0.0011 ... 450,421 |....
44, Commercial Mortgages - All Other - CM2 - High Quality ......|.....ccc....... 241,863,812 |.... e XXX e freree 241,863,812 |... 0.0040 |.... ... 967,455 |....
45, Commercial Mortgages - All Other - CM3 - Medium Quality .................. 36,156,769 |..voveeeeeeieeeeieeeeeeens oo, DL0.0 S I 36,156,769 |.....cconenve. 0.0069 |..ovvvrreene. 249,482
46. Commercial Mortgages - All Other - CM4 - Low Medium

QUAEIEY .ottt [ee s [rese e [oeeee e DL 0L N TIPSR SRS 0.0120 oo

47. Commercial Mortgages - All Other - CM5 - Low Quality .......[--ccoeoernrneeceieiinnns ferrrececinssseceeees [ DL 0.0 N TIPSR SRS 0.0183 |

Overdue, Not in Process:
48. Farm MOrgages ........cooueeieiiiiierieiee e
49. Residential Mortgages - Insured or Guaranteed .
50. Residential Mortgages - All Other ...........cccccoc.....
51. Commercial Mortgages - Insured or Guaranteed
52. Commercial Mortgages - All Other ..o,

In Process of Foreclosure:
53. Farm MOrgages ........cooueeieiiiiierieiee e
54. Residential Mortgages - Insured or Guaranteed .
55. Residential Mortgages - All Other .........ccccoooeiiiienienieees
56. Commercial Mortgages - Insured or Guaranteed
57. Commercial Mortgages - All Other .........ccccooiiiiiiiiienienens
58. Total Schedule B Mortgages (Sum of Lines 35 through 57) 687,494,035 687,494,035 XXX 1,667,358 XXX 5,814,382 XXX 7,563,103
59. Schedule DA Mortgages 0.0034 0.0114 0.0149
60. Total Mortgage Loans on Real Estate (Lines 58 + 59) 687,494,035 687,494,035 XXX 1,667,358 XXX 5,814,382 XXX 7,563,103
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) (Cols. 4 x7) Factor (Cols. 4 x9)
COMMON STOCK
1. Unaffiliated = PUDIC ......cvoveeeeeieeeeeceeee s [ 7,088,577 |............. XXX foreiicne DA0. % I NI 7,088,577 |...oooveeeeeen0.0000 [ooeeeiiccceneiccccs e 01580 (@) [ 1,119,995 |........0.1580 (@) |-csrererereerunns 1,119,995
2. Unaffiliated - Private ..........ccooiiiiiiieeeeeeeeeeeese e o D,9, 0, GOV ORI XXX veeveeieeien Jreeeeeeieeieeieeieeieeieeieeiens 000000 | 01940 | 01940
3. Federal HOMe LOan BanK ...........c.cccccueueievvceceeieeeeeeeecae e eeesesaeas [ereseeeseeeeeenenes 3,443,100 |.............. D 0. SO DO S T 3,443,100 |.........c0c.e..0.0000 [o.eeeeriiicernnincces orvririneneeeen 0,006 [ 21,003 |.voveeeenn0.0097 oo 33,398
4. Affiliated - Life With AVR ... oeensesennns XXX oo XXXoveveeveves [ oeernreenneenn0000000 [ 000000 [ 000000 e
Affiliated - Investment Subsidiary:
5. Fixed Income - Exempt Obligations ..........cccoieeiiiiiiiiiiiiiieiie fooriie i o o [
6. Fixed Income - Highest Quality ................coccooiiiiiiiiie
7. Fixed Income - High Quality ......
8. Fixed Income - Medium Quality
9. Fixed Income - Low Quality ...
10. Fixed Income - Lower Quality ...
11. Fixed Income - In/Near Default ..... . . .. . .. . ..
12. Unaffiliated Common StOCK = PUBIIC .......cuovvieciiieiriiicieieiriies i o oo [ [oosenesensnns 0.0000 [....vovieericiriciriciriens frcieiee 0.1580 (@) [ocevveerreeeiriciriciiiciiics [ 0.1580 (@) |-evvrvrererereeerniririicieienns
13. Unaffiliated COmMMON StOCK = PHIVALE ..........coeuivrveiiiiecieieieiees e [oreeseieieineneieeesnennies |oeeeressenesseeeesssneeseenes [oreenesiseesesssneseseeesssnenes [oreeesesessnnenes 0.0000 [ovevveeeeeeieirereieierenenes o 0.1945 [ e, 0.1945 [
14. REAIESEAE .....cuiiciiiciicceee e [ [ o [ 0.0000 (D) [evrerereeeeerrererereeereirenineee Joeeeeenns 0.0000 (D) [evrerereeeeerrererereeeieirinireee Joeeeeenns 0.0000 (D) [-ereveereerereeernrrereierieeenas
15. Affiliated - Certain Other (See SVO Purposes and Procedures
MBNUEL) .o 8,385,542 |.............. XXXervevveieees e XXX [ 8,385,542 |...coovvinn 0.0000 [ovevveeeeeeieirereieierenenes o 0.1580 |.cooveiiecinnne 1,324,916 | 0.1580 |.covviiicrnne 1,324,916
16. Affiliated - All Other XXX XXX 0.0000 0.1945 0.1945
17. Total Common Stock (Sum of Lines 1 through 16) 18,917,219 18,917,219 XXX XXX 2,465,914 XXX 2,478,309
REAL ESTATE
18. Home Office Property (General ACCOUNt ONIY) ......vuvieruimrerieees [ [ [ [ sneenne [eorsieinsecinnans 0.0000 ..o oo 0.0912 [ooiiiiicccres e, 0.0912 [oovieecs
19. INVESIMENT PrOPEILIES ......covveiiieiecieiiiccieieie et [eeetes sttt sieiennnnes [oreseteeiessenesisiesenennnnine |oeseieresneniseesesssnenesseienes feresnentesesesssnenessesesssnenes [oreseseeesennenes 0.0000 [ovevveeeeceereirireieieierenes o 0.0912 [oviiiceeeeeeeeeeee e 0.0912 [oviiiceeeeeeee
20. Properties Acquired in Satisfaction of Debt ...............ccccceevevenane. 0.0000 0.1337 0.1337
21. Total Real Estate (Sum of Lines 18 through 20) XXX XXX XXX
OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF BONDS
22. Exempt Obligations ...........ccccuriiiiiiiiiiiiiee s
23. 1 Highest Quality ...........cccooiiiiiiiiiie, ..
24. 2 High Quality .......
25. 3 Medium Quality ..
26. 4 LOW QUAIIY ..o
27. 5 Lower QUAlity .........cccoiviiiiiiiiiii e
28. 6 Inor Near Default ............ccccooiiiiiiiiiice
29. Total with Bond Characteristics (Sum of Lines 22 through 28)




ve

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

ASSET VALUATION RESERVE (Continued)

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 6 8 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber | nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF PREFERRED STOCKS
30. 1 Highest QUAIILY .........ccoeeririiiieiniceee s [oere e 33,732,380 ..ot XXX e e XXX e oo 33,732,380
31. 2 High QUAIEY .....cveeieiiiciicieee e [oeeseee e 8,104,489 |......coooooe . XX foreeee . XXX e 8,104,489
32. 3 Medium QUANILY ....cceeeiiiiiee s [
33. 4 Low Quality ...
34. 5 LOWET QUAIIEY....c..eeeeeeieiieteeiee e e
35. 6 IN Or Near DEfAUIE .........oouiiiieeee e [oee e
36. Affiliated Life With AVR ......cccooiiiiicicceeece e
37. Total with Preferred Stock Characteristics (Sum of Lines 30
through 36) 41,836,869 XXX
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF MORTGAGE LOANS

In Good Standing Affiliated:
38. Mortgages - CM1 - Highest Quality ..
39. Mortgages - CM2 - High Quality .......
40. Mortgages - CM3 - Medium Quality .....
41. Mortgages - CM4 - Low Medium Quality .............cccccoeiiiiiicns ..
42. Mortgages - CM5 - Low Quality ..........ccccooiiiiiiiiiie
43. Residential Mortgages - Insured or Guaranteed .
44, Residential Mortgages - All Other ...........ccccoc.....
45. Commercial Mortgages - Insured or Guaranteed

Overdue, Not in Process Affiliated:
46. Farm MOMQages ........cooveeieiiiieerie et
47. Residential Mortgages - Insured or Guaranteed .
48. Residential Mortgages - All Other .........c.ccooveieiiiiiiiiceeee,
49. Commercial Mortgages - Insured or Guaranteed
50. Commercial Mortgages - All Other .........ccccooiiiiiiiieniesceeee

In Process of Foreclosure Affiliated:
51. Farm Mortgages ........ccoceeveeieieenieneesceeee
52. Residential Mortgages - Insured or Guaranteed .
53. Residential Mortgages - All Other ...........ccccc.c.....
54. Commercial Mortgages - Insured or Guaranteed
55. Commercial Mortgages - All Other .........ccccooiiiiiiiieniesceeee
56. Total Affiliated (Sum of Lines 38 through 55)
57. Unaffiliated - In Good Standing With Covenants
58. Unaffiliated - In Good Standing Defeased With Government

SECUNMEIES ...

59. Unaffiliated - In Good Standing Primarily Senior
60. Unaffiliated - In Good Standing All Other ........
61. Unaffiliated - Overdue, Not in Process ............ccccccveiiiinieenne
62. Unaffiliated - In Process of Foreclosure .............cccccooviiiiiinns
63. Total Unaffiliated (Sum of Lines 57 through 62)
64. Total with Mortgage Loan Characteristics (Lines 56 + 63)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

OMPONENT

EQUITY AND OTHER INVESTED ASSET C

Basic Contribution

Reserve Objective

Maximum Reserve

Balance for 5 6 7 8 9 10
Line | NAIC Reclassify AVR Reserve
Num- | Desig- Book/Adjusted Related Party Add Third Party Calculations Amount Amount Amount
ber [ nation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF COMMON STOCK
65. Unaffiliated PUDIIC ..........cccooiiiiiiiicceeiees e e X% e ot XX [ o 0.0000 |.eeeveveirieirieinieinieinee ferveeene 0.1580 (@) [-evevveverereirieircireiees v 0.1580 (@) [-eververerereerieiieirice
66. Unaffiliated Private .427,631,798 ..427,631,798 |.. s 0.1945 |... . 83,174,385 .. .. 83,174,385
67. Affiliated Life with AVR ... foesereeeieseeseeseeses feoeeeeee e X% oo e XX e e feeeriieinnee 000000 [ o 0.0000 |-.eveveireeenieinicereenee fereeereinnees 000000 [
68. Affiliated Certain Other (See SVO Purposes & Procedures
LY = o LU ) USRS RUPUOUUUOUYURUTPYPRUTUPI USRI D,0. ¢ U RUS D00 G KOO OO URURURURURURN NURURURUR 0.0000 |..cevveeirieiirieienieiereeine feeereineeee 0.1580 |.eeeeeeeieeeeeeeeeeeieeiee Joeeeeeienieeens 001580 |
69. Affiliated Other - All Other 14,266,665 XXX XXX 14,266,665 0.0000 0.1945 2,774,866 2,774,866
70. Total with Common Stock Characteristics (Sum of Lines 65
through 69) 441,898,463 XXX XXX 441,898,463 XXX XXX 85,949,251 XXX 85,949,251
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF REAL ESTATE
71. Home Office Property (General ACCOUNt ONIY) ........coouiiiiiiiienienies fouiiiiiiiiiccecciecieciecieiies oreeereeieeeeeeeesiseeeeeeees [oeeereeereeereeseeeseeseesieesines foreeeeeieeieesreesreeereeereenees foeeeeeeesseans 0.0000 |eeieeeieeeeeeeeeeeeeeeees o 0.0912 |ooovieceeeeeeeeeeeees o, 0.0912 |
72. Investment Properties ............ccccocvveiiniincicniciccincieccneieens e 29,350,274 [ [ [ 29,350,274 |.....coeee.e. 0.0000 [-.veeererririeieieieeirirrns oo 0.0912 | 2,676,745 |.....cceveenn 0.0912 | 2,676,745
73 Properties Acquired in Satisfaction of Debt 0.0000 0.1337 0.1337
74. Total with Real Estate Characteristics (Sum of Lines 71 through
73) 29,350,274 29,350,274 XXX XXX 2,676,745 XXX 2,676,745
LOW INCOME HOUSING TAX CREDIT INVESTMENTS
75. Guaranteed Federal Low Income Housing Tax Credit .........cccce. [oouiiiiiiiiiiciiccccciecieees |eeeeeieeeececceeceeesieene e eeeeeeeneeeneins Joreeeteeieeeeeeeceeeieesieeseesnes [oreeeeseeaneens 0.0003 |eeeeeeeeeeeeeeeeeeeeeee s e 0.0006 |-.ocvveveereerierieieieeeieees e 0.0010 |oovvovieeieieiiceeeeeeees
76. Non-guaranteed Federal Low Income Housing TaxX Credit .......... [o.oooiiiiiiiiiciicciccieiies foeeeeieeee s eeeeieees foeeeieerieereeeeeereeeeesieesiees foeeeeeeiesieesieesieeeeeseeenees foeereeieeiseans 0.0063 |..oeoveeeeeeeeeeieeeieeeees e 0.0120 [orooeeeeeeeeeeeeeeeeeceeeees foreeeeeieeied 0.0190 |oooveoviiieieeceeeeeees
77. Guaranteed State Low Income Housing Tax Credit .......... .0.0003 |....
78. Non-guaranteed State Low Income Housing Tax Credit .........c.cc. [oouoiiiiiiiiiiiiiiieiies oeeeeieeeceeeeeeeeseeeees foeeeeeeee e eeeeenene feeeereeeeeee e see e eeees [oeseeieseeieneans 0.0063
79. All Other Low Income Housing Tax Credit ..........ccccoveeevreiereennnns 0.0273 0.0600 0.0975
80. Total LIHTC (Sum of Lines 75 through 79) XXX XXX XXX
RESIDUAL TRANCHES OR INTERESTS
81. Fixed Income Instruments - Unaffiliated ................cocooiiniis [ ot X% ot XX [ oo 0.0000 |.eueveirieirieireeneneies e 0.1580 |oveueeeireiieieeerseies [ 0.1580 [
82. Fixed Income Instruments - Affiliated
83. Common Stock - Unaffiliated ..........
84. Common Stock - Affiliated ...
85. Preferred Stock - Unaffiliated
86. Preferred Stock - Affiliated ...
87. Real Estate - Unaffiliated ..
88. Real Estate - Affiliated ..........cccooiiiiiiiiee
89. Mortgage Loans - Unaffiliated ............cccoooiiiininiicceee
90. Mortgage Loans - Affiliated .. .0. . .
91. Other - Unaffiliated ... foecsecceenees [ XX e b XK o [ 0.0000 |.oueveirieirieiireinseniee e 0.1580 |oeoueveirieirieireerseies [ 0.1580 oo
92. Other - Affiliated ..o 0.0000 0.1580 0.1580
93. Total Residual Tranches or Interests (Sum of Lines 81 through
92) XXX XXX XXX
ALL OTHER INVESTMENTS
94. NAIC 1 Working Capital Finance Investments ...........c.ccccccoeeenee.
95. NAIC 2 Working Capital Finance Investments .
96. Other Invested Assets - Schedule BA .................
97. Other Short-Term Invested Assets - Schedule DA .......................
98. Total All Other (Sum of Lines 94, 95, 96 and 97) ........ccccceveenenne XXX XXX
99. Total Other Invested Assets - Schedules BA & DA (Sum of Lines
29, 37, 64, 70, 74, 80, 93 and 98) 513,085,606 513,085,606 XXX 33,886 XXX 88,731,837 XXX 88,823,221

(a) Times the company’s weighted average portfolio beta (Minimum .1215, Maximum .2431).
(b) Determined using the same factors and breakdowns used for directly owned real estate.
(c) This will be the factor associated with the risk category determined in the company generated worksheet.




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
ASSET VALUATION RESERVE

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS REPLICATIONS (SYNTHETIC) ASSETS

NAIC Designation or AVR AVR AVR
RSAT Number Type Description of Asset(s) Other Description of Asset Value of Asset Basic Contribution Reserve Objective Maximum Reserve

91283#DP5 ..|BOND WITH INTEREST RATE SWAP 1B7Z .. ..93,238,540 |. ..37,29% .102,562 |... . 214,449
91283#DP5 ..JCOMMONSPIRIT HEALTH ....... 1.G FE . .6,507,142 |. roee o
91283#DP5 ...|ENERGY TRANSFER LP . 2.BFE. ..15,700,327 |.
91283#DP5 .| CN. . ...|FKH 2021-SFR1 E2 2.CFE . 5,947,527 |.
91283H#DP5 ... | ONc 64972F-L2-0 ......... NEW YORK N'Y CITY MUN WTR FIN AUTH WTR & SWR SYS R 1B P ettt |eaei et 4,844,822
91283H#DP5 ... | ONc e 66981P-AE-8 ......... CFCC 21A B 1 B ettt [oe ettt 9,821,979
91283#DP5 ...|PANAMA, REPUBLIC OF (GOVERNMENT) . 2.CFE. ... 194,241 |.
91283#DP5 ...|UNITED STATES TREASURY ......... 1.A . 2,347,517 |.
91283#DP5 ...|UNITED STATES TREASURY .. 1.A . 11,292,607 |.
91283#DP5 ...|UNITED STATES TREASURY .. 1.A . .1,598,640 |.
91283#DP5 ...|UNITED STATES TREASURY .. 1.A . ..37,391,204 |.
91283#DP5 ...|UNITEDHEALTH GROUP INC ..... 1.F FE . ... 7,592,534 |. roee o
91278*BB9 .|R... ..JBOND WITH INTEREST RATE SWAP 1B2Z .. ..96,921,148 |. 106,613 . 222,919
91278*BB9 07274N-BH-5 BAYER US FINANCE 11 LLC 2.BFE
91278*BBI ... | O 313309-AP-1 FEDEX CORP 2.BFE
91278*BB9 ...| TEXAS HEALTH RESOURCES .. 1.CFE . 5,430,761
91278*BB9 ...|UNITED STATES TREASURY .. 1A 11,928,526
91278*BB9 ...|UNITED STATES TREASURY .. 1A . .. 11,104,630
91278*BB9 ..|UNITED STATES TREASLRY ............ 1A . ..15,179,760 |.
91278*BB9 ... BIO MED GROUND LEASE TRUST 2016 UN ... 1.B 26,317,962

0199999. Subtotal Default Component - Other Than Mortgage 380,319,376 209,176 437,367

0599999 - Total 380,319,376 76,064 209, 176 437,367

9¢




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE F

Showing all claims for death losses and all other contract claims resisted or compromised during the year, and
all claims for death losses and all other contract claims resisted December 31 of current year

1 2 3 4 5 6 7 8
State of Year of
Residence | Claim for Amount Resisted
Contract Claim of Death or Amount Paid Dec. 31 of
Numbers Numbers Claimant Disability Amount Claimed During the Year Current Year Why Compromised or R ted

LU0997199 ........... LU0997199 .........|........ IL........ 2028 21,600 v [ | s enaneeenas
0199999. Death Claims - Ordinary 21,600 XXX
0599999. Death Claims - Disposed Of 21,600 XXX
1099999. Additional Accidental Death Benefits Claims -

Disposed Of
LU1172461 LU1172461 ........... 2028 e 2,800
LU1160310 ...........[LU1160310 .... ...2024 ... 1,433 |.
LU1169613 ...........[LU1169613 .... 2028 784 |.
U01969213 ...........[U01969213 .... ...2024 ... 500,000 |...
U01967344 U01967344 ........... 2024 224,323 | [ | e nesaenanas
1199999. Disability Benefits Claims - Ordinary 729,340 XXX
1599999. Disability Benefits Claims - Disposed Of 729,340 XXX
2099999. Matured Endowments Claims - Disposed Of XXX
2599999. Annuities with Life Contingency Claims - Disposed

Of XXX
2699999. Claims Disposed of During Current Year 750,940 XXX
3199999. Death Claims - Resisted XXX
3699999. Additional Accidental Death Benefits Claims -

Resisted XXX
4199999. Disability Benefits Claims - Resisted XXX
4699999. Matured Endowments Claims - Resisted XXX
5199999. Annuities with Life Contingencies Claims - Resisted XXX
5299999. Claims Resisted During Current Year XXX

5399999

- Totals

750,940

37
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT
PART 1 - ANALYSIS OF UNDERWRITING OPERATIONS

above)

(a) Includes $

reported as "Contract, membership and other fees retained by agents.”

Comprehensive (Hospital and Comprehensive (Hospital and Medicare Federal Employees Health
Total Medical) Individual Medical) Group Supplement Vision Only Dental Only Benefits Plan
1 2 3 4 5 6 7 8 9 10 11 12 13 14
Amount % Amount % Amount % Amount % Amount % Amount % Amount %
1. Premiums written
2.  Premiums earned .
3. Incurred claims ..
4. Cost containment expenses .. .
5. Incurred claims and cost containment expenses
(LINES 3.@NA 4) ..o [ (767,524)].......cccee(938.0) .o [ forceiiiincsniniinins o oo i [ [ [ e [ [
6. Increase in contract reServes ...........ccoeevveevnccenccnns foovvevennane, (3,256,614)
7. Commissions (a)
8. Other general insurance expenses
9. Taxes, licenses and fees
10. Total other expenses incurred ..
11.  Aggregate write-ins for deductions
12.  Gain from underwriting before dividends or refunds .
13. Dividends or refunds .........ccccooeiiiiiiiniinienieeeees
14.  Gain from underwriting after dividends or refunds
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from
OVErflOW PAGE .....cooviiiiiiiiiiiiiiiccicciccieciiiens e [ [ [ [ [ o [ oo o [oeenee s [oeeeee e [ [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11
above)
Medicare Title XVIII Medicaid Title XIX Credit A&H Disability Income Long-Term Care Other Health
15 16 17 18 19 20 21 22 23 24 25
Amount % Amount % Amount % Amount % Amount % Amount
1. Premiums written
2. Premiums earned
3. Incurred claims
4. Cost containment expenses s o [eeseene e e [rereere oo erees [eereeneeneeieeine [reereene e seesiene [eerreereeneeseeses [reereere e ee [eerre e
5. Incurred claims and cost containment expenses
(LINES B.ANG 4) ..t [t [t [ [ oo oo [ (47,453)]..evee e (BOA.5) e o [ (720,071)f........ (1,087.1)
6. Increase in contract reserves . ..(346,832)]... (2,909,782)|.. (4,392.9)
7. Commissions (a) voee e o [ o 6,470 |..
8. Other general insurance expenses e e
9. Taxes, licenses and fees
10. Total other expenses incurred
11.  Aggregate write-ins for deductions .............ccccceveens ettt e [ [ [ [ [ | [ [ [ e
12.  Gain from underwriting before dividends or refunds . |... .3,689,622 |..
13. Dividends or refunds .........cccceoiiiiiiiiniiinienieeees T R
14.  Gain from underwriting after dividends or refunds ,622
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from
OVErflOW PAGE .....cooviiiiiiiiiiiicicciccsccieiieens e [ [ [ o o [oereee s [oeeee e [ [ [ [
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE H - ACCIDENT AND HEALTH EXHIBIT (Continued)

PART 2. - RESERVES AND LIABILITIES

1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
A. Premium Reserves:
1. Unearned premiums ........ccoccveeivieeniieeenieesneeesieeesieesnnessieesnnne feeeniennniennnn 98, 314 [ s i o e e e e e 5,454
2. Advance premiums ..
3. Reserve for rate Credits ... [ [ o [ [ [ [ [ [ [ [
4. Total premium reserves, current year
5. Total premium reserves, prior year
6. Increase in total premium reserves
B. Contract Reserves:
1. Additional reserves (a) 12,138,570
2. Reserve for future contingent benefits . 122,799 .
3. Total contract reserves, current year .. 12,261,369 |... .. 11,014,446
4. Total contract reserves, prior year. ..........ccccocceeennne 15,517,983 [ o [ o i [ i [ [ [ 1,593,755 [ [ 13,924,228
5. Increase in contract reserves (3,256,614) (346,832) (2,909,782)
C. Claim Reserves and Liabilities:
1. Total CUMENE YA ..o e 3,024,026 ... [ i [ [ i [ [ e [ 1,075,711 | [ 2,848,315
2. Total PriOF YEAI ... [ 4,839,505 |....ooviiiiiiiiiiiens [ s [ e e [ e o [ 1,248,086 |.....ocoovvvveiiiciiies o 3,591,419
3. Increase (915,479) (172,375) (743,104)
PART 3. - TEST OF PRIOR YEAR'S CLAIM RESERVES AND LIABILITIES
1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health
1. Claims paid during the year:
1.1 On claims incurred prior to current year 142,999
1.2 On claims incurred during current year ..........ccccceeeeeeeeeenenes fooriiiiinins 4,956
2. Claim reserves and liabilities, December 31, current year:
2.1 On claims incurred prior to current year B 3,853,513
2.2 On claims incurred during current year
3. Test:
3.1 LINes 1.1.aNd 2.1 oo [ 3,006,512 |- oo s [ e e [ e e 1,200,633 [ o 2,795,879
3.2 Claim reserves and liabilities, December 31, prior year ...... |..ccccceeenn. 4,839,505 [..eeeiieeiiieiiieeies feeeeieeeieeeieeiies fereeeseeeseeeiiees e eiieeen foeerieeeiieeiieeeins |eerree e eiiees foreeeseeerreeeiee e [reeeiee e eieenie [eeeree e enees Jorreeennes 1,248,086 |...coeeeeeeeeeeeeieees feeeeeennns 3,591,419
3.3 Line 3.1 minus Line 3.2 (842,993) (47,453) (795,540)
PART 4. - REINSURANCE
1 2 3 4 5 6 7 8 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Total Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health

A. Reinsurance Assumed:

1. Premiums written
2. Premiums earned
3. Incurred claims
4. Commissions

B. Reinsurance Ceded:
1. Premiums written
2.  Premiums earned .
3. Incurred claims
4. Commissions

(a) Includes $
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE H - PART 5 - HEALTH CLAIMS

1 9 10 11 12 13
Comprehensive | Comprehensive Federal
(Hospital and | (Hospital and Employees
Medical) Medical) Medicare Health Benefits Medicare Medicaid Disability Long-Term
Individual Group Supplement Vision Only Dental Only Plan Title XVIII Title XIX Credit A&H Income Care Other Health Total
A. Direct:
1. INCUITEd ClAIMS ..o [ oo [ [ [rereeenneeneennies [t [ [reereenenees [ [ (47,453) [cceeeiiies o (720,071) fcveereene (767,524)
2. Beginning claim reserves and liabilities ...............ccocccviviiiiiiis friniiieiieiiens [ oo e [ o [ [ [oereeee e o 1,434,506 |....oovoeeeiiiiins [ 3,404,998 |.....ccoc.. 4,839,504
3. Ending claim reserves and liabilities ..............ccccccoviiiiiiiiiiiiies friieiiiiiieiiiens foeeiiieieseierieiinies oerieerisirieesisieies [oeriseieseieseieses foreieseeseierieenies [oesieereeeneeenneeies Joeresenesee s feereesee e [oeseereneeeneeenneees Jeeneeiens 1,262,131 [ e 2,661,8% |............. 3,924,025
4. Claims Paid .......ccoveiiiiiiisseccc s | [t [oeeeeenesenneeeee[reeeeeenenenennne [orreeeeenns [ [ eeeeresenssseenene [ [ 124,922 oo e 23,033 | 147,955
B. Assumed Reinsurance:
1. INCUITEd ClAIMS ... [ [oerererinenenneies [t neenee [erreerinennennerne [oereeierenennennees oo neenne [ e [t seenee [ oo neenes [ [
2. Beginning claim reserves and liabilities ................ccocoiiiiiiiiis foriiiiiiiiiiiiiies [oeerereierereiens oo [ [ e [oererere e e [eerere s e [oereee e neeenes e s [errerr e e
3. Ending claim reserves and liabilities ...............ccooiiiiiiiiiiiis foiiiiiiiiiiiiiies [oeerereiirereieis oo [ [ nens e [oerere e [eere e s [errerire e [oeeeee e neeenes e s [eerere e [
S O = {1 E 3o T o O O SN O R S O R SN N RO OO RO RO
C. Ceded Reinsurance:
1. INCUITEd ClAIMS ..o [ [oereeerineneeneies [ neenee [t [oereeiereneesennees [oeeseeneeneennne [ e [t nreenee [ oo [ [
2. Beginning claim reserves and liabilities ................ccocoiiiiiiiiiis foriiiiiiiiiiiiiies [oeerereiesereiiens foeriririiiiiiiins [ [ nens e [oerere e nenes [eerere e s [errerrre e [oeeere e nenenes e s [eerere e e
3. Ending claim reserves and liabilities ...............ccocoiiiiiiiiiiiis friiiiiiiiiiiiies [oeereseierereieis oo [ [ renens e [oerere e sernnes [eerere e s [ereerere e [oeeeee e nenes [eeeeeee s [eerere e [
S O = {1 E 3o T o O U S O R N O H U SN N AU SO IR RO
D. Net:
I [ Tt U5 =Y o I o7 = 1 4 1 I R S A R R SRR REROSRRRPRRR ROURRRRRRRRR URTTRN (47,453) [ o, (720,071)|..ccvvennnne (767,524)
2. Beginning claim reserves and liabilities ..............ccocccviiiiiiii frrniiiieiiciiiens [ oo e [ o [ [ [oereeee s e 1,434,506 |....oovoveiiiiee [ 3,404,998 |....cccoc.. 4,839,504
3. Ending claim reserves and liabilities ..............ccccccoviiiiciiiiiiiiies friieiiiiiiceiiiens foeiiieiseieneiiies oerieerieiriserisieies [oeriseieseinseeses e s nieenies [oereeesieereeenneeies |orereeene s ses [ s [oeseereneeeneeenneees e 1,262,131 [ e 2,661,8% |............. 3,924,025
4. Claims Paid .......ccoveiiiiiiisseccc s | [t [oeeeeenesenneeeee[reeeeeenenenennne [orreeeeenns [ [ eeeeresenssseenene [ [ 124,922 oo e 23,033 | 147,955
E. Net Incurred Claims and Cost Containment Expenses:
1. Incurred claims and cost containment eXPeNnSEes .........ccccvvveever feeeiieiiiiiiiiieiiiie e eeeeceieeiieees foreeeeieeeeeeesieeiee feeeesieecseeeiieeiiis e eiiees e esee e eieeeee feee e e eies e e (47,453) [ o, (720,071)|..cvveeee (767,524)
2. Beginning reserves and liabilities ...............cccoccoiviiiiiiiiiiiicis s [ oo e sieenes [ [eereeeneenseieneies e [ereeesieene s [oereeeresee s |oeeeiens 1,434,506 |....oovoviiiiins [ 3,404,998 |.....cco... 4,839,504
3.  Ending reserves and liabilities .............cccoeoiiiiiiiiiiiiiii s [ oo [ [ o oo ses e [oereeeneeeneeenneees e 1,262,131 [ e 2,661,8% |............. 3,924,025
4. Paid claims and cost containment expenses 124,922 23,033 147,955
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - PART 1 - SECTION 1

Reinsurance Assumed Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsured Company as of December 31, Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13
NAIC Type of Type of Reinsurance Payable Modified
Company ID Effective Domiciliary | Reinsurance Business [ Amount of In Force at on Paid and Coinsurance Funds Withheld
Code Number Date Name of Reinsured Jurisdiction Assumed Assumed End of Year Reserve Premiums Unpaid Losses Reserve Under Coinsurance

0399999. Total General Account - U.S. Affiliates

0699999. Total General Account - Non-U.S. Affiliates

0799999. Total General Account - Affiliates

..41-0999752 ..|..04/01/2001 ..|John Alden Life Insurance Company
..41-0999752 ..|..04/01/2001 ..|John Alden Life Insurance Company .
..41-0999752 ..|..04/01/2001 ..|John Alden Life Insurance Company .
..41-0999752 ..|..04/01/2001 ..|John Alden Life Insurance Company .
..41-0999752 ..|..04/01/2001 ..|John Alden Life Insurance Company .
..81-0170040 .. [..04/01/2001 ..|Union Security Insurance Company ...
..81-0170040 .. [..04/01/2001 ..|Union Security Insurance Company
..81-0170040 .. [..04/01/2001 ..|Union Security Insurance Company

........... 1,368,881
e |- .. 117,001,602 |...
1,150,324 |...
.1,001,297 |...
.2,170,929 |...

242,999,964 |
.......... 9,912,074
117,920,842

....... 1,771,913

..81-0170040 .. [..04/01/2001 ..|Union Security Insurance COMPaNY ........cccccoceeeesiieersiueesiineesinessinnessineessneessineenne [KSuvirivvnniiis | 00/ 1] e 34,827,616 [...ocoveiiiieannn 5,067,383
0899999. General Account - U.S. Non-Affiliates 1,087,284,849 407,029,374 18,720,782 11,530, 140 121,324,152
1099999. Total General Account - Non-Affiliates 1,087,284,849 407,029,374 18,720,782 11,530, 140 121,324,152
1199999. Total General Account 1,087,284,849 407,029,374 18,720,782 11,530, 140 121,324,152
1499999. Total Separate Accounts - U.S. Affiliates
1799999. Total Separate Accounts - Non-U.S. Affiliates
1899999. Total Separate Accounts - Affiliates
...... 70408 ......|..81-0170040 ..|..04/01/2001 ..[Union Security Insurance Company 4,988,279, 151 27,679,607 eeeenenenn. 1,290,190, 683
...... 70408 ..81-0170040 .. [..04/01/2001 ..|Union Security Insurance Company ... ... 110,780 |. ...51,946,235 |...
...... 70408 ......|..81-0170040 ..[..04/01/2001 ..|Union Security Insurance Company e 2,287,751 618,457,603
1999999. Separate Accounts - U.S. Non-Affiliates 4,988,279, 151 30,028, 138 1,960,594, 521
2199999. Total Separate Accounts - Non-Affiliates 4,988,279, 151 30,028,138 1,960,594, 521
2299999. Total Separate Accounts 4,988,279, 151 30,028, 138 1,960,594, 521
2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 6,075,564,000 407,029,374 48,748,920 11,530, 140 2,081,918,673

2499999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999)
9999999 - Totals 6,075,564,000 407,029,374 48,748,920 11,530, 140 2,081,918,673
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - PART 1 - SECTION 2

Reinsurance Assumed Accident and Health Insurance Listed by Reinsured Company as of December 31, Current Year

1 2
NAIC
Company ID
Code Number

Effective
Date

Name of Reinsured

5

Domiciliary
Jurisdiction

6

Type of
Reinsurance
Assumed

7

Type of
Business
Assumed

8

Premiums

9

Unearned
Premiums

10
Reserve Liability
Other Than for
Unearned
Premiums

1"

Reinsurance Payable
on Paid and
Unpaid Losses

12

Modified
Coinsurance
Reserve

13

Funds Withheld
Under Coinsurance

9999999 - Totals




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - PART 2

Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7
NAIC
Company ID Effective Domiciliary
Code Number Date Name of Company Jurisdiction Paid Losses Unpaid Losses
0399999. Total Life and Annuity - U.S. Affiliates
0699999. Total Life and Annuity - Non-U.S. Affiliates
0799999. Total Life and Annuity - Affiliates
...... 60895 ......|..35-0145825 ..|..07/01/1994 ..|American United Life Insurance Company
..35-0145825 .. [..07/01/1997 ..|American United Life Insurance Company
..47-0766667 ..|(..11/18/1996 ..|Berkshire Hathaway Life Insurance Company of Nebraska
..04-6145677 ..|..06/01/2018 ..|Commonwealth Annuity and Life Insurance Company ...
..06-0303370 .. [..04/01/1996 ..|Connecticut General Life Insurance Company ...
..04-2729166 .. |..04/01/1999 ..|Corporate Solutions Life Reinsurance Company
..04-2729166 .. |..05/08/2000 ..|Corporate Solutions Life Reinsurance Company
..48-1024691 ..[..01/01/1988 ..|Employers Reassurance Corporation ...........
..48-1024691 ..[..07/01/1997 ..|Employers Reassurance Corporation
..48-1024691 ..|..10/15/1999 ..|Employers Reassurance Corporation
..48-1024691 ..|..12/01/2000 .. |Employers Reassurance Corporation
..48-1024691 ..|..06/15/2001 .. |Employers Reassurance Corporation
..48-1024691 ..|..06/15/2001 .. |Employers Reassurance Corporation 392,958
..48-1024691 ..[..01/01/2002 .. |Employers Reassurance Corporation . ..19,490 |...
..48-1024691 ..|[..01/01/2002 .. |Employers Reassurance Corporation . 380,101 |...
..48-1024691 ..|..11/01/2002 .. |Employers Reassurance COrporation .........ccceoceevieerrieeeniveesieeesiieesnneesseesssneesnee |KSuviiiiiiiiis oo
..48-1024691 ..|..12/01/2002 .. |Employers Reassurance Corporation
..35-0472300 .. [..04/01/1985 ..|Lincoln National Life Insurance Company (Tl ..30,167 |...
..22-1211670 .. [..01/02/2013 .. |Prudential Insurance Company of America (The) (1,713,920)|... 32,923,786
..43-1235868 .. [..05/01/1995 ..|RGA Reinsurance COMPany ...........cccceeerruvennnns ..30,167 |...
..84-0499703 ..|..09/01/1987 ..|Security Life of Denver Insurance Company
..06-0839705 ..|..05/01/1997 ..|Swiss Re Life & Health America Inc. .....cccocovvvenneneee
..06-0839705 ..|..01/01/1999 ..|Swiss Re Life & Health America INc. .....ccooviiiiiiannes
0899999. Life and Annuity - U.S. Non-Affiliates
...... 00000 ......|..AA-3194154 ..|..10/01/2002 ..|Chubb Tempest Life Reinsurance Ltd e
...... 00000 ......|..AA-3194154 ..|..06/02/2003 ..|Chubb Tempest Life Reinsurance Ltd e
...... 00000 ......[..AA-3194154 ..|..04/01/2004 ..|Chubb Tempest Life Reinsurance Ltd RPN
0999999. Life and Annuity - Non-U.S. Non-Affiliates 650,955
1099999. Total Life and Annuity - Non-Affiliates 19,828,341 234,116,153
1199999. Total Life and Annuity 19,828,341 234,116,153
1499999. Total Accident and Health - U.S. Affiliates
1799999. Total Accident and Health - Non-U.S. Affiliates
1899999. Total Accident and Health - Affiliates
2199999. Total Accident and Health - Non-Affiliates
2299999. Total Accident and Health
2399999. Total U.S. (Sum of 0399999, 0899999, 1499999 and 1999999) 19,177,386 234,116,153
2499999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999 and 2099999) 650,955

19,828,341

234,116,153

43




144

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
Domi- 9 10 12 13
NAIC ciliary Type of Type of Modified Funds Withheld
Company ID Effective Juris- Reinsurance Business Amount in Force Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded at End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Coinsurance

0399999. Total General Account - Authorized U.S. Affiliates

0699999. Total General Account - Authorized Non-U.S. Affiliates

0799999. Total General Account - Authorized Affiliates

728,000
.482,906 |...

...35-0145825 ..[07/01/1994 . | American United Life Insurance Company
...35-0145825 ..[05/14/1997 . |American United Life Insurance Company ..
...35-0145825 ..[07/01/1997 . | American United Life Insurance Company ..
...35-0145825 ..[07/01/1997 . | American United Life Insurance Company
...47-0766667 ..[11/18/1996 . |Berkshire Hathaway Life Insurance Company of Nebraska
...04-6145677 ..[06/01/2018 . | Commonwealth Annuity and Life Insurance Company
...06-0303370 .. [04/01/1996 . |Connecticut General Life Insurance Company
...04-2729166 ..[04/01/1999 . |Corporate Solutions Life Reinsurance Company
...04-2729166 .. [05/08/2000 . |Corporate Solutions Life Reinsurance Company
...48-1024691 ..[01/01/1988 . |Employers Reassurance Corporation
...48-1024691 ..[07/01/1997 . |Employers Reassurance Corporation ...
...48-1024691 ..[07/01/1997 . |Employers Reassurance Corporation ...
...48-1024691 ..[10/15/1999 . |Employers Reassurance Corporation ...
...48-1024691 ..[12/01/2000 . |Employers Reassurance Corporation ...
...48-1024691 ..[12/01/2000 . |Employers Reassurance Corporation
...48-1024691 ..[12/01/2000 . |Employers Reassurance Corporation
...48-1024691 ..[06/15/2001 . |Employers Reassurance Corporation ...
...48-1024691 ..[06/15/2001 . |Employers Reassurance Corporation ...
...48-1024691 ..[01/01/2002 . |Employers Reassurance Corporation ...
...48-1024691 ..[01/01/2002 . |Employers Reassurance Corporation ...
...48-1024691 ..[11/01/2002 . |Employers Reassurance Corporation ...
...48-1024691 ..[12/01/2002 . |Employers Reassurance Corporation ...
...06-1016329 ..[05/01/2012 . |Forethought Life Insurance Company .
...06-1016329 ..[05/01/2012 . |Forethought Life Insurance Company
...06-1016329 ..[05/01/2012 . |Forethought Life Insurance Company
...13-2572994 ..[10/01/1986 . |General Re Life Corporation ...............
...59-2859797 ..[07/01/1987 . |Hannover Life Reassurance Company of America
...35-0472300 ..[05/01/1981 . |Lincoln National Life Insurance Company (The) ..

.2,635,000 |...
11,755,893 |...
......... 1,531,409, 683
....26,528,324
.. 1,185,858

......... 1,629,415,479
... 23,274,388

.............. 41,515,000

....21,886,000 |...
... 17,924,000 |...
... 49,135,000 |...
... 56,391,000 |...
.8,422,000 |...
.4,368,000 |...

Agrat2 .
el

.751,000 |...
.953,000 |...
....4,000 |...

...35-0472300 ..[08/01/1981 . |Lincoln National Life Insurance Company (The) .. .1,700,000 |...
...35-0472300 ..[10/01/1981 . |Lincoln National Life Insurance Company (The) .. .. 85,000 |...
...35-0472300 .. [07/01/1983 . |Lincoln National Life Insurance Company (The) .. ....337,000 |...
...35-0472300 ..[04/01/1985 . |Lincoln National Life Insurance Company (The) .. ..109,956,000 |...
...35-0472300 ..[01/01/1986 . |Lincoln National Life Insurance Company (The) ......ccceeoerveeroemniemmicnninne [ INeoeiiiiis e YRT D | e Ol [ 6,003,000

...35-0472300 ..[07/01/1989 . |Lincoln National Life Insurance Company (The) .......cceeoerveeriemmvemnvemninne [ INevoriiiiis e YRT D | e Ol [ 4,428,000

...35-0472300 ..[07/01/1994 . |Lincoln National Life Insurance Company (The) .. ....300,000 |...
...35-0472300 ..[07/01/1996 . |Lincoln National Life Insurance Company (The) .. 12,618,000 |...
...35-0472300 .. [05/14/1997 . |Lincoln National Life Insurance Company (The) .. .4,352,129 |...

...35-0472300 ..[08/01/1998 . |Lincoln National Life Insurance Company (The) .. 172,940 |...
...35-0472300 ..[12/01/1999 . |Lincoln National Life Insurance Company (The) .. . .. .516,637 |...
...58-0828824 .. [07/01/1983 . |Munich American Reassurance Company ................. . . . ... 243,000 |...
...22-1211670 ..[01/02/2013 . |Prudential Insurance Company of America (The) .. . .38,391,698,000 |...
...22-1211670 ..[01/02/2013 . |Prudential Insurance Company of America (The) ........cccocervemmiemiiemnieniinns [Ndeoriiiiis e OO/ L | e AXXX e 33,860,456,000
...22-1211670 ..[01/02/2013 . |Prudential Insurance Company of America (The) ......cccceeveeverveninninniene [Nduoeoiiiis [l OO/ L e Ol s 5,687,559, 000
...22-1211670 ..[01/02/2013 . |Prudential Insurance Company of America (The) .. ..2,936,432,000 |...
...43-1235868 ..[05/01/1995 . |RGA Reinsurance COompany ............cc.cceceeenne ....40,630,000 |...
...43-1235868 .. [05/14/1997 . |RGA Reinsurance Company . ....321,937 |...
...43-1235868 .. [02/01/1999 . |RGA Reinsurance Company . .1,648,000 |...

. . 67,869,963 |.
............. 296,268,526
.............. 90,076,753
. 11,662,399 |.

693,028,443 |.

...23-2038295 .. |05/14/1997 . |Scottish Re (US), INC. rririieiiiiieieieneneeieneeseseeseeseeseeseeseeseeseneene | DB oot YRT/ G | e Ol o . (6,354)].
...84-0499703 ..[09/01/1987 . |Security Life of Denver Insurance Company . .562,000 |... 10,421 |.
...84-0499703 ..[05/14/1997 . |Security Life of Denver Insurance Company . .1,256,345 |... . 93,660 |.
...06-0839705 ..[08/01/1981 . |Swiss Re Life & Health America Inc. .....ccoooeevvrnininninniennieeneeneenieenees [MOueeiiiiiis el OO/ L e Ol e 496,000
...06-0839705 ..[10/01/1981 . |Swiss Re Life & Health America Inc. .....ccoooeeivnvinieninniennieeneeneenieenees [MOueeiiiiiis e YRT D e Ol 239,000
...06-0839705 ..[10/01/1981 . |Swiss Re Life & Health America Inc. ....cccoooriovnieninninnieninninnninnniennnes [MOuieiiiins |t YRT/ D | Ol e 1,141,000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
Domi- 9 10 12 13
NAIC ciliary Type of Type of Modified Funds Withheld
Company ID Effective Juris- Reinsurance Business Amount in Force Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded at End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Coinsurance

...06-0839705 ..|01/01/1985 . |Swiss Re Life & Health America Inc. ......cccocene
...06-0839705 ..|04/01/1985 . |Swiss Re Life & Health America Inc.
...06-0839705 ..|09/01/1987 . |Swiss Re Life & Health America Inc.
...06-0839705 ..|07/01/1992 . |Swiss Re Life & Health America Inc.
...06-0839705 ..|07/01/1994 . |Swiss Re Life & Health America Inc.
...06-0839705 ..|05/01/1997 . |Swiss Re Life & Health America Inc.
...06-0839705 ..|05/14/1997 . |Swiss Re Life & Health America Inc.
...06-0839705 ..|05/01/1998 . |Swiss Re Life & Health America Inc.
...06-0839705 ..|05/01/1998 . |Swiss Re Life & Health America Inc.
...06-0839705 ..|05/01/1998 . |Swiss Re Life & Health America Inc.
...06-0839705 ..|08/01/1998 . |Swiss Re Life & Health America Inc.
...06-0839705 ..|01/01/1999 . |Swiss Re Life & Health America Inc.
...06-0839705 ..|07/24/2008 . |Swiss Re Life & Health America Inc. ..........
...36-6071399 ..|08/01/2002 . [Transamerica Financial Life Insurance Company

................ 8,150,000
.8,507,000 |...
.958,000 |...
.5,564,000 |...
.726,000 |...

................... 482,906

172,940 ..

0899999. General Account - Authorized U.S. Non-Affiliates 81,351,039,633 15,725,897,729 484,833,915 119,373,209 135,822,092 712,993, 150
1099999. Total General Account - Authorized Non-Affiliates 81,351,039,633 15,725,897,729 15,477,274,420 484,833,915 119,373,209 135,822,092 712,993, 150
1199999. Total General Account Authorized 81,351,039,633 15,725,897,729 15,477,274,420 484,833,915 119,373,209 135,822,092 712,993, 150
1499999. Total General Account - Unauthorized U.S. Affiliates
..... 00000 .....|...AA-3191486 ..|10/01/2021 . | TR Re, Ltd. ..... e (12,406, 431) eeeenn.. 455,363,698
..... 00000 .....|...AA-3191486 ..|10/01/2021 . | TR Re, Ltd. .. U .1,183,789,084 |.
..... 00000 .....|...AA-3191486 ..|10/01/2021 . | TR Re, Ltd. .. . 40,329,100 |. 120,077,530 |.
..... 00000 .....|...AA-3191486 ..|10/01/2021 . | TR Re, Ltd. ..... s (1,820,444) ........... 100,805,348
1599999. General Account - Unauthorized Non-U.S. Affiliates - Captive 26,102,225 1,759,230,312 100,805, 348
1799999. Total General Account - Unauthorized Non-U.S. Affiliates 26,102,225 1,759,230,312 100,805, 348
1899999. Total General Account - Unauthorized Affiliates 26,102,225 1,759,230,312 100,805, 348
..... 00000 .....|...AA-3194154 ..|10/01/2002 . |Chubb Tempest Life Reinsurance Ltd 777,176 rereneenennn.. 6,687,181
..... 00000 .....|...AA-3194154 ..|06/02/2003 . |Chubb Tempest Life Reinsurance Ltd . ..456,699 |...
..... 00000 .....|...AA-3194154 ..|04/01/2004 . | Chubb Tempest Life Reinsurance Ltd e 1,277,111
2099999. General Account - Unauthorized Non-U.S. Non-Affiliates 2,510,986 2,570,234 10,438,863
2199999. Total General Account - Unauthorized Non-Affiliates 2,510,986 2,570,234 10,438,863
2299999. Total General Account Unauthorized 2,510,986 2,570,234 36,541,088 1,759,230,312 100,805,348

2599999. Total General Account - Certified U.S. Affiliates

2899999. Total General Account - Certified Non-U.S. Affiliates

2999999. Total General Account - Certified Affiliates

3299999. Total General Account - Certified Non-Affiliates

3399999. Total General Account Certified

3699999. Total General Account - Reciprocal Jurisdiction U.S. Affiliates

3999999. Total General Account - Reciprocal Jurisdiction Non-U.S. Affiliates

4099999. Total General Account - Reciprocal Jurisdiction Affiliates

4399999. Total General Account - Reciprocal Jurisdiction Non-Affiliates

4499999. Total General Account Reciprocal Jurisdiction

4599999. Total General Account Authorized, Unauthorized, Reciprocal Jurisdiction and Certified 81,351,039,633 15,728,408, 715 15,479,844,654 521,375,003 119,373,209 135,822,092 2,472,223,462 100,805,348

4899999. Total Separate Accounts - Authorized U.S. Affiliates

5199999. Total Separate Accounts - Authorized Non-U.S. Affiliates

5299999. Total Separate Accounts - Authorized Affiliates

... 84824 ..... ...04-6145677 ..[06/01/2018 . [Commonwealth Annuity and Life Insurance Company
... 91642 .....|...06-1016329 ..[05/01/2012 . |Forethought Life Insurance Company ............... voe e [ e
... 91642 .....|...06-1016329 ..[05/01/2012 . [Forethought Life Insurance Company ... 105,626 |. 188,797,182 |.
... 68241 ..... ...22-1211670 ..|01/02/2013 . |Prudential Insurance Company of America (The) v Ol o 32,986,195,000 [oo.viviiviiiiiiiiiiins e foresienienes 162,141,579 [ooviiiiiiiiiiiies o o, 7,033,633, 147
5399999. Separate Accounts - Authorized U.S. Non-Affiliates 32,986, 195,000 162,247,205 7,276,338, 147
5599999. Total Separate Accounts - Authorized Non-Affiliates 32,986, 195,000 162,247,205 7,276,338, 147
5699999. Total Separate Accounts Authorized 32,986, 195,000 162,247,205 7,276,338, 147
5999999. Total Separate Accounts - Unauthorized U.S. Affiliates
..... 00000 ....[...AA-3191486 ..[10/01/2021 . JTR Re, LEd. wooororirororeeresiesreeresmenmensenseneensnssnsensenemensmeemenmenmennensense |BMUmemeones LovoreeresMOO/ Leoreres [overeereene VAuoiesiesies foonemesmsemssmsemssneninnes Josensensomsensorssnsnsones Joosonsensonssnssnonenennes Jorsorsororseee 8,111,298 [oorromomsmesmssneonsones Jooersensenersonsensoneene Joeneens 8,778,759, 11T Jooviiiiie e
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - PART 3 - SECTION 1

Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 Reserve Credit Taken 11 Outstanding Surplus Relief 14 15
Domi- 9 10 12 13
NAIC ciliary Type of Type of Modified Funds Withheld
Company ID Effective Juris- Reinsurance Business Amount in Force Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded at End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Coinsurance
..... 00000 .....]...AA-3191486 ..[10/01/2021 . |TR Re, Lid. .iooooiiiiiiiiiiiiiiiiiiiiiiiiiiicicccccsccccc s BW....oooooe [eoeeee MCO/ 1. [ QA o o v | 26,165,549 | v e 50,214,860 v,
6199999. Separate Accounts - Unauthorized Non-U.S. Affiliates - Other 32,276,847 8,823,973,971
6299999. Total Separate Accounts - Unauthorized Non-U.S. Affiliates 32,276,847 8,823,973,971
6399999. Total Separate Accounts - Unauthorized Affiliates 32,276,847 8,823,973,971
6699999. Total Separate Accounts - Unauthorized Non-Affiliates
6799999. Total Separate Accounts Unauthorized 32,276,847 8,823,973,971
7099999. Total Separate Accounts - Certified U.S. Affiliates
7399999. Total Separate Accounts - Certified Non-U.S. Affiliates
7499999. Total Separate Accounts - Certified Affiliates
7799999. Total Separate Accounts - Certified Non-Affiliates
7899999. Total Separate Accounts Certified
8199999. Total Separate Accounts - Reciprocal Jurisdiction U.S. Affiliates
8499999. Total Separate Accounts - Reciprocal Jurisdiction Non-U.S. Affiliates
8599999. Total Separate Accounts - Reciprocal Jurisdiction Affiliates
8899999. Total Separate Accounts - Reciprocal Jurisdiction Non-Affiliates
8999999. Total Separate Accounts Reciprocal Jurisdiction
9099999. Total Separate Accounts Authorized, Unauthorized, Reciprocal Jurisdiction and Certified 32,986, 195,000 194,524,052 16,100,312, 118
9199999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2599999, 3099999, 3699999, 4199999, 4899999, 5399999, 5999999, 6499999,
7099999, 7599999, 8199999 and 8699999) 114,337,234,633 15,725,897,729 15,477,274,420 647,081,120 119,373,209 135,822,092 7,989,331,297
9299999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2899999, 3199999, 3999999, 4299999, 5199999, 5499999, 6299999,
6599999, 7399999, 7699999, 8499999 and 8799999) 2,510,986 2,570,234 68,817,935 10,583,204,283 100,805, 348
9999999 - Totals 114,337,234,633 15,728,408, 715 15,479,844,654 715,899,055 119,373,209 135,822,092 18,572,535,580 100,805,348
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - PART 3 - SECTION 2

Reinsurance Ceded Accident and Health Insurance Listed by Reinsuring Company as of December 31, Current Year

1 2 3 4 5 6 7 8 9 10 Outstanding Surplus Relief 13 14
Domi- Reserve Credit 11 12
NAIC ciliary Type of Type of Unearned Taken Other Modified Funds Withheld
Company ID Effective Juris- [ Reinsurance Business Premiums than for Unearned Coinsurance Under
Code Number Date Name of Company diction Ceded Ceded Premiums (Estimated) Premiums Current Year Prior Year Reserve Coinsurance

9999999 - Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - PART 4

Reinsurance Ceded to Unauthorized Companies

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15
Issuing or Funds Sum of Cols.
Paid and Confirming Deposited by 9+11+12+13
NAIC Unpaid Losses Bank and Withheld Miscellaneous +14 but not in
Company ID Effective Reserve Recoverable Total Letters of Reference Trust from Balances Excess of
Code Number Date Name of Reinsurer Credit Taken (Debit) Other Debits (Cols.5+6+7) Credit Number (a) Agreements Reinsurers Other (Credit) Col. 8
0399999. Total General Account - Life and Annuity U.S. Affiliates XXX
...00000 .....J..AA-3191486 ..J10/01/2021 JTR RE, LEd. .oioiiiioiereosessessesssssessssossossessemesessnsenssmsenssmssssesssssnsansensas |ossssensomsensomssnsseses onsensensensanssnssnsanees Jroreensars 100,805,348 |.......... 100,805,348 |, [ | [ 100,805,348 | oo i, 100,805,348
0599999. General Account - Life and Annuity Non-U.S. Affiliates - Other 100,805, 348 100,805, 348 XXX 100,805, 348 100,805, 348
0699999. Total General Account - Life and Annuity Non-U.S. Affiliates 100,805,348 100,805,348 XXX 100,805,348 100,805,348
0799999. Total General Account - Life and Annuity Affiliates 100,805, 348 100,805, 348 XXX 100,805, 348 100,805, 348
...00000 ..AA-3194154 ..|10/01/2002 |Chubb Tempest Life Reinsurance Ltd TT7176 | 635,817 [ 1,412,993
...00000 .....[..AA-3194154 ..[06/02/2003 |Chubb Tempest Life Reinsurance Ltd ... 456,699 |. 2,980 |... . 459,679 |... ... 459,679 | .
...00000 ..AA-3194154 ..|04/01/2004 [Chubb Tempest Life Reinsurance Ltd ......ccoocoiiiiiiiiiiioiiiniiiiiiieseieieieies foeiniaens 1,27 41 | 12,158 | [ T 1,289,269 |............. 1,289,269
0999999. General Account - Life and Annuity Non-U.S. Non-Affiliates 2,510,986 650,955 3,161,941 2,795,000 XXX 442,40 3,161,941
1099999. Total General Account - Life and Annuity Non-Affiliates 2,510,986 650,955 3,161,941 2,795,000 XXX 442,409 3,161,941
1199999. Total General Account Life and Annuity 2,510,986 650,955 100,805,348 103,967,289 2,795,000 XXX 442,409 100,805,348 103,967,289
1499999. Total General Account - Accident and Health U.S. Affiliates XXX
1799999. Total General Account - Accident and Health Non-U.S. Affiliates XXX
1899999. Total General Account - Accident and Health Affiliates XXX
2199999. Total General Account - Accident and Health Non-Affiliates XXX
2299999. Total General Account Accident and Health XXX
2399999. Total General Account 2,510,986 650,955 100,805,348 103,967,289 2,795,000 XXX 442,409 100,805,348 103,967,289
2699999. Total Separate Accounts - U.S. Affiliates XXX
2999999. Total Separate Accounts - Non-U.S. Affiliates XXX
3099999. Total Separate Accounts - Affiliates XXX
3399999. Total Separate Accounts - Non-Affiliates XXX
3499999. Total Separate Accounts XXX
3599999. Total U.S. (Sum of 0399999, 0899999, 1499999, 1999999, 2699999 and 3199999) XXX
3699999. Total Non-U.S. (Sum of 0699999, 0999999, 1799999, 2099999, 2999999 and 3299999) 2,510,986 650,955 100,805, 348 103,967,289 2,795,000 XXX 442,409 100,805, 348 103,967,289
9999999 - Totals 2,510,986 650,955 100,805,348 103,967,289 2,795,000 XXX 442,409 100,805,348 103,967,289
(a) | lIssuing or
Confirming | Letters
Bank of
Reference Credit American Bankers Association Letters of
Number Code (ABA) Routing Number Issuing or Confirming Bank Name Credit Amount
(0100} I, T 121000248 .....ooovvieeiie e Wells Fargo Bank National ASSOCTAtION ....ciuiiiiiieiiiiiiiiie ittt e et e s eesnseeennseesseeesnneeennneesnne | eesiseens 2,795,000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - PART 5

Reinsurance Ceded to Certified Reinsurers as of December 31, Current Year ($000 Omitted)

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 Collateral 23 24 25 26
16 17 18 19 20 21 22 Percent
Credit
Percent | Allowed Liability for
of on Net Reins-
Dollar Collateral| Obli- | Amount of urance
Percent Total Amount of Provided | gation Credit with
Certified Collat- Recover- Net Collateral for Net [Subject to| Allowed for | Certified
Rein- eral Paid and able/ Obligation | Required Issuing or Funds Total Obli- [Collateral Net Reinsurers
surer | Effective |Required Unpaid Reserve Subject for Full Confirming Deposited Collateral | gation |(Col. 23 /| Obligation Due to
NAIC Domi- | Rating | Date of | for Full Losses Credit Miscellan- to Credit Bank by and Provided |Subjectto| Col.8, | Subjectto | Collateral
Com- ciliary (1 Certified [ Credit Reserve | Recover- Taken eous Collateral (Col. 14 Multiple Reference Trust Withheld (Col. 16 + |Collateral| notto | Collateral | Deficiency
pany ID Effective Juris- | through [ Reinsurer | (0% - Credit able Other (Col.9+ | Balances | (Col. 12 - Times Beneficiary | Letters Number Agree- from 17 +19+ |(Col. 22 /| Exceed | (Col. 14 x | (Col. 14 -
Code | Number Date Name of Reinsurer diction 6) Rating 100%) Taken (Debit) Debits 10 + 11) (Credit) 13) Col. 8) Trust of Credit (a) ments Reinsurers Other 20+21) | Col. 14) | 100%) Col. 24) Col. 25)

9999999 - Totals

(a) Issuing or
Confirming Letters
Bank of
Reference Credit American Bankers Association Letters of

Number Code (ABA) Routing Number Issuing or Credit Amount




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - PART 6

Five Year Exhibit of Reinsurance Ceded Business

($000 Omitted)
2

1
2024

2023

2022

2021

10.
1.
12.
13.
14.

15.

16.
17.

18.
19.
20.
21.

22.
23.
24,
25.
26.

A. OPERATIONS ITEMS

Premiums and annuity considerations for life and
accident and health contracts

Commissions and reinsurance expense allowances

Contract claims

Surrender benefits and withdrawals for life contracts

Dividends to policyholders and refunds to members

Reserve adjustments on reinsurance ceded

Increase in aggregate reserve for life and accident
and health contracts

B. BALANCE SHEET ITEMS

Premiums and annuity considerations for life and
accident and health contracts deferred and
uncollected ...

Aggregate reserves for life and accident and health
contracts

Liability for deposit-type contracts

Contract claims unpaid

Amounts recoverable on reinsurance

Experience rating refunds due or unpaid ..................
Policyholders’ dividends and refunds to members
(not included in Line 10)

Commissions and reinsurance expense allowances
due

Unauthorized reinsurance offset

Offset for reinsurance with Certified Reinsurers

C. UNAUTHORIZED REINSURANCE (DEPOSITS
BY AND FUNDS WITHHELD FROM)

Funds deposited by and withheld from (F)

Letters of credit (L)

Trust agreements (T)

Other (O)

D. REINSURANCE WITH CERTIFIED
REINSURERS (DEPOSITS BY AND FUNDS
WITHHELD FROM)

Multiple Beneficiary Trust

Funds deposited by and withheld from (F) ...............]

Letters of credit (L)

Trust agreements (T)

715,899
....................... 105,877
................... 1,611,015

.......................... 2,684

Other (O)

....................... 751,973
110,571
................... 1,469,948
(1,404,968)

.......................... 3,920

828,400
122,225
................... 1,421,232
(1,354,829)

.......................... 2,889

.......................... 2,648

.......................... 1,659

48




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE S - PART 7

Restatement of Balance Sheet to Identify Net Credit for Ceded Reinsurance

As Re1ported Restatzement Res?ated
(net of ceded) Adjustments (gross of ceded)
ASSETS (Page 2, Col. 3)

1. Cash and iNvested @SSEts (LINE 12) ......ccoiiiirieieieieieeesieie et e 5,617,320,354 |.....cooveeeiiiccieins oo 5,617,320,354

2. REINSUIANCE (LINE 168) ...euiiiiiieieietiiiisisisie ettt sttt sttt e st bebesese s e ssesesesesesene s see o eeeeeaeaenennaes 65,644,758 |................ (65,644,758 ..o

3. Premiums and considerations (LINE 15) ........ccvviuiueuereirininiriseieseresesese s sesesesee e s sesesesassssssnns eoeseseesnessesseaenens 61,233 | 2,683,571 | 2,744 804

4. Net credit for ceded rEINSUIANCE ............ccoiiiiiiiciiciicieic et D0, TN R 16,018,580,658 |.......... 16,018,580,658

5. All other admitted asSets (DAIANCE) ............c.ccurveereeieeereereeeeeeeeee e ieeeeeeee e ese s s 146,585, 198 146,585, 198

6. Total assets excluding Separate ACCOUNtS (LINE 26) ........ccoovveeevevereeeerceieieieeeiee e e 5,829,611,543 |.......... 15,955,619,471 |......... 21,785,231,014

7. Separate ACCOUNt @SSELS (LINE 27) ....cucuvveeeececteeeeeeeeeceete e esesssseaetesesesssssaetesesessssaesesesensssansesesansnenes 23,803,924, 174 23,803,924, 174

8. Total assets (Line 28) 29,633,535, 717 15,955,619, 471 45,589,155, 188

LIABILITIES, CAPITAL AND SURPLUS (Page 3)

9. Contract reserves (LINES 1 @NA 2) ........ccueviiieiiieicieteeeeceee ettt es s s esssss s s s ses e eneeenen 4,234,013,014 |.......... 15,214,050,562 |.......... 19,448,063,576
10. Liability for deposit-type CONracts (LINE 3) .......cccccvevevivevererieiieeeeeeeieie ettt es et ssss e 143,312,740 |......cocoe 514,300,212 |....ccoco.c..d 657,612,952
11, ClAIM FESEIVES (LINE 4) ....ovivieieiiieieeeeeeceeeet ettt ettt s s s st s s s s s s et et e seseseseanasesssesesesesoeeeeeneneeeaes 18,973,114 | 227,268,697 |....ccoenc.e. 246,241,811
12.  Policyholder dividends/member refunds/reserves (Lines 5 through 7) ..........ccccceeeeeveveveveececceeeeeeeees e 469,770 |.eeeeeeeeeeeieeeieeeeeeeee e 469,770
13.  Premium & annuity considerations received in advance (LINE 8) ..............cocveveveueueeeeieieeieeeeeeeeees e 118,948 | [ 118,948
14.  Other contract laDIlIIES (LINE 9) .......c.cvevivieiieeieieietetet ettt ea e es et sesess s s s esesas [eeeeeneneeeaes 82,357,842 | [ 82,357,842
15. Reinsurance in unauthorized companies (Line 24.02 minus inSet amMOUNt) ........ccooiiiiiiiiiiiriceieei s [ oo
16. Funds held under reinsurance treaties with unauthorized reinsurers (Line 24.03 minus inset

BIMOUNLY .ottt ettt s et s st se s st st et e s ss st et e s as s e s et s s e seses s s s e st s s |ee s eneneceeeen 100,805,347 [oeeoeeeeeeeeeeeeeces e 100,805,347
17. Reinsurance with Certified Reinsurers (Line 24.02 inset @aMOUNL) .........cociiiiiiiiiiiiiiieeieeeeieseesees e [ oo
18.  Funds held under reinsurance treaties with Certified Reinsurers (Line 24.03 inset amount) .............. |- e [
19.  All other liabiliies (DAIANCE) .........ccvucueveieeeeeeceete et eeeeecee et eeasee et eeenssa et et ee e e e s s enssastesesenanssanaena 622,928,554 622,928,554
20. Total liabilities excluding Separate ACCOUNES (LINE 26) ........c.ovveruruereiiieeieieseieiessesesesessssesesesessssses e 5,202,979,329 |.......... 15,955,619,471 |......... 21,158,598,800
21.  Separate AcCOUNt ADIlIIES (LINE 27) .........c.vueeeeieeieeeeeeeeeseeeeeseeeeeees e sesss s 23,803,924, 174 23,803,924, 174
22, Total HabilitIes (LINE 28) ......c.cciurieiueeiiriciieirieiee sttt s 29,006,903,503 |.......... 15,955,619,471 |.......... 44,962,522,974
23.  Capital & SUMPIUS (LINE 38) .......oeeeeeeeeeeeeceeee ettt sesaea e s s s asasaesenenssanasennnas 626,632,214 XXX 626,632,214
24. Total liabilities, capital & surplus (Line 39) 29,633,535,717 15,955,619,471 45,589,155, 188

NET CREDIT FOR CEDED REINSURANCE

25, CONFACE FESEIVES .....vureoeeuceuerereseeseeseeeeseeeseeseesesese st assesseesesseeseeseeeess s s ses s et et st st assensessessessesneseeoesessnas 15,214,050,562
26, ClAIM FESEIVES .....eeeeeeeeeeeseeseeseesee et s seesseesesse s ees e eese e e e e e e e e ee e eseesesseeseeseesee e s s as s st ensensessesseee|oeeceenienienaas 227,268,697
27.  Policyholder diVIdENAS/TESEIVES .........ociuiiiiiiiiieeiie ettt ettt saeesseesae e seeeesnneeneesneesmeees Jo e
28. Premium & annuity considerations received in @dVANCE ...........cccocuiiiiiiiiieiieseesie e [
29.  Liability for depOSit-tyP CONMTACES ..........c.eveveveeceeieeerececeeeeeeieesaeaeee e s seseaesesesesssaesesesesesasassssesesesasaeeesseseseeeeeeas 514,300,212
30.  Other contract IabilitIes ..o s
31, REINSUIANCE CEABT @SSELS .....uvuuvuereerereeseeseeceeesei st eseesees e e e se st essessess e essesssesessesssessssneefoceesiecisnienan 65,644,758
32. Other ceded reinsurance recoverables ..o
33.  Total ceded reiNSUrance rECOVETADIES ............ccuiuruiueereereereeneeeeseeseeseeeeeeneesessesssessssssessessessesseseene] 16,021,264,229
34.  Premiums and CONSIAEIALIONS ..........owieeeeeeeeeeee e eee e ee e e 2,683,571
35. Reinsurance in unauthorized COMPANIES ..........couiiiiiiiiieiiee ettt et e e e e e
36. Funds held under reinsurance treaties with unauthorized reinSurers ...............ccccoooviiiicincinci oo
37. Reinsurance with Certified REINSUIETS ...........ccooiiiiiiiii e s
38. Funds held under reinsurance treaties with Certified ReIiNSUrers .............ccccocooiiiiiiiiiiiicccc o
39. Other ceded reinsurance payables/OffSELS .........ccooiiiiiiiiiiiiee s
40. Total ceded reinsurance Payable/OffSELS .............cocovevcueuereieeeececeeteeeeeeeeeae e see e secae e sesenenaeae e senenenaees 2,683,571
41. Total net credit for ceded reinsurance 16,018,580,658
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS ®

Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
2 3
Accident and Health
Insurance Premiums, Total
Active Including Policy, Columns
Status Life Insurance Annuity Membership Other 2 through 5 Deposit-Type
States, Etc. (a) Premiums Considerations and Other Fees Considerations (b) Contracts
1. Alabama ... AL b 6,200,857 |...............695,858 [......cccecvvrrirnne 661 [ 76,613 [ 6,973,989 .o
2. Alaska .....ccoeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeieeeiees AK e L ol 656,711 oo 390,474 o100 [ 61,988 .. 1,109,273
3. ANZONA .o ...14,042,297 .16,804,208 |..
4. ArKansas ... AR [l 7,751,771 .. 8,375,475 |..
5. California .. 68,144,378 .87,322,963 |..
6. Colorado 11,587,787 .15,448,945 |..
7. CONNECHCUL ...eeeveeeceie et CcT 10,667,868 13,522,539 |..
8. Delaware ............. .. DE 3,150,515 .. 4,227,086 |..
9. District of Columbia . . DC 1,741,122 .. 1,754,626 |..
10, FIOMOA woveeveeeeievceceeeeee e 50,722,072 .58,093,315 |..
11.  Georgia 15,873,916 .19,004,623 |..
12.  Hawaii .. 2,433,312 .. 2,782,483 |..
13.  Idaho .... 2,401,900 ...2,965,479 |..
14, lINOIS ..vevveeeeeeeeie ettt 31,276,363 .41,012,524 |..
15, INIANA c..voeeeeeeeeeee e 8,999,509 .10,841,464 |..
16. lowa. ..... 7,599,737 ..9,987,406 |..
17. Kansas. 6,362,047 .. .. 9,258,701 |..
18, Kentucky ......ocoevienninniiiiiniinii KY el o 6,303,315 |...............456,036 |..................... 1,580 ... 102,353 .. 6,863,284
19.  Louisiana .. LA [l e 11,539,338 |.......... 2,344,668 |......................4,074 [...............210,545 |.......... 14,098,625
20. Maine ....... o ME ol s 1,147,553 ...3,099,790 |..
21.  Maryland ...... - MD ...19,623,908 .24,623,316 |..
22. Massachusetts . - MA b e 9,526,130 |........... 3,850,489 |......cooovrerrnn Bd | 497,139 |l 13,873,802
23.  Michigan ... ML el 15,438,329 |............3,939,454 |.......cceeenr 8,122 | 258,671 | 19,644,576
24.  Minnesota . - MN ...15,943,348 .19,877,211 |..
25.  Mississippi - MS ... 3,880,491 ...4,457,196 |..
26. Missouri ... = MO |l o 15,299,130 |........... 3,700,202 [.....cocererennnn 3,393 [ 59,410 [ 19,062, 135
27. Montana ........cccoceoviiniinnienncnninninneee. MT el fos 1,234,822 |......ceeenn206,175 | 483 395,284 | 1,836,764
28. Nebraska .. 4,668,613 .. 5,709,367 |..
29. Nevada ........ .3,993,392 .. .. 4,680,336 |..
30.  New Hampshire .........cccoooiiiiiiiies. NH - el e 2,310,743 | 338,798 | [ 6,951 [ 2,656,492
31, New JErsey ....ccooceveveneneneeneneneeneenenenes NJ ool o 13,456,211 | 706,573 [ 136 311,080 14,474,000
32, NEW MEXICO «ueeueeneenieieieieieeeie e 2,605,519 .. 3,018,745 |..
33. New York ..... 7,616,417 .. 7,664,243 |..
34.  North Carolina .. ...28,416,434 .34,526,579 |..
35.  North Dakota ........cccceeeeeeveeveeneencenicncencencnees ND ool o 2,576,900 .. 2,842,227 |..
36, ORIO ceeeeeeeeeeee s ...17,607,460 .20,237,104 |..
37. Oklahoma . .6,621,133 ..8,635,084 |..
38. Oregon......... 4,439,658 ...7,432,699 |..
39.  Pennsylvania ........cccoceoeienenenee e ...25,136,364 .30,205,331 |..
40. Rhode Island ......cc.ccoceeeveevnevncnininininceice R oo L e 1,587,350 ...1,932,6% |..
41.  South Carolina . 9,044,889 .11,909,533 |..
42, South Dakota ... ... 3,901,482 .. 5,057,701 |..
43, TENNESSEE ...eeoveeeereieeieeieaieeie e eee e aeeas ...13,437,280 274, . 15,998,133 |..
44, TEXAS ceoueeeeireeeiiee et ...45,685,685 ..13,638,975 |. .59,979,492 |..
45, Utah i UT [l o, 3,210,866 1,120,995 |. .. 4,384,405 |..
46. Vermont .... 1,303,938 .. 2,372,577 |..
A7, Virginia ..o VA e b o, 16,034,510 |........... 3,397,078 |.....oovvvvvrnnen 1,178 [ 277,071 | 19,709,837
48.  Washington ... WA ol o, 10,693,711 |........... 1,857,433 [..ooecien 1,171 [ 645,728 | 13,198,043
49.  West Virginia ......cc.cooovvvninvnnininininces WV [l s 4,214,094 .. 4,298,945 |..
50. Wisconsin .... ...13,439,001 . .18,279,038 |..
51. Wyoming ......... WY b o 825,752 oo 83,126 | 238 [ 141,131 1,050,247
52.  American Samoa . w AS e N e
53.  Guam ............. . GU 9,042
54. Puerto Rico ...... - PR 41,727 ) .
55. U.S.VirginIslands ...... o VI b e 3,803 [..eiiiiricees e [ oo 3,603 |
56. Northern Mariana Islands .
57. Canada ......cccccccevvuveennens
58. Aggregate Other Alien .
59.  SUBOtal ...eoeiiiiiiee s
90.
91.
additions and annuities
92. Dividends or refunds applied to shorten endowment|
or premium paying period...........cccccccueeeeeeiiinnnees founes 0 O e O ) RO N
93.  Premium or annuity considerations waived under
disability or other contract provisions....................[..... XXX ferveiiinn 1,734,025 |...ooccciees e 968 [ [ 1,734,993 [
94.  Aggregate or other amounts not allocable by State. | .. M
95.  Totals (Direct BUSINESS)........cccovrereereieeieeeieaeeeeee 596,269,773 12,918,003 |........ 741,077,453 [.ooooeieeee
96.  Plus reinsurance assumed...........coocooenennnnnnnnns | XXX e, 39,481,423 4,209,207 |.......... 48,760,906
97  Totals (All Business)........ . 635,751,196 ,883, 17,127,210 |........ 789,838,359 |..
98. Less reinsurance ceded..........c.ocoueeveeeeeueeeeeeneennns 635,696,716 |.......... 66,497,542 16,728,041 |........ 718,922,299
99. Totals (All Business) less Reinsurance Ceded 54,480 70,385,529 |(c) 76,882 399, 169 70,916,060
DETAILS OF WRITE-INS
58001. 777 Other Alien .....oococoooioieinieieeieeeieeeeeeeeenfe XXX 1,642,358
58002. e XXX,
58003. XXX
58998. Summary of remaining write-ins for Line 58 from
overflow page XXX
58999. Totals (Lines 58001 through 58003 plus
58998)(Line 58 above) XXX
9401. XXX
9402. e XXX
9403. wee XXX
9498. Summary of remaining write-ins for Line 94 from
OVErflow Page ......cvvvevieiiiic e o XXX e o e e [
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

(b) Explanation of basis of allocation by states, etc., of premiums and annuity considerations
Individual Life Premium, Annuity Considerations and Other Considerations are allocated to the jurisdictions based on the residence of the policy holder, insured or payor. Group
Life and Group Accident & Health Premiums are allocated to the jurisdictions based on the residence or worksite location of the insureds. A group policycovering less than 500
lives may be allocated to the jurisdiction where the greatest number of members reside or are employed or the situs of the contract.
(c) Column 4 should balance with Exhibit 1, Lines 6.4, 10.4 and 16.4, Col. 6, or with Schedule H, Part 1, Line 1, indicate which: Exhibit 1, Lines 6.4, 10.4, and 16.4, Col. 6......ccccceuenns
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE T - PART 2
INTERSTATE COMPACT - EXHIBIT OF PREMIUMS WRITTEN

Allocated by States and Territories

Direct Business Only

1 2 3 4 5 6
Disability Long-Term
Life Annuities Income Care
(Group and (Group and (Group and (Group and Deposit-Type
States, Etc. Individual) Individual) Individual) Individual) Contracts Totals

1. AIADAMA e AL oo 6,200,857 |.....coovnve. 695,858 |......oooriierirriies foreeereeeenee o o 6,896,715

2. AIBSKA .o AK o 656,711 [ 390,474 |.oeoceiieees [ [ s 1,047,185

3. ATZONA oo AZ ... 14,042,297 |.......... 2,521,451 | 516 [ [ o 16,564,264

4. ATKANSAS ...oveeieeeeeeee ettt AR | 7,751,771 | 603,319 oo foeeeeeeeeeeeeeeees e o 8,355,090

5. California .....c.cveveeeiiiierrsee e CA | 68,144,378 |.......... 18,146,822 |.......ccevvveneeee 104 | o [ 86,291,304

6. C0lorado ..........cccevevereeeeeeeeeeenenenesssieeieenenenens. GO [ 11,587,787 |............ 3,808,502 |-..veirieririeiriniees e [ [ 15,396,289

7. CONNECHCUL ..ot CT | 10,667,868 |........... 2,588,822 | oo o [ 13,256,690

8. DElAWAre ... [ 0] S 3,150,515 |............ 1,071,391 [ e oo e 4,221,906

9. District of COUMDIA .....c.oeevrieieieierceceeeeeeee e DC |oeeveeene 1,741,122 | 1,039 [ [ [ [ 1,742,161
10, FlOMda .ooveeeeiieirvrcecccecersseecceeessesseeieeee. FL o 50,722,072 |............ 6,701,730 [.ooceeerreee 268 ..o [ [ 57,424,070
11. Georgia ... ... 15,873,916 |.. ..3,025,470 |.. (1,482)].. ... 18,897,904
12, HAWA c.veiicc e HE o 2,433,312 .o 320,988 |....oeoeeeeirirrrineies e oo e 2,754,300
13, 1d8N0 e D | 2,401,900 |............... 525,514 [ [ [ [ 2,927,414
14, MNOIS oottt IL | 31,276,363 |........... 9,180,486 |..ccovreeeienne (520) ] veceeeeenerireneeene ferereeeeerrneeeene feeeninne 40,456,329
15, INGIANA ..eviieiiie e IN | 8,999,509 |............ 1,600,607 |..coovvvreriiennnne 806 [..vvecceiererinnins [ o 10,600,922
16, JOWA .o A | 7,599,737 |.cceneee 2,243,481 | 521 [ s [ 9,843,739
17, KANSAS .o KS | 6,362,047 |........... 2,554,441 | o e [ 8,916,488
18, KENLUCKY ...oveiiiiiciicice e [(Q N 6,303,315 [.cocvenene 456,036 |....ccovveceeeenne 250 [ s [ 6,759,601
19, LOUISIBNG «.eeeeeeeiieieeiieieeeeeiee et LA | 11,539,338 |............ 2,384,668 |.....coooriiiiiinieis oo o [ 13,884,006
20, MAINE ..oviiiiiir et 1Y/ S 1,147,583 |........... 1,794,432 | e feeereneneeeissneneees [erereenes 2,941,985
21, Maryland ........ooeeiii e MD |......... 19,623,908 |............ 4,309,982 |....cviiiiiiriiriies e o o 23,933,890
22. Massachusetts ... . MA 9,526,130 |.. ..3,850,489 |. .......... 13,376,663
23, MIChIGAN ..ot ML s 15,438,329 |........... 3,939,454 [ 1,11 [ i [ 19,378,896
24, MINNESOLA ..o MN oo 15,943,348 |............ 2,822,847 316 [ [ [ 18,768,511
25, MISSISSIPPI «-vvevenerereerereeeeneneereseseeeeaeeeeeeseseeeeeesenens MS | 3,880,491 |............. 522,767 |.ooveriieceerieenes 406 |..ovvccceiinee [ [ 4,403,664
26, MISSOUN ..ottt MO |..ccoe 15,299,130 | 3,700,202 |...oooeveerenee K TSV TSRSV RTST 18,999,669
27, MONEANA ...t MT | 1,234,822 |...ocvvvnnnne 206,175 [viviiiciinniieee [ e oo 1,440,997
28.  NEbraska .........cocovueueueirininininneeieeese e NE | 4,668,613 |............... 933,249 |..eoiiiierreiiees [ [ e 5,601,862
29. NEVAAE ..o NV o 3,993,392 |....ccooene 656,109 |....coovvvvvririene 98 | [ [ 4,649,599
30. New Hampshire .........cccceeeeeeveveeeeeeeeeeereeeeennns NH oo 2,310,743 | 338,798 | oo e e 2,649,541
31, NEW JEISEY .ooveieiniiieieeeieieieeeeeeeeeee e NJ e 13,456,211 | 706,573 |ooeeeveiiriieieriines feerrreniseersnnieee oo feoreenns 14,162,784
32, NEW MEXICO ...vvveieieeeeeeeeeee ettt [NLLY/ I A 2,605,519 |.............. 208,123 | e oo oo 2,813,642
33. New York .... NY |. ..71,616,417 |.. . 1,615 . .. ..7,618,032
34. North Caroling ...........ccccoceeeeevereneresesieieenenenesinne. NC e 28,416,434 |........... 5,906,780 |oeovevrerrereeeeeen 296 [ o [ 34,323,510
35.  North DaKota .........cccccevevveveverereeeeeereeeeeeesenees. ND [ 2,576,900 |...ooovrieene. 39,728 | [ [ [ 2,616,628
36.  ONIO woveeeeeeeeeeeeteceeeeeeeeeeeeeeenenensnssseeeenenenens. OH e 17,607,460 |............ 2,353,640 |...ccocvrre 845 | [ [ 19,961,945
37. OKIahOMA ......ovveceeeeeeeeeeeeeeeeeeeeeeees. OKC [ 6,621,133 |........... 1,227,097 |ooieivienicnienies Joeveenienienieinies foevienienenieins oo, 7,848,230
38, Or€gON ....ecoeveeevivereeereeeeeeeesieeeeeveessesssesssiennnies. OR o 4,439,658 |.. 2,975,731 |.. I 7,415,716
39.  Pennsylvania ..........ccccoceeeeeiieeeseieseiseeseeseienee. PA o 25,136,364 |............ 4,315,575 o288 [ [ v 29,452,185
40. Rhode Island ...........ccccccoeeoveveeeeeeeceieeeeeeeieiee. R o 1,587,350 |..coruennne 336,176 |oeoeeeecceenne B35 [ v e 1,924,161
41, South Caroling .........ccceevveereinseniseieseeeseieseienes. SC o 9,044,889 |............ 2,842,976 |.....ccooveee. (2,615) ] e e 11,885,250
42, South Dakota .......ccccoveveveeeeeeeeeeeeeeeeeneeenereeeieene. SD e 3,901,482 |.......... 1,104,291 | (204) ] [ [ 5,005,569
43, TENNESSEE .....ococvcveeeeeereeeeeeerereeeeenesesseeenenenees. TN o 13,437,280 |........... 2,274,701 [ 504 [ [ [ 15,712,485
44, TEXAS wooveeeeeeeeeeeeeeeeeeeeeeeeeeeeeeeneneneneeenninnenes TX o 45,685,685 |.......... 13,638,975 |oeiiiciene 267 [oeeeeeeeeeeeeernnene [ o 59,324,927
45, Utah oo UT s 3,210,866 |........... 1,120,995 |.ooviiiicee (293) ] cvveeeieirieincenies oo e 4,331,568
46, VeIrMONt ..o VT o 1,303,938 |........... 1,043,139 | e [ [ 2,347,077
A7, VIrGINIA .o VA | 16,034,510 |............ 3,397,078 | [ e e 19,431,588
48.  Washington .........ccceooeeeeveriiniriieeieieeeeeseeie s WA | 10,693,711 |............ 1,857,433 | 844 [ [ [ 12,551,988
49, West VIrgINIa .......cooveeveeeeeeeeceeeeceeeeeeeeeeeee e WV [ 4,214,094 |. RO 4,228,973
50, WISCONSIN ..voveiiieicieiei e W e 13,439,001 |.......... 4,508,402 |....coovoeereen 9,143 | e e 17,956,546
51, WYOMING oot WY | 825,752 |ivireeeeeen83,126 [ 238 [ e e 909,116
52.  American Samoa ..........cccceevevvevieeiesesesesesesenens. AS T i i i s e [
53, GUAM ..oeececeeeeeeeeceeeeeeeeeeeeeeeneneneneesnenenenennnenes. GU e 9,082 o o e v e 9,042
54, PUEMO RICO ..veoveveieceeceeeieeeeeeeeeeeeeeeeeeeseeseeeieeiesinies. PR feeeiiaoeec e T2T i e e e e 41,727
55.  U.S.Virgin ISIands .........ccccceveveveveverecceeeeeeeeeeeeceeee. VI 3,003 [ e o o [ 3,603
56. Northern Mariana Islands .................ccoccooiiiininne MP [ i e v i
57.  CaANAUA ..o [07.,1) USRI 461,831 [viiiccciriciiee [ [ e oo 461,631
58. Aggregate Other AlIeN ...........ccccevevveeeuerereieieenennns (o) N 1,642,358 |.oeeciiiicrris e e [ [ 1,642,358
59. Total 594,534,289 131,812,795 14,851 726,361,935
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ANNUAL STATEMENT FOR THE YEAR 2024 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

4]

Mames of Parent, Subsidiaries or Affiliates Domiciliary Location| MAIC Company Code | 1D Number Directly Controlled By Ownership Percentage
Alan Waxman {member of TAD Insurance Holdings, LLC}-I
Sixth Street Advisers, LLC DE 45-2553330 |Ultimate Indirect control by Alan Waxman
Sinth Street TAO Management, LLC DE 90-1019036
Siith Street Insurance GP Holdco, LLC DE
Sikth Street Insurance Solutions, L.P. DE 87-0910021
Cadence ALM GP Holdco, LLC DE 87-0910936 |Ultimate Indirect control by Alan Waxman
Siith Street Insurance Solutions ALM, L.P. DE 86-2807598
Cadence Services US, LLC DE 86-2807499
Anthony Michael Muscoling (managing member of TAQ Insurance Holdings, LLC)
TAD Insurance Holdings, LLC? DE 86-1594781
TAQ Sutton Holdings, LLc* CYM 95-1578722 |TAD Insurance Holdings, LLC 100%
Talcott Financial Group Investments, LLC B 08-1578678 |TAOQ Sutton Holdings, LLC 100%
Talcott Financial Group, Ltd. BMLU 98-1578697 |Talcott Financial Group Investments, LLC. 100%
Talcott Re FinCo, Ltd. BML 98-1673007 [Talcott Financial Group, Ltd. 100%
Talcott Re Holdings, Lid. BML 93-1673064 [Talcott Re FinCo, Lid. 100%
Talcott Life Re, Ltd. BML 98-1625692 [Talcott Re Holdings, Lid. 100%
Talcott Life & Annuity Re, Ltd. CYM 98-1652614 [Talcott Re Holdings, Ltd. 100%
Sutton Cayman Holdings, Lid. CYM Talcott Re Holdings, Lid. 100%
Talcott Financial Group GP, LLC DE 86-1856539 |Talcott Financial Group, Lid. 100%
Talcott Holdings, L.P. DE 82-3930622 [Talcott Financial Group GP,LLC 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%
TR Re Ltd. Bl 98-1627971 [Talcott Resolution Life, Inc. 100%
Talcott Administration Services Company, LLC DE 45-4036343 |TR Re, Lid. 100%
LIAS Administration Fee lssuer LLC DE Talcott Administration Services Company, LLC 100%
Talcott Resolution Life Insurance Company CcT 88072 06-0874148 |TR Re, Lid. 100%
TC 3700M Member LLC DE 99-4083399 |Talcott Resolution Life Insurance Company 100%
Talcott Resolution Life and Annuity Insurance Company CT 71153 38-1052598 [Talcott Resolution Life Insurance Company 100%
Talcott Resolution Distribution Company, Inc. CcT 06-1408044 |Talcott Resolution Life and Annuity Insurance Company 100%
Talcolt Resolution Comprehensive Employee Benefit Service CT 06-1120503 |Talcott Resolution Life and Annuity Insurance Company 100%
Talcott Resolution International Life Eeassurance Corporation CT 93505 06-1207332 |Talcott Resolution Life Insurance Company 100%
Talcott US Holdings, Lid. BMU Talcott Financial Group, Ltd. 100%

" Pursuant to the operating agreement of TAQ Insurance Holdings, LLC, Alan Waxman, as a member of TAQ Insurance Holdings, LLC, has the authorily 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 TAO Sutton Parent, LLC, which in turm 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 TAO Partners (B), L. P., Sixth
Street TAQ Partners (C), L.P,, Sixth Street TAQ Partners (D), L P., Sixth Street TAO Partners (E), L.P, Sixth Street TAQ Partners (F), LP., Super TAO MA, L P., Super TAO Contingent MA, L.P., Knight TAQ, L.P., and PSERS TAQ Partners Parallel Fund, L.P. {collectively,
"Sixth Street TAQ') are non-veling members of TAQ Sutton Parent, LLC. Certain of the entities that comprise Sixth Street TAQ are indirect owners of Klaverblad Levensverzekering M.V, Lifetri Uitvaariverzekeringen N.V., and Lifetri Verzekeringen N. V.

¥ In addition to Sixth Street TA O, certain investers ("Co-Investors") invested in the Domestic Insurers outside of Sixth Street TAO. All Co-investors are passive investors and do not own any voting securities of the Domestic Insurers or of any of the other entities in this
organizational chart and do not have the ability to appoint directors of Talcott Financial Group Investments, LLC or the Domestic Insurers.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

.|06-1408044 ..

Talcott Resolution Distribution Company, Inc.

Talcott Resolution Life and Annuity
Insurance Company

.100.000 ...

. Michael

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 ....|86-1856539 .. Talcott Financial Group GP, LLC Talcott Financial Group, Ltd. .......ccceeets Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman
4926 ...|Talcott Holdings Grp ..ccoovvvvevvvevcccces | e 00000 ....|82-3930622 .. Talcott Holdings, LP ... .. |Talcott Financial Group GP, LLC . | Ownership.. ..}.100.000 ...|A. Michael Muscolino/Alan Waxman ...
. 4926 ...|Talcott Holdings Grp ....ccooveeeeeeeeeeees | eeees 00000 ....|82-3950446 .. Talcott Acquisition, Inc. .. .| Talcott Holdings, LP ........... . | Ownership.. ..}.100.000 ...|A. Michael Muscolino/Alan Waxman ...
4926 ...|Talcott Holdings Grp ..ccooevvvveveeececces | anee 00000 ....|06-1470915 .. Talcott Resolution Life, Inc. . . |Talcott Acquisition, Inc. . . | Ownership.. ..}.100.000 ...|A. Michael Muscolino/Alan Waxman ...
. 4926 ...|Talcott Holdings Grp ....ccoeveeeeeeeeeeees | eees 81213 .... | 06-1422508 .. American Maturity Life Insurance Company .... .| Talcott Resolution Life, Inc. .. .. | Ownership.. ..}.100.000 ...|A. Michael Muscolino/Alan Waxman ...
4926 ...|Talcott Holdings Grp ..ccoovvvvevveevcecees | annee 00000 ....|95-1627971 .. TRRe Ltd. coeeeeeeeeeeeeeee Talcott Resolution Life, Inc. ........ee.eeee. Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman
Talcott Administration Services Company, LLC
4926 ...|Talcott Holdings Grp ..cccovvvveeveeeceeces | annee L0 0 O B B LDE] e NIA....... TR Re Ltd. e OWNErship..cooeeeeeeeeeieeeeee e .100.000 ...|A. Michael Muscolino/Alan Waxman ....... N0 e
Talcott Administration Services Company,
4926 ...|Talcott Holdings Grp ..ccoovvvvevveevcecees | annee 00000 ....| weeeeeeeeennnns LIAS Administration Fee Issuer LLC ............ LDE] e NIA....... LLC .. | Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman ....... N0 e
. 4926 ...|Talcott Holdings Grp ....ccooveeeeeeeeeeees | eeees 88072 ....|06-0974148 .. Talcott Resolution Life Insurance Company ... |..CT.....|...... UP....... TR Re, Ltd. .... . | Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman ....... N0
Talcott Resolution International Life
. 4926 ...|Talcott Holdings Grp ....ccoeveeeeeeeeeeees | eees 93505 ....|06-1207332 .. Reassurance Corporation v | T e IA........ Talcott Resolution Life Insurance Company |Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman ....... N0
4926 ...|Talcott Holdings Grp ..ccoovvvvevveevcecees | annee 00000 ....|99-4083399 .. TC 3700M Member LLC oo | DB e NIA....... Talcott Resolution Life Insurance Company |Ownership .100.000 ...|A. Michael Muscolino/Alan Waxman ....... N0 e
Talcott Resolution Life and Annuity Insurance
4926 ...|Talcott Holdings Grp ..ccooevvvveveeececces | anee 71153 ... 39-1052598 .. | ..eeoviiiiiiis | eerriiiiiiiiinen | e COMPANY ettt e O] e RE........ Talcott Resolution Life Insurance Company |OWNership............eeeeeeeeeeeuvenennnnnns .100.000 ...|A. Michael Muscolino/Alan Waxman ....... N0 e
Talcott Resolution Comprehensive Employee Talcott Resolution Life and Annuity
4926 ...|Talcott Holdings Grp ..ccooevvvevveeeeccees | anee 00000 ....|06-1120503 .. | ..ccevevvrreee | coveemmereinnnen | eeeeeeieieee s Benefit Service Company ...........ccooeeeeieeeenns O] e DS........ Insurance COmPany ..........ceeeeeeeeeeeeeeeeeeenns OWNErship..cooeeeeeeeeeeeeeeee e .100.000 ...|A. Michael Muscolino/Alan Waxman ....... CYES ] e s

Asterisk |

Explanation
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE Y
PART 2 - SUMMARY OF INSURER’S TRANSACTIONS WITH ANY AFFILIATES
1 2 3 4 5 6 7 8 9 10 11 12 13
Income/
(Disbursements)
Purchases, Sales Incurred in Reinsurance
or Exchanges of Connection with Income/ Any Other Material Recoverable/
Loans, Securities, Guarantees or (Disbursements) Activity Not in the (Payable) on
NAIC Real Estate, Undertakings for Management Incurred Under Ordinary Course of Losses and/or
Company ID Names of Insurers and Parent, Shareholder Capital Mortgage Loans or the Benefit of any Agreements and Reinsurance the Insurer's Reserve Credit
Code Number Subsidiaries or Affiliates Dividends Contributions Other Investments Affiliate(s) Service Contracts Agreements * Business Totals Taken/(Liability)
..... 00000 .....|82-3930622 .....|Talcott Holdings, LP ....ccccooinininnienicns frovrieninn 220,000,000 [ovooioenieiieeirieinienies e e fecnicnicnnn.. (760, 962) 219,239,038
..... 00000 .....|82-3950446 .....|Talcott Acquisition, Inc. ..... - ..
..... 00000 .....|06-1470915 .....|Talcott Resolution Life, Inc. .....430,000,000 |.... .575,000,000 |.... .(11,127,035).... ,981, .....718,291,948 |...
..... 00000 .....|95-1627971 ..... [TR Re Ltd. .ooeviiririririreireeercrevenens freveienienen. (650,000,000) [o...cocvees (4,000,000 [ e oveerenrennenn. (24,300, 962) . (1,035,851,991)|..............(551,903,895)
..... 00000 .....[45-4036343 ..... [Talcott Administration Services Company,
LLC et ettt nnne oottt nnies ettt ot [reeeeeeiennes (20,872,011) [ oot e [ [ (20,872,011) [cvvceircccie
..... 00000 .....| wereeennneneeee [LIAS Administration Fee ISSUBT LLC ....cccco. [ooiiiiiiiiiiiiiiis oo [oereeieeinenesiseeesnesnes [eerennineniseeenssnesseeiennes [orereneteesensenessseenesnensnnne|oeseeesesesntssssesesssnmnssees | euevesenas seesseaess [oeeressseeesesnenmnsssesesnentnnee |otseseuesnentnsseeesnssenisseienes [oreeseneeseeeses s neeeeeeseseees
..... 88072 .....|06-0974148 .....|Talcott Resolution Life Insurance Company
....................................................................................... 275,000,000 |.......ceeeee (571,000,000 [..ececeeveeencerininirieccns oreeerereneeeeieesenenesnenene [rereneeneenne 18,486,243 [ 30,230,790 | ..ooon e |oeeeenennn.. 394,608,819 |................207,325,852 |................551,903,895
..... 81213 .....|06-1422508 .....[American Maturity Life Insurance COMpany |[.....cccooiimirirnniiiiees forerninienissnensensnne [oereneeeseeenenesesisssnennnnes feonennenenenenseensnsnesennnnns [orenenennnsnnnennnens 1,897 | [ e forereeeeeeeeseeeennieens foeecenneneneeee 14,897 [
..... 93505 .....|06-1207332 .....[Talcott Resolution International Life
Reassurance Corporation
..... 00000 .....|83-2918805 .....|21 Church Street R, LLC
..... 71153 .....|39-1052598 .....|Talcott Resolution Life and Annuity
Insurance COmpany .........ccceueerenecureeenenenenens frorererennnnes (275,000,000) |- ceceeeeeeeereencenieininenes Joeeeeenereneseseeieeeenenennens feeeeeeneneneseenese e seseaeenes [erereenenaean (19,269,982).......ccceveee 59,497,332 | ....cooov i e 148,795,105 |................ (85,977,545) ..o
..... 00000 .....|06-1120503 .....|Talcott Resolution Comprehensive Employee
Benefit Service Company .......cccocoevrrnenenee
............... Talcott Resolution Distribution Company
XXX

9999999 Control Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE Y

PART 3 - ULTIMATE CONTROLLING PARTY AND LISTING OF OTHER U.S. INSURANCE GROUPS OR ENTITIES UNDER THAT ULTIMATE CONTROLLING PARTY’S CONTROL
1 2 3 4 5 6 7 8

Granted Granted
Disclaimer Disclaimer
of Control\ of Control\
Affiliation of Affiliation of
Ownership Column 2 Ownership Column 5
Percentage Over Percentage Over
Column 2 of Column 1 U.S. Insurance Groups or Entities Controlled (Column 5 of Column 6
Insurers in Holding Company Owners with Greater Than 10% Ownership Column 1 (Yes/No) Ultimate Controlling Party by Column 5 Column 6) (Yes/No)
Talcott Resolution Life Insurance Company ................ TRRe, L. o | 100.000 |........ NO........ Alan Waxman/A. Michael Muscolino ..........ccccco..... Talcott Holdings Grp ..ccooeeiviiviiicieecceeerceeeeeee e 100.000 |........ NO........
Talcott Resolution Life and Annuity Insurance
COMPANY ..vectceete ettt Talcott Resolution Life Insurance Company ........cc.. |oeeveveveevierenns 100.000 |........ NO........ Alan Waxman/A. Michael Muscolino ..........cccc...... Talcott Holdings Grp ..ccocoeeeiiviiicieecccceereeeeeee foereeeeessisieiena 100.000 |........ NO........
American Maturity Life Insurance Company .................. Talcott Resolution Life, INC. .ooeoeeoieeiiiiiceccccees | 100.000 |........ NO........ Alan Waxman/A. Michael Muscolino ..........ccccco..... Talcott Holdings Grp ..cccooeeeiiiviiicieeecceerreeeeee e 100.000 |........ NO........

Talcott Resolution International Life Reassurance
Corporation




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

REQUIRED FILINGS
The following supplemental reports are required to be filed as part of your statement filing unless specifically waived by the domiciliary state. However, in the event that your
domiciliary state waives the filing requirement, your response of WAIVED 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.
Responses
MARCH FILING

1. Will the Supplemental Compensation Exhibit be filed with the state of domiCile by MArch 12 ..........ccccviiiueueiiiiiiiieieeisieeteie e YES
2. Will the confidential Risk-based Capital Report be filed with the NAIC by March 17 ... YES
3. Will the confidential Risk-based Capital Report be filed with the state of domicile, if required, by March 17 ..o YES
4. Will an actuarial opinion DE fIEA DY IMAICH 172 .........cuiuiiiiieieeieieieiesciete et cee ettt s ettt se e s bbbt e e s s b s s s s bbb e s bbb st b e bt es bbb s s st et s en s e YES
APRIL FILING
5. Will Management’s Discussion and Analysis be filed DY ADFil 17 ........c.ceueiiiiueieieiieeiete ettt st s et s s s s s nsnsesesesnas YES
6.  Will the Life, Health & Annuity Guaranty Association Assessable Premium Exhibit - Parts 1 and 2 be filed with the state of domicile and the NAIC by
April 17 (Not applicable t0 fraterNal DENETit SOCIBHES) .............cccueueveieeeeceeteieeeeeeecte e teseeesscaetetesesesssaetesesesessssesetesesessssssesesesensssssesasesensssesesasasensssstesasasensssnsnsas YES
7. Will the Supplemental Investment Risks Interrogatories be filed Dy ADFl 12 .........ccuiiiiiiiuiieiiiiiieeicie ettt sttt st sssetenas YES
JUNE FILING
8. Will an audited financial report DE filed DY JUNE 17 ........c.cueveiiieiieieieieceeetete ettt sttt a st et s et et s s st sansesens YES
9.  Will Accountant's Letter of Qualifications be filed with the state of domicile and electronically with the NAIC by June 17 ...........ccccocuiiiiiiiiiiiiiiiee YES

SUPPLEMENTAL FILINGS
The following supplemental reports are required to be filed as part of your annual statement filing if your company is engaged in the type of business covered by the
supplement. 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.

MARCH FILING

10.  Will Schedule SIS (Stockholder Information Supplement) be filed with the state of domicile by March 1? (Not applicable to fraternal benefit societies) .. NO
11.  Will the Medicare Supplement Insurance Experience Exhibit be filed with the state of domicile and the NAIC by March 1? .........ccccooviiiniiininiiiicnens NO
12.  Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC by March 17 ... NO

13.  Will the actuarial opinion on participating and non-participating policies as required in Interrogatories 1 and 2 to Exhibit 5 be filed with the state of

domicile and electronically with the NAIC by March 17 .... YES
14.  Will the actuarial opinion on non-guaranteed elements as required in interrogatory #3 to Exhibit 5 be filed with the state of domicile and electronically

WIth ThE NAIC DY IMBICI 172 ...ttt s e ae e e e e s s s s e e e s e s s s s ses e e e s s s s sesee et s s s snseees s s s ssaeses et s s snsnsesasanssassnseses s s sssnsesesasssananensesnanans YES
15.  Will the actuarial opinion on X-Factors be filed with the state of domicile and electronically with the NAIC by March 1?7 ..........ccccoviiiniiie, YES
16.  Will the actuarial opinion on Separate Accounts Funding Guaranteed Minimum Benefit be filed with the state of domicile and electronically with the

NAIC DY MAICH 17 ..ottt ettt e sttt e s e s e e e e s ee s ass s e e e e s s s s s stesesansesssseeeas s sssnseses s s sssnseses s s s sns et et s s sssnses et s s s snsssasssssssesnsesanasasansnsna NO
17.  Will the actuarial opinion on Synthetic Guaranteed Investment Contracts be filed with the state of domicile and electronically with the NAIC by

LY T Y OO NO
18.  Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and electronically with

the NAIC by March 17 ..... NO
19.  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 DY MAICH 17 .........oceceeeeeeeeeceeeeee ettt eaeae e e s aeaea et et ssassesess s s sasssseses s sasssssees s s snsnsssas s s snsssssssanssassnsesessanasanensasananans YES
20. 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 DY MAICH 17 .........coceueieieieeecceeee ettt e sttt ee s ae s s s s e ae s e st sssasaeses s s s anssaesssennasassnsennsnanenen NO
21.  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 DBy March 17 ...ttt st e e a e b e e e e et e eneeeneeas NO
22.  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 DY MAICH 17 ..........oooueieieieeecceeee ettt eee ettt s s s e ae s e s s s s ssaeses s s s assssesssesasasasensasnananenen YES
23.  Will the C-3 RBC Certifications required under C-3 Phase | be filed with the state of domicile and electronically with the NAIC by March 17 ... YES
24.  Will the C-3 RBC Certifications required under C-3 Phase Il be filed with the state of domicile and electronically with the NAIC by March 17 .................. YES
25. Wil the Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance for Equity Indexed Annuities be filed with the state of domicile

and electronically With the NAIC DY IMArCH 17 ..........o.ovieceeeeeeeeeeeceeeeee et sae ettt s s s e et s s sasaes e e s s sasssseses s s snsnssses s s snsnssssssnsansnsessssasasansnsasannans NO

56



26.

27.

28.
29.
30.
31.

32.

33.

34.
35.
36.

37.

38.
39.
40.
41.
42.
43.
44.
45.
46.
47.

48.

10.
1.
12.
16.
17.
18.
20.
21.
25.
26.
27.
28.
30.
31.
32.
33.
38.
39.
41.
42.
46.

10.

1.

12.

16.

17.

18.

20.

21.

25.

26.

27.

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

Will the actuarial opinion required by the Modified Guaranteed Annuity Model Regulation be filed with the state of domicile and electronically with the
[ LN (O oY1V =T o1 3 e PSPPSRSO

Will the Actuarial Certification regarding the use of 2001 Preferred Class Tables required by the Model Regulation Permitting the Recognition of
Preferred Mortality Tables for Use in Determining Minimum Reserve Liabilities be filed with the state of domicile and electronically with the NAIC by
=4l 3 R U U OO PO U PO PP URURPRPRPITOE

Will the Worker's Compensation Carve-Out Supplement be filed by March 1? (Not applicable to fraternal benefit societies)
Will Supplemental Schedule O be filed with the state of domicile and the NAIC by March 1?7 ........ccccooieiiiiiiiiiiiie e

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC by March 17 ..o

Will an approval from the reporting entity’s state of domicile for relief related to the five-year rotation requirement for lead audit partner be filed
electronically With the NAIC DY IMAICH 17 ...ttt et e st e s e st e st et e st e s e e et e st e s e e s s e st e st et e st e s e en e e st estens et et e e eneennens

Will an approval from the reporting entity’s state of domicile for relief related to the one-year cooling off period for independent CPA be filed

electronically With the NAIC DY MArCH 17 ... ettt ettt et eea e e e e e ea e e s e e et e s s e e s e e ea e e eaeeea e e ea e e s e e s e e s e e m s e emeeeaeeem b e emeeeneeeneenseenseeseenneennean

Will an approval from the reporting entity’s state of domicile for relief related to the Requirements for Audit Committees be filed electronically with the
L Y (O oY 1 =Ty o o e SRS T TSP RSP RRSRPRPRSIN

Will the VM-20 Reserves Supplement be filed with the state of domicile and the NAIC by March 17 .........ccoiiiiiiiiiii s
Will the Health Supplement be filed with the state of domicile and the NAIC by March 17 ... s
Will the Market Conduct Annual Statement (MCAS) Premium Exhibit for Year be filed with appropriate jurisdictions and with the NAIC by March 17 .....

APRIL FILING

Will the confidential Regulatory Asset Adequacy Issues Summary (RAAIS) required by the Valuation Manual be filed with the state of domicile by
Y L1 ST PSUROSRUSRS PR

Will the Long-Term Care Experience Reporting Forms be filed with the state of domicile and the NAIC by APril 17 ..o

Will the Credit Insurance Experience Exhibit be filed with the state of domicile and the NAIC by April 1? (Not applicable to fraternal benefit societies) ..

Will the Accident and Health Policy Experience Exhibit be filed by April 17 .......oooiiiiiiii e
Will the Supplemental Health Care Exhibit (Parts 1 and 2) be filed with the state of domicile and the NAIC by April 1? .
Will the confidential Actuarial Memorandum required by Actuarial Guideline XXXVIII 8D be filed with the state of domicile by April 307 ....

Will the Supplemental Term and Universal Life Insurance Reinsurance Exhibit be filed with the state of domicile and the NAIC by April 1? .......ccccceeneee

Will the Variable Annuities Supplement be filed with the state of domicile and the NAIC by April 17 ......cccoiiiiiiiiiinnnn.
Will the confidential Executive Summary of the PBR Actuarial Report be filed with the state of domicile by April 1?
Will the confidential Life Summary of the PBR Actuarial Report be filed with the state of domicile by April 17 ............

Will the confidential Variable Annuities Summary of the PBR Actuarial Report be filed with the state of domicile by April 17 ...
AUGUST FILING
Will Management’s Report of Internal Control Over Financial Reporting be filed with the state of domicile by August 17 ...

Explanations:

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

SIS Stockholder Information Supplement [Document Identifier 420]

Medicare Supplement Insurance Experience Exhibit [Document Identifier 360]

Trusteed Surplus Statement [Document Identifier 490]

Actuarial Opinion on Separate Accounts Funding Guaranteed Minimum Benefit
[Document Identifier 443]

Actuarial Opinion on Synthetic Guaranteed Investment Contracts
[Document Identifier 444]

Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

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

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]

Actuarial Certifications Related to Annuity Nonforfeiture Ongoing Compliance
for Equity Indexed Annuities [Document Identifier 452]

Modified Guaranteed Annuity Model Regulation [Document Identifier 453]

Actuarial Certification regarding the use of 2001 Preferred Class Tables
required by the Model Regulation Permitting the Recognition of Preferred
Mortality Tables for Use in Determining Minimum Reserve Liabilities
[Document Identifier 454]
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7 1 1 5 38 2 0 2 4 4 2 0 O
7 1 1 5 38 2 0 2 4 8 6 0 O
7 1 1 5 38 2 0 2 4 4 9 0 O

7 1 1 5 8 2 0 2 4 4 4 3 0 O
7 1 1 5 8 2 0 2 4 4 4 4 0 O
7 1 1 5 8 2 0 2 4 4 4 5 0 0
7 1 1 5 8 2 0 2 4 4 4 7T 0 O
7 1 1 5 8 2 0 2 4 4 4 8 0 O
7 1 1 5 8 2 0 2 4 4 5 2 0 0O
7 1 1 5 8 2 0 2 4 4 5 3 0 0O

7 1 1 5 38 2 0 2 4 4 5 4 0
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0
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0
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0
0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

71 1 5 8 2 0 2 4 4 9 5 0 0 0 0 0
71 1 5 8 2 0 2 4 8§ 6 5 0 0 0 0 0
31. Relief from the five-year rotation requirement for lead audit partner
[Document Identifier 224]
71 1 5 8 2 0 2 4 2 2 4 0 0 0 0 0
32. Relief from the one-year cooling off period for independent CPA
[Document Identifier 225]
71 1 5 8 2 0 2 4 2 2 5 0 00 0
71 1 5 8 2 0 2 4 2 2 6 0 00 0
71 1 5 8 2 0 2 4 8§ 0 6 0 00 0
71 1 5 8 2 0 2 4 2 3 0 0 00 0
71 1 5 8 2 0 2 4 2 1 6 0 00 0
42.  Actuarial Memorandum Required by Actuarial Guideline XXXVIII 8D
[Document Identifier 435]
71 1 5 8 2 0 2 4 4 3 5 0 00 0
71 1 5 8 2 0 2 4 4 5 8 0 00

0 0
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1 2
Current Year Prior Year
2504. Accrued interest on derivatives in a liability pOSTEioN ..o [eaeeee e 2,814,991 | 2,972,461
2505. Provision for future dividends ........ccooooiioiioiiviiiiiiies ....895,080 |...
2506. Interest on policy or contract funds dUe OF ACCTUBM .......cocoooovivieieieieiieeeee et [eaer s s 27,706 |... ,
2507, MisCllaneous 1HaDiTiTieS ..c.ovovoeieiieieieeeee ettt s st s et s e e e s s seneseseseanas [emnnesenesesas (3,365,521)].cccvvcrnne (4,925,258)
2597. Summary of remaining write-ins for Line 25 from overflow page 372,256 (827,443)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SUMMARY INVESTMENT SCHEDULE

Gross Investment Holdings

Admitted Assets as Reported
in the Annual Statement

1 2 3 4 5 6
Securities
Percentage Lending Percentage
of Reinvested Total of
Column 1 Collateral (Col. 3 +4) Column 5
Investment Categories Amount Line 13 Amount Amount Amount Line 13
1. Long-Term Bonds (Schedule D, Part 1):
1.01 U.S. GOVEIMMENES .....ooieviriiiiecieieisirees et sesees e 524,758,204 |.............. 9.337|...... 524,758,204 |......oooeeeeies [ 524,758,204 |............. 9.342
1.02 All Other GOVEIMMENLS ..........ovevveveeeeeeieeieieeeeeteieeeee e e 62,299,386 |............ 1.109 |........ 62,299,386 |......coeerecrees [ 62,299,386 |............. 1.109
1.03 U.S. states, territories and possessions, etc. guaranteed ............c.cccooo.foceenene. 4,218,473 |............. 0.075 |......... 4. 218,473 | o 4,218,473
1.04 U.S. political subdivisions of states, territories, and possessions,
QUANANTEET ...t e 5,480,000 |............. 0.098 |......... 5,480,000 [...ooeereeeerees [ 5,480,000
1.05 U.S. special revenue and special assessment obligations, etc. non-
QUATANTEEA ... s e enen s asnen| e 144,461,391 |............. 2.570 |...... 144,461,391 | [ 144,461,391
1.06 Industrial and MIiSCElANEOUS ..............cooueiiurieirieieieeiee e ..2,525,485,629 ..2,525,485,629 |.......coceeee ..2,525,485,629
1.07 Hybrid securities ............. f - 53,583,374 |............. 0.953 [........ 53,583,374 | o 53,583,374
1.08 Parent, subsidiaries and affiliates ..............ccocoeoereenieririneeeeeeeeee e 18,000,000 |............. 0.320 |....... 18,000,000 |-.-eeveeencieieininen foreene 18,000,000
1.09 SVO identified funds ..........cccoeiviiciiiiiiiiiciiciicieiieeseneesee oo e 000000 | e
1.10 Unaffiliated bank loans .......... .... 147,686,080 |. 147,686,080 |....
1.11 Unaffiliated certificates of deposit ...........cccceveviieriieviiiiiiiieieieiesi e oo 00000 o e o
1.12 Total long-termM DONAS ..........veeeceeeeeeieceeceeee e .. 3,485,972,538 .. 3,485,972,538
2. Preferred stocks (Schedule D, Part 2, Section 1):
2.01 Industrial and miscellaneous (Unaffiliated) ...............cccceeeevereveveveeee e 21,528,312 [.............. 0.383 |....... 21,528,312 [ [ 21,528,312 |............. 0.383
2.02 Parent, subsidiaries and affiliates ............cccevrrrcnnnieennnneee s i 0.000 [..eeeeeeeeerreeeieins e [ oo 0.000
2.03 Total preferred StOCKS .........cccveuieieieeeieieicieeeeeeeeee et e 21,528,312 |.............. 0.383 |....... 21,528,312 [ [ 21,528,312 |............. 0.383
3. Common stocks (Schedule D, Part 2, Section 2):
3.01 Industrial and miscellaneous Publicly traded (Unaffiliated) ..............ccoo.foreeecconnnis s 0.000 [.-eeeeeereeeeeeenreieins frreeeerneieneenns [ e 0.000
3.02 Industrial and miscellaneous Other (Unaffiliated) ..........cccovvreeeciennsfrvenne 3,443,101 | 0.061|......... 3,443,107 [ [ 3,443,101 |............. 0.061
3.03 Parent, subsidiaries and affiliates Publicly traded ...............c.ccoeveveeeeec oo s 0.000 [oveeeeeeeeeeeeeeees oo oo | 0.000
3.04 Parent, subsidiaries and affiliates Other ............cccoccenirnirnirnernnesne o 11,028,863 |............. 0.196 |......... 8,385,542 | [ 8,385,542 |............ 0.149
3.05 MULUAI FUNAS ...ttt ens e ns s 7,088,576 |............. 0.126 |......... 7,088,576 |- [ 7,088,576 |............. 0.126
3.06 Unit iNVESIMENT IUSES .....evviiicicicieicceieieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.07 ClOSEA-ENA FUNAS ......oveieieiiieeeieececcee ettt et [oeeeeeeienens 0.000 [o-eeeeeeeeeeeireneeieies frreeierneieneeens [oerereeeeeseeees foeeeeeeeens 0.000
3.08 Exchange traded fUNS ............coeueueeiiinirieieieieeeeesisieeieee e e [ 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
3.09 Total COMMON SEOCKS ........c.cuevivieiiiieietetereeeeee et e 21,560,540 |............. 0.384 |........ 18,917,219 | [ 18,917,219 |............. 0.337
4. Mortgage loans (Schedule B):
4.01 Farm MOMGAGES ....ccueeieaieeiieiiieeee ettt ettt eaeeeeeneeas
4.02 Residential mortgages ....
4.03 Commercial MOMGAgeS .........c.cccoiiriiiiiieie e . .
4.04 Mezzanine real eState 08NS ..........c.cceririieeinceeneeseerensene e [oeneeneenes 0.000 [..eeeeeeeeerreeeiens e [ oo 0.000
4.05 Total valuation allowance ...
4.06 Total Mortgage l0ans ..........ccceeciiiiiiiiiiiiieeee e
5. Real estate (Schedule A):
5.01 Properties occupied by COMPANY ........cveueurriiinieieieieieeeessieieieeeesese e [ 0.000 [ foererieieieeeieeeeees oo o 0.000
5.02 Properties held for production of iNCOME .............cceveveeeeieeeeeeeeererereeeeee e [ 0.000 [..eeeeeeeeeeeieenreieees frreeieirneiereeens [ e 0.000
5.03 Properties held fOr SAIE ............cocveueeveveeeirieieeecee ettt e [eerieiennens 0.000 [ foerereeieieeeerenenes oo o 0.000
5.04 Total real EStAte .......coouiiiieeieeeeee e [ [ e [ [
6. Cash, cash equivalents and short-term investments:
6.01 Cash (Schedule E, Part 1) .......ccccerrriecnnnnineeieseneseeeeeseseseseesseees foeecend 67,259,094 |............. 1.197 |........ 67,259,094 ..o [ 67,259,094
6.02 Cash equivalents (Schedule E, Part 2) ..........cccooveeevevevrineeeeveresiseeseens foocne 129,307,636 |............. 2.301 |...... 129,307,636 |....c.oveveeceices o 129,307,636
6.03 Short-term investments (Schedule DA) ...........ccccooveveveieveeeeeeeeeeee e e 440,088,843 |.............. 7.831 ... 440,088,843 ..o [ 440,088,843
6.04 Total cash, cash equivalents and short-term investments ...................[...... 636,655,573 |............ 11.328 |...... 636,655,573 |..oooveeeeeis [ 636,655,573
7. CONTACE I0BNS ....eveeiececieeeeeiicieeeeeie et s e e e es e s s e s s s eensnsesess [eosenas 86,947,134 |............. 1.547 |........ 86,947,134 [t [ 86,947,134
8. Derivatives (SChedule DB) .........ccccoiiriririniieeisieeseceieieses e s 101,755,280 |............. 1.811 ... 101,755,280 ...vovvccccieicis o 101,755,280
9. Other invested assets (SChedule BA) ............cccceueeieieieieieeeieieieeeeee e foeeene 513,085,606 |............. 9.130 |...... 513,085,606 |........occcveeernns [ 513,085,606
10.  ReCeivables for SECUMMES ..........cccruriiiuiirinieieeeeee e s 31,608 |............ 0.001 [ooeeceeenne 15,314 | i 15,314
11.  Securities Lending (Schedule DL, Part 1)........ccoooiiiiiiiiiniiieeeeeeeeeeseess feeveiiiiiiiiiiiiis o e v XXX o XXX o
12.  Other invested assets (Page 2, LiNe 11) ........cccooeuevruerceerceeceece e 64,949,344 1.156 64,949,344 64,949,344
13. Total invested assets 5,619,979,971 100.000 | 5,617,320,356 5,617,320,356 100.000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE A - VERIFICATION BETWEEN YEARS

Real Estate

Book/adjusted carrying value, DECEMDET 31 Of PIIOT YEAI ..........uiiitiiiiiiitiiti ettt bbb bbbttt bbb b bbb b E e E e b e E AR e E b e e bt AR e e bt e b e b e eb et Seemme e s e e ene e e e s e e e e e e eneens
Cost of acquired:

2.1 Actual cost at time of acquUISItioN (Part 2, COIUMN B) .........uiiiiiiiiiie ittt bbbt b bbbt b bt b e aR e e s e e besresaeebesteeaesaesreereanas

2.2 Additional investment made after acquisition (Part 2, COIUMN 9) ... ettt e e e e et e e st e eaeeaae oeabeeabeeabe et e et e s e e e e e abeeas eeesseeseeassenseeseeaeeaeeaaean
Current year change in encumbrances:

B ] = S =T TR o 10 o e T PSP PRTRPNS

3.2 TOtals, Part 3, COIUMN 11 ..ot bbb bt bbb e b e se e b e s e b e e b e e bt e bk e e b b e e b b e saebe S04 E SRS AR SR L AR oA L e b e R e e b e R e e b e Rt ebeseteses st

Total gain (loss) on disposals, Part 3, COIUMN 18 g ......... G ... ... ... B ... s ... ..o uteeeteseeeeeseeeseenbeenteenseanbees S0eemseesseaseeaseeaseeaeeaeenaeas

Deduct amounts received on disposals, Part 3, RRY N VT T BTN
Total foreign exchange change in book/adjusted
6.1 Totals, Part 1, Column 15 ... ... N ... - B N oo

6.2 Totals, Part 3, COIUMN 13 ..o e L s
Deduct current year’s other-than-temporary impairment recognized:

A B e = =T i TR o1 10 o e PP PRTPS

7.2 TOtals, Part 3, COIUMMN T0 ...ttt bbbt h bbb e b b se e b e o0 b e e b e b b e s e e b b e e b e b e saebe S04 E SRS AR e R L e R oAb e b e R e e b e b e e b e b e ass esbesebese s ese e s s
Deduct current year’s depreciation:

8.1 TOtalS, Part 1, COIUMN 11 ..o b bbbt bbb bbb e e b e e bbbt e b b e e b bbb e saebs S0 e R oA e e b e s b s bbb

L ol = S =T G T o 10 oo T O OO
Book/adjusted carrying value at the end of current period (LINES 1+2+3+4-5H6-7-8) ..........ccuiiiiiiiiiiiiii ettt bbbttt bbbttt be s 2o e e e e e e e e e e e e e e e e eneeas
[DI=Te [0 8 (o) e=T Mo a E=To (4 a 11 C=To IR= 0 g o0 L PR PEORPERRPSRRRY

Statement value at end of current period (LiNe 9 MINUS LINE T0) .......ouiiiiiiiiiiiitiiteie ettt bbbt E b bbb bbb bt bt e bt e bt bt bt e bt b Smsemseensess e e e e e e e e e e eeenees

SCHEDULE B - VERIFICATION BETWEEN YEARS

Mortgage Loans

Book value/recorded investment excluding accrued interest, DECEMDEr 31 Of PIrIOT YEAT .........ooveueveueueueiiiiirieieie ettt seses seeeseeeeaeneas 791,529,037
Cost of acquired:

2.1 Actual cost at time of acquISItion (PArt 2, COIUMN 7) .......iviiiiiueueierireietsisisiete ettt se ettt es et sesess s b b sesese st sessesesesesesesesssssesessenenesnananas 5,449,085

2.2 Additional investment made after acquisition (Part 2, COIUMN 8) ..........c.ceiiiieeeeeeeeeeeeeeeee ettt seas seeseseseseenaens 61,183,579 ..o 66,632,663
Capitalized deferred interest and other:

o B ] = S =T e TR o 10T o e OO

3.2 TOtals, Part 3, COIUMN 11 ..ot bbbt b b bbb b e e b e e b e bt e b e et e h b e b eb e s e e b e se b et ebe 28 SE SRS AR e R e e L e R e b b e b b et e b e s eabeseteseeeses et eas
ACCTUAL OF QISCOUNL ........cvoeceeceeeee ettt eee e etee e e e eeee e eae e e e e e st e e esaeseseeeenaeeeneeseneeseneeseneesesses s s e e enseseeeesenaesensesensesensesensesensesensesensesensesensesensesensesensesensesenses teeeeseesaetasseeaes 174,890
Unrealized valuation increase/(decrease):

5.1 Totals, Part 1, Column 9 .............. OO

Log A o) o= S == T G T 0o ) (U1 o T I TSSOSOV U SRS ORTSON
Total gain (108S) 0N diSPOSAIS, PArt 3, COIUMN 18 ..........ccuiuiieiiiiieteteteteeiee et et ettt tet et et s e s et et et et sse s ee s s e s esesesessss s esesesetesesessss s esesesesesesessss s ssesesesesesesnan s s weeseseseneanaes (18,607,252)

Deduct amounts received on disposals, Part 3, Column 15 ...........c.cccoeeveveeviennnne ...152,207,133
Deduct amortization of premium and mortgage interest points and COMMIMENT FEES .......c...ovovrurueueieieececeeteteeeeeeecte et eesssaete e s esesseaesesesessseaesesesesssane seetsseseeesenensaeaas 28,170
Total foreign exchange change in book value/recorded investment excluding accrued interest:

9.1 Totals, Part 1, Column 13
9.2 Totals, Part 3, Column 13

Deduct current year’s other-than-temporary impairment recognized:

10.1 Totals, Part 1, COIUMN 11 ... b e bbb bbb bt bbb e b e b e bbbt e b b e e L e R e e S e R e b e b e b e b es

L0 e = o Ty A A @01 (0] o T T OO
Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .........ceeururereriirinieieieieeeeees ceeeeeeeeenenns 687,494,035
TOtal VAIUBHION @IIOWANCE ... .ot h et oot e e e o e oo e £ H oo e e e R e £ R e S h e £ oo £ e e SR e SR e e R e £ R e SR e £ R e £ Ee £ R e SR e SR e e R e e R e e R e e e e e e e eeeeReeReeeeeeeeaees SR e R e e et
SUDLOLAI (LINE 11 PIUS LINE T2) 1.uiiiiitetetetiiitit st ittt st sttt bt ses et e st ae s s esese e ss s a2 s e b et eseae s s e s s ebesesese st e e e 2 s e b e b e s es e et sese e s s b e b e s e se st e e s s e b b e s esese e sessesene sesessannninns 687,494,035
Deduct total NONAAMIEA @MOUNLS ..ottt e e oo e e s h oo e e e e e e e e e e e £ R £ £ R e £ R e £ R e £ e e e R e £ R e e R e e e e e R e e R e e R e e e e e e e ee e eaeeeeeeeeeeaae s S0ese et e b et e et s

Statement value of mortgages owned at end of current period (LINe 13 MINUS LINE 14) .....cciiiiiiiiiiiieieiiiieeissie ettt b et neneaea 687,494,035
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE BA - VERIFICATION BETWEEN YEARS

Other Long-Term Invested Assets

Book/adjusted carrying value, DECEMDET 31 OF PIIOI YEAI ..........cceuiiriiiriiieteteteteiet sttt ettt st se st e st sesese e sessesebebesesese e sess s b esesese e s seesesesebesese e ssssesene Seneseseenenenn 526,198,323
Cost of acquired:

2.1 Actual cost at time of acquisSition (Part 2, COIUMN 8) ............cueueueuruiriiriririsieie ettt sttt st se e ss e b bt sese e ss s s sesetesesessseesesseneresnasanas 1,260,883

2.2 Additional investment made after acquisition (Part 2, COIUMN ) ..........c.cuiuiiiieeeeeeeececeeee ettt seas seesenebeeeenaens 22,868,820 .......ccoeenee 24,129,703
Capitalized deferred interest and other:

R B ] = S =T i TR @0 10 o e RPN

3.2 TOtals, Part 3, COIUMN 12 ...ttt bbb bbb oo b e e b e e b e bt e b e H e s b b e b e b e ee e b e ee b e e ebe A0S E oA L AR e R e e Lo AL e b b et e R et e b e s eabeseseseeesee et eas
AACCTUAI OF QISCOUNT .......cvveveeeeeececte oot eeeceetete et eeseaeae st es e scaetesesesessssesesesesessssesesesasensssesesesasessssetesasessnsssetesasesensssetesasesenssseteseseseesssnsesasasansssetesesassnsssnsesasasans et ebesesaescaetetennas 34,708
Unrealized valuation increase/(decrease):

5.1 TOtals, Part 1, COIUMN 13 ..ottt eeee e ee e ee et ee et eeaetee et ee e en e ens e en s e enaesenseeenseeenseeens et ensesenseeensesensneensneanaa et b ceees (2,625,190)

5.2 TOLAIS, PArt 3, COIUMN 9 .....iieiiiittitii ettt b et bbb bbb (1,773,751) oo (4,398,942)
Total gain (105S) 0N diSPOSAIS, PArt 3, COIUMN 19 ........ciuiieiiieieeceete et te et eees e et eteeessseeaetesesesssseaesesesenssssaesesasensssesesesesensssssesesessssnsssesasesansnsntesesasnns febesesesasscietesannas 44,730
Deduct amounts received on diSPOSaAIS, PArt 3, COIUMN 16 ...........c.cciiiiuiiietieietieetee et e tese st ete et ete et ete st ete s et esetessetess st ess st ese st ese et ese st ebessesessesessasessssessssens Seseseeseneaneaen 31,118,878
Deduct amortization of PremMium ANA AEPIECIAtION ............cccueueueiiceceeeeeeeeeeeecaeteteteeeseaeeeteseeessassesessesssasssseses s sssssssesasasssassssesassssssssssesasssssssssesassssanssas <eetatscseeesesasasacaes 34,328

Total foreign exchange change in book/adjusted carrying value:

Lo I B ] = S =T i TR o 10T o e APPSO

9.2 TOtalS, Part 3, COIUMN T4 ... bbbt b bt bbb b e e b e e b e e b oo b st e b b e b e b e s e e b e se b e e ebe S2 0 S E oA e S E e R e e b oA e e b e b e b e b et e b e s Seabeseateseees et
Deduct current year’s other-than-temporary impairment recognized:

10.1 TOtalS, PArt 1, COIUMN 15 . ...ttt ettt et ee bbb ee bbbt e bbb b et b ettt bbbt et s s ensnsnaeea 1,769,708

10.2 TOLaIS, PArt 3, COIUMN 11 ....ooeeeceieieeeeeeeceeee ettt ee e ea et tesee e s eaetesesesssseaeseseseesssssetesesenssssaesesasenssssaesesasessssssesesasensssesesas tEeEebeEnEteeh e b e b e nt s b ettt febetessscseaesns 1,769,708
Book/adjusted carrying value at end of current period (LiNes 1+2+3+4+5+6-7-849-T0) .......ccecrririririririerereririiitresisete et sesesesese e s s s sesesesesessees 2sesesseesenens 513,085,609
[DI=o (W1 o) e= 1M o E=To (g g 11 C=To IR= 10 T U PPN

Statement value at end of current Period (LINE 11 MINUS LINE 12) ......c.oiiiiiiiiiiiiieietiiiiet sttt sttt st s st sese e ssse st e s ebebesese e e ssesesesesenase e s seseseannennas 513,085,609

SCHEDULE D - VERIFICATION BETWEEN YEARS

Bonds and Stocks

Book/adjusted carrying value, DECEMDET 31 Of PIHOT YBAT ...........c.ccovcueueueieeeeececeeteteeeeeeaete et eseessseaetesesessasaesesesesssseesesesesessssssesasssensssesesesesansssntesesessnansnas seesesesinas 3,920,084,246
Cost of bonds and stocks acqUIred, Part 3, COIUMN 7 ............ccuiuiiiiuiiiuieiteteieete et te et et et et et et e e et eae et ese st esessese st eseses e s esessatess et esessese st ese st ebe s ebessetessabensssensassensesenneeeneas 436,147,896
ACCTUAL OF QISCOUNL <.......cvoceeee ettt eeee et eae e e ee e e e e e e e en e e e enaeeena e e ense s ene e e enseeensesenseeenseeensesenseeensesensesenseeansssanseeanaseensseansneensnsansssansnaanen 7,024,092

Unrealized valuation increase/(decrease):
4.1. Part 1, Column 12

... (5,829)
4.2.Part 2, SECHON 1, COIUMN 15 ... s s s s s e e .(921,688)
4.3. Part 2, SECHON 2, COIUMN 13 ... e e e e ee e e e e e e ee e e e e e e s ee s ee s eemneseenaemneannanmanen ..1,519,989

4.4. Part 4, Column 11
Total gain (105S) 0N diSPOSAIS, PArt 4, COIUMN 19 .........cuiuiiiieieeececte et eeectete et ee et eaetetesesssseaetesesesssseaesesesensssesesesesesssssaesasesessnsssesesassssnsstesasasssnssessesananas fesebesessacans (11,319,310)
Deduction consideration for bonds and stocks disposed Of, Part 4, COIUMN 7 ..........c.ccoiueuiiiuiieieeeeeeteeete et ea et ae et ete s et e et eseesese s eseaseseaseeeseeesennenn 810,014,369

DedUCt aMOTHZAtION OF PIEMIUM ..........iceceeueeeecceceeeeee e eeeaetete s e s aeaetese s s s ssaeseses s s assesesesessessaeses s s ssssseses s s sssssssesasassssssssessssssanses et s ssassnseses s ssssansssnsnas <eststsetesesanas 12,362,191

Total foreign exchange change in book/adjusted carrying value:

8.1 PAIt 1, COIUMN 15 ...ttt ettt et ee ettt et e e ee s e et et et esenssa et et et esensssesesesesensssseeteseses s sseetesessensssetesesssnsssesesasasansnanseseenttenberenas (1,184,614)

8.2. Part 2, SECHON 1, COIUMN T ... bbbt d bbb bbb e e b e e s SH8sReReaE e b e s e b ettt b e

LT o=V G2 Y=o oo 2 @70 (30 1o e I TP

8.4, Part 4, COIUMN 15 ...ttt sttt b ettt bbb b b e ot E e b e oL E b1 £ £ oL E b £ £ oL E R b £ 1 £ eE LR b e e £t e bbbt n R nR et et esennasa et et esennanaetes sanaesesennnans (1,184,614)
Deduct current year’s other-than-temporary impairment recognized:

9.1, PAE 1, COIUMN T4 L. b bbb oo b et b e e bt beH e b b e b b s e b e e oo b e e b e e b b h e b b e e R SRRt

[ I oV S Y=o oo N TR @70 (3o 1o e I AP

9.3. Part 2, SECHON 2, COIUMN T4 ...t b et e bbb bbb b e b e e b e e e 280 s8eResE e b e e s e b e s et e et e b

LS =V B 7o [¥T 4o e OO OO

Total investment income recognized as a result of prepayment penalties and/or acceleration fees, Note 5Q, LiN€ 2 .........ccocviiiiiiiiiiiininisesescsi e 31,566

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9+10) ........oceereverereieerereeeeereeseaeteteeeseeseaetetesesesssassesesesenssassesssesenssanaess ceesesesanas 3,529,061,394

Deduct total NONAAMITEEA @IMOUNLS ..........c.iueuitieieieeietiereie ettt teebes st este et eb e seses bbb e e e es e R b e e e e s eE b e b e e e s e ot E e b b £ e s eoeE e b b e e ee e b e b b e e e et E b bt es bbbt e 2emsmsnansnansnas 2,643,321

Statement value at end of current period (LiNe 11 MINUS LINE 12) .........cruiuiieiiececeeieeeeeeceete e eeeescaete e s esesssaetesesesesssaetesesesssssaesesesesssssesesesassnsntesesasensnsnen seesesesiras 3,526,418,073
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE D - SUMMARY BY COUNTRY

Long-Term Bonds and Stocks OWNED December 31 of Current Year

1 2 3 4
Book/Adjusted
Description Carrying Value Fair Value Actual Cost Par Value of Bonds
BONDS 1. United States .......c.ccooevevrivieicririee e 524,758,204 |......cccoeene 339,271,924 |............... 520,244,014 |...cconee 627,690,655
Governments 2. €Canada .....cccoeeeeeeieeeeeeeeeeeeeeee e e [ [
(Including all obligations guaranteed 3. Other Countries 62,299,387 60,097,394 62,136,876 62,445,000
by governments) 4. Totals 587,057,591 399,369,318 582,380,890 690,135,655
U.S. States, Territories and
Possessions
(Direct and guaranteed) 5. Totals 4,218,473 3,906,144 4,634,740 3,300,000
U.S. Political Subdivisions of States,
Territories and Possessions (Direct
and guaranteed) 6. Totals 5,480,000 5,492,226 5,480,000 5,480,000
U.S. Special Revenue and Special
Assessment Obligations and all Non-
Guaranteed Obligations of Agencies
and Authorities of Governments and
their Political Subdivisions 7. Totals 144,461,391 127,496,456 166,060,446 104,199,872
Industrial and Miscellaneous, SVO 8. United States .....ccoeeveeeeeeeeeeeeeseee o 1,984,304,334 |........... 1,874,242,314 |............ 2,010,925,892 |............ 1,962,794 ,357
Identified Fungs, Unaffilia}ted Bank 9. Canada ...oooiee e 66,725,606 |........ccconc 59,672,389 |...coccveveee 67,739,103 |................. 66,073,000
Loans, Unaffilated Cortiieates of 10._ Other Countries 675,725, 142 651,169, 741 676,726,461 674,941,205
eposit and Hybrid Securities
(unaffiliated) 11.  Totals 2,726,755,082 2,585,084,444 2,755,391,455 2,703,808,582
Parent, Subsidiaries and Affiliates 12.  Totals 18,000,000 18,284,232 18,000,000 18,000,000
13. Total Bonds 3,485,972,538 3,139,632,821 3,531,947,531 3,524,924,108
PREFERRED STOCKS 14.  United States .......ccoceoeveevecvnivneirneee e 21,528,312 | 21,528,312 | 22,450,000
Industrial and Miscellaneous 15, €Canada ....cceoeeieeeieeeeeeeeeee e [ [
(unaffiliated) 16.  Other Countries
17.  Totals 21,528,312 21,528,312 22,450,000
Parent, Subsidiaries and Affiliates 18. Totals
19. Total Preferred Stocks 21,528,312 21,528,312 22,450,000
COMMON STOCKS 20. United States ......c..cccoveevvevrcvncrnrnenn o ... 10,531,677 |.. ... 10,531,677 |.. ..9,204,642
Industrial and Miscellaneous 21, CANAAA ....ooeeeieeeeeee e s | e [
(unaffiliated), Mutual Funds, Unit 22 Other Countries
Investment Trusts, Closed-End
Funds and Exchange Traded Funds 23. Totals 10,531,677 10,531,677 9,204,642
Parent, Subsidiaries and Affiliates 24. Totals 11,028,863 11,028,863 9,980,958
25.  Total Common Stocks 21,560,540 21,560,540 19, 185,600
26. Total Stocks 43,088,852 43,088,852 41,635,600
27. Total Bonds and Stocks 3,529,061,389 3,182,721,673 3,573,583,131
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
SCHEDULE D - PART 1A - SECTION 1

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

1 2 3 4 5 6 7 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Date Total Current Year Line 12.7 Prior Year Prior Year Traded Placed (a)
1. U.S. Governments
TANAIC T e 3,672,477 |....ceee. 5,257,230 |..cocunnnn 4,502,786 |.............36,130,706 |........... 475,195,004

524,758,204 . B 524,758,204
1.2NAIC2 .. e |- ..
T3NAIC 3 e
TANAIC A .ot e [ [ [ e [ XK [ [ [ [ [ [
TBNAIC S ..o [ [ [ e [ XK [ [ [ e [ [

TBNAIC 6 ..o
1.7 Totals 3,672,477 5,257,230 4,502,786 36,130,706 475,195,004 524,758,204 13.4 517,638,730 12.8 524,758,204
2. All Other Governments
2ANAIC T (e e 214,907 |............ 46,778,490 [oooeeeecceeeeeeee e [ 630,892 |............ D, ¢ S RS 47,624,210 [.oococveeeee 1.2 e 48,808,905 |......coovevercreinnnn 1.2 e 23,478,430 |............. 24,145,779
2.2NAIC 2 e 944,759 |............... 9,494,277 |.ocune 2,682,782 |....oone.. 753,765 |.coceeen. 459,507 |........... D, ¢ S RS 14,335,089 |......cvvvvrnee 0.4 | 27,509,206 |........coevvnenenen. (R 3,742,957 |............. 10,592,132
2.3 NAIC 3 e et nees | e [ seeseeseenees Joeresieeseeseeseesesnenns [oreeeeenees XX oirieisin [ [ e [ [
24ANAIC A e e |- R . ST AT T OO SO USRSTURT RPN .
25NAICS e 340,088 340,088 340,088

2.6 NAIC6 .. N
2.7 Totals 1,499,754 56,272,687 2,682,782 753,765 1,090,399 XXX 62,299,386 1.6 76,658,369 1.9 27,561,475

GoIs

3. U.S. States, Territories and Possessions etc.,
Guaranteed

3.1 NAIC 1 ..
3.2NAIC 2 ..
3.3 NAIC 3 ..
3.4 NAIC 4
3.5NAIC 5
3.6 NAIC 6
3.7 Totals

............... 4,218,473

............... 4,218,473 A 4,262,421 A 4,218,473

4,218,473 0.1 4,262,421 0.1 4,218,473

4. U.S. Political Subdivisions of States, Territories and
Possessions , Guaranteed

AANAIC T e 314,366 |.............. 3,017,465 |.............. 2,148,169 |..voeeiecccccieies e e, D, & S R, 5,480,000 [.covvrrrererne 0.1 | 5,965,000 [.oovvrrererernne 0.1 | 5,480,000 |.ooovvrrereieieicine
42NAIC 2 .. .
A3NAIC 3 e
AANAIC A .o
45NAICS ..
ABNAIC B ..o
4.7 Totals 314,366 3,017,465 2,148,169 XXX 5,480,000 0.1 5,965,000 0.1 5,480,000

5. U.S. Special Revenue & Special Assessment
Obligations, etc., Non-Guaranteed

S5 NAIC T oo 5,756,228 |............. 25,329,706 |............. 20,504,622 |............. 51,376,157 |....c.c........ 6,327,671 |............ Do 0 SO 109,294,385 |.......ccovvccinnes 2.8 [ 173,512,452 | 43 [ 109,294,385 |.....cooveicccne

5.2 NAIC 2 oo e 1,818,564 |............. 7,274,254 |............. 14,502,818 |..... 1871370 [ et X% foc 35,167,006 |........c.ccoocvcrnnee . ...36,413,510 |.... ....21,267,006 |.. ...13,900,000
B5.3NAIC 3 e Y R N eeneenenneeneenesees foeenenne s XX s e o o [ e [,
5.4 NAIC4 .. o e IRV e |- e . . o e

BE5NAICS L e e [ [ [ XX e e s [ [ [

B6NAICE ..o
5.7 Totals 7,574,792 32,603,960 35,007,440 62,947,527 6,327,671 XXX 144,461,391 3.7 209,925,962 5.2 130,561,391 13,900,000




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

SCHEDULE D - PART 1A - SECTION 1 (Continued)

1 5 7 8 9 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7as a % of | Total from Col. 7 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Total Current Year Line 12.7 Traded Placed (a)
6. Industrial & Miscellaneous (Unaffiliated)
B.1NAIC T i 217,140,004 |.......... 351,126,810 |........... 225,930,337 |..ceuevne 320,843,602 |........... 201,295,736 |............ XXXeeovcveeer oo 1,316,336,490 |..cooveeecerne 33.5 [ 1,304,322,453 580,767,235 |.......... 735,569,255
6.2NAIC 2 .. ....82,779,663 |... .218,487,783 |.... 222,661,980 .. 373,503,616 |.. .284,291,478 |... 1,181,724,520 |.. . ...608,633,382 |.. .573,091,138
B.3NAIC 3 ..o 2,000,000 [..ceceenne 11,609,526 |............. 6,162,249 |.............. 7,740,000 |oeveeeeeeeeennnnee [ XX oo 27,511,775 | 007 [o.34,169,592 | 0.8 [ 5,875,171 |............. 21,636,604
B.ANAIC A et i i [ [ [ X e e 24,066 | 0L0 |
B.5NAIC S Lo o [ [ [ [ X e e s [ [ [
6.6 NAIC 6 872 813 1,686 59 1,627
6.7 Totals 301,920,539 581,224,933 454,754,566 702,087,218 485,587,214 2,525,574,471 1,195,275,847 1,330,298,624
7. Hybrid Securities
TANAIC T e o [ [ [ feeeeeenees X oo e 8,250,000 ..o 0.2 [ [
T2NAIC 2 oo o 14,913,208 19,109,819 | 5,864,759 |.....c.c... XXX e 39,933,786 |....ocoeeeerriiicanns 1.0 oo 84,392,272 | 2.1 [ 22,203,578 |............. 17,730,208
T3NAIC 3 et e o o [ 9,008,202 | 8,591,326 |............ XXX e 13,649,588 |......ocvevviriinee 0.3 [ 13,941,878 | 0.3 [ 8,591,326 |.............. 5,058,262

74 NAIC4 ..
7.5NAICS ..
7.6 NAIC6 ..
7.7 Totals

Q0IS

8. Parent, Subsidiaries and Affiliates

BANAICT L
82NAIC 2 ..o

8.3NAIC3 ..
8.4 NAIC4 ..
8.5NAICS ..

BB NAICE ...,

8.7 Totals

9. SVO Identified Funds
9.1 NAIC 1
9.2 NAIC 2 ..
9.3 NAIC 3 ..
9.4 NAIC4 ..
9.5NAIC 5 ..
9.6 NAIC 6
9.7 Totals

10. Unaffiliated Bank Loans
10.1 NAIC 1
10.2NAIC 2 ...
10.3NAIC 3 ...
10.4 NAIC 4 ...
10.5NAIC 5 ...
10.6 NAIC 6
10.7 Totals

11. Unaffiliated Certificates of Deposit
11.1 NAIC 1
11.2NAIC 2 ...
11.3NAIC 3 ...
11.4 NAIC 4 ...
11.5NAIC5 ...
11.6 NAIC 6
11.7 Totals
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
SCHEDULE D - PART 1A - SECTION 1 (Continued)

Quality and Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Types of Issues and NAIC Designations

13.3NAIC 3 ...
13.4 NAIC 4 ...
13.5NAICS ...

....8,900,000 |...

1 4 5 8 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years Col. 7as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
NAIC Designation 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years Over 20 Years Total Current Year Prior Year Prior Year Traded Placed (a)
12. Total Bonds Current Year
121 NAIC T e (d) ....242,222,5083 |........... 564,071,181 |........... 253,085,915 |........... 412,568,939 |........... 683,449,304 ..o e 2,155,397,841 [ D49 | XK e e XXX e e 1,247,996,728 |........... 907,401,114
122 NAIC 2 ... {(d) ....530,042,985 |... .254,669,522 |.... 262,734,254 ..391,097,896 |.. .290,615,744 |... 1,729,160,401 |.. ...655,846,923 |........ 1,073,313,478
123 NAIC 3 e [(c) I 2,000,000 |............. 11,609,526 |.............. 6,162,249 |............. 12,798,262 |............... 8,591,326 41,161,363 [.ovveeeeeee 1.0 [ XX e XXX e fe 14,466,497 |............. 26,694,866
124 NAIC A oo (D) e [ e o eseeees [ e seene [reerreneese s [eeeseeneesnesseesseesieens foeeneennss XX e e XXX e o
125 NAICS .o (D) e 340,088 |....voeeveeeieeieieieiees feereeeeeeeeeeeeeiees [ eeens e [ 340,088 | 000 [ XX [t XXX e o 340,088 |.....cooevevercrerceine
126 NAIC6 ... 872 813 1,686 59 1,627
12.7 TOtalS .o 774,606,448 |.......... 830,351,043 |........... 521,982,417 |........... 816,465,097 |........... 982,656,374 |...ocvoeeeeeee (b) 3,926,061,380 |.......cceveeeeees 100.0 [ XK e X [ 1,918,650,2% |........ 2,007,411,085
12.8 Line 12.7 as a % of Col. 7 19.7 21.1 13.3 20.8 25.0 100.0 48.9 51.1
13. Total Bonds Prior Year
13ANAIC T e 197,261,981 |........... 675,642,196 |........... 258,352,114 |........... 440,109,796 |........... 696,545,558 |.....cocooveeerereeeeieiee oo XX e feeeee . XK | 2,267,911,645 ..o 56.1 |....... 1,388,444,882 |........... 879,466,763
132NAIC 2 ottt 191,126,838 |........... 350,280,216 |........... 364,901,615 |........... 392,275,052 |........... 425,315,100 |ovvoveeeeeeeeeeeees foeeeeee e XX e e XX e o 1,723,898,821 | 827 | 911,566,213 |........... 812,332,608

.14,985,258 |.. ...33,126,212

340,258 |.

14.3 NAIC 3 ...
14.4 NAIC 4 ...

............. e, 875,171 [

..... 8,591,326 |...

14,466,497 |..

13.6 NAIC6 ... 14,490 14,485 16

137 TotalS ..o feree 405,681,555 |........ 1,038,488,985 |........... 627,650,630 |........... 837,718,933 |....... 1,130,760,658 |......oooeeereernnencen oot XX e XXX | (D) 4,040,300, 761 | 10000 e 2,315,375,162 |........ 1,724,925,599

13.8 Line 13.7 as a % of Col. 9 10.0 25.7 15.5 20.7 28.0 100.0 XXX 57.3 42.7
14. Total Publicly Traded Bonds

T4 A NAIC T e e 29,570,552 |.......... 233,903,657 |..ccvenee 74,437,574 |........... 283,253,071 |........... 626,831,873 .o o 1,247,996,728 |.......coeveveee. 318 | 1,388,444 ,882 |........ocooveenene 3.4 ... 1,247,996,728

14.2NAIC 2 ... ...12,931,725 |... ...60,429,484 |.... ..96,222,299 |...........250,543,546 |.. .235,719,869 |... ...655,846,923 |.. ...655,846,923 |..

... 14,466,497 |.

TAE5NAIC S et 340,088 |....eeeeceriririririien foereeeeeeneneeese s [ et 340,088 |.....oovevcerernn 0.0 oo 340,258 [ 020 [ 340,088
T4B NAIC 6 ... 59 59 59
14.7 TotalS ..o e 42,842,423 |........... 300,208,312 |........... 170,659,873 |........... 533,796,618 |........... 871,143,069 |......ooeeeeerreccees e 1,918,650,294 |....................... 48.9 |........2,315,375,162 |....cooeeeee. D73 1,918,650,294
14.8 Line 14.7asa % of Col. 7 ...cooveuevnecencenfornrincicc 2.2 [ ) S 8.9 [ 27.8 [ A5.4 | [ 100.0 [ XX e XXX e XX oo 100.0
14.9 Line 14.7 as a % of Line 12.7, Col. 7,
Section 12 1.1 7.6 4.3 13.6 22.2 48.9 XXX XXX 48.9 XXX
15. Total Privately Placed Bonds
151 NAIC T e e 212,651,951 |........... 330,167,523 |........... 178,648,341 |........... 129,315,867 |...cvevnve 56,617,431 907,401,114 | 23,1 | 879,466,763 |.......covoveeeeen 21.8 | XK e 907,401,114
15.2NAIC 2 ... 517,111,261 |... 194,240,038 |.... 166,511,955 .. 140,554,349 |.. ...54,895 875 |... 1,073,313,478 |.. .812,332,608 |... ..1,073,313,478
153 NAIC 3 .o e 2,000,000 |..coveeeneevne 5,734,385 |............. 6,162,249 |............ 12,798,262 26,694,866 |.........ccovoveeeeeen 0.7 | 33,126,212 | 008 [ XK [ 26,694,866
RS TR N (O t NOOOO FOT EO OO AU OO U PP SO OO U OO OO R UOOUOU RO TURPRUYUTUI NUSTURUURORURURPRURUI RUUOURUYUTPRUYUYUVUTI AEVURURURURURURURURURN SSSIURIORD 0.0, CHNUUUUUN RO OO OO PR
T55 NAIC S ..o [ [ [ [ [ [ [ [ e foevenesens XKKenisees [
15.6 NAIC 6 ... 1,627
15.7 Totals ..o feee 131,764,025 |............ 530,142,731 |........... 351,322,545 |...........282,668,479 |........... 111,513,305 [..cccooiiniiiiiiiie [0.2,007,411,085 | 911 1,724,025 509 | 2.7 [ XK [ 2,007,411,085
15.8 Line 15.7 @s @ % Of COL. 7 ..eovveeeceeerneneee oo 3625 o 2604 [ 175 1T D00 [ [ 10000 [ XK o XX e X e XK [ 100.0
15.9 Line 15.7 as a % of Line 12.7, Col. 7,
Section 12 18.6 13.5 8.9 7.2 2.8 51.1 XXX XXX XXX 51.1
(@) Includes $ .o 1,051,452,356 freely tradable under SEC Rule 144 or qualified for resale under SEC Rule 144A.
(b) Includes $ current year of bonds with Z designations and $ ........cccceeveinccnncnnee prior year of bonds with Z designations. The letter "Z" means the NAIC designation was not assigned by the Securities Valuation Office (SVO) at the date of the statement.
(c) Includes $ currentyear, $ ..o prior year of bonds with 5GI designations and $ .........c.cccceeeireinrccnnne currentyear, $ oo prior year of bonds with 6* designations. "5GI" means the NAIC designation was assigned by the

(SVO) in reliance on the insurer's certification that the issuer is current in all principal and interest payments.
(d) Includes the following amount of short-term and cash equivalent bonds by NAIC designation: NAIC 1 $§

"6*" means the NAIC designation was assigned by the SVO due to inadequate certification of principal and interest payments.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
SCHEDULE D - PART 1A - SECTION 2

Maturity Distribution of All Bonds Owned December 31, at Book/Adjusted Carrying Values by Major Type and Subtype of Issues
2 5 6 7 8

1 3 4 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed

1. U.S. Governments

1.01 Issuer Obligations ............ccceveeereeincinciincnnes forvieieeine, 2,996,972 |.cooriennne 3,115,243 |.............. 3,170,642 |............34,851,076 |...........473,606,828 |........... XXX..coevevers |orevennnne 517,740,767 .o 13.2 | 513,446,655 |.......coovevereinne 2.7 | 517,740,761

1.02 Residential Mortgage-Backed Securities ... .. 3,410,423 |.. ... 3,410,423 |.

1.03 Commercial Mortgage-Backed Securities .......... [.................. 132,372 |.................529,488 |.................457,255 |...............909,542 [............. 1,578,364 |........... XXX.ocoevooe |oeereirienne 3,607,020 [....coovvveeveenen 001 [ 291,704 i 000 [ 3,607,020

1.04 Other Loan-Backed and Structured Securities ...

1.05 Totals 3,672,477 5,257,230 4,502,786 475,195,004 XXX 524,758,204 524,758,204
2. All Other Governments

2.01 Issuer Obligations ...........cccccceuueee P 1,499,754 |......c.eee 56,272,687 |.............. 2,682,782 |......eererenn 793,765 | 1,090,399 |..ovoeeeee XXX e 62,299,386 |oeoeeiicicce 1.6 [ 76,658,369 | 1.9 27,561,475 |............. 34,737,912

2.02 Residential Mortgage-Backed Securities ...

2.03 Commercial Mortgage-Backed Securities ..........
2.04 Other Loan-Backed and Structured Securities ...

2.05 Totals

753,765

62,299,386

76,658,369

27,561,475

w

. U.S. States, Territories and Possessions, Guaranteed
3.01 Issuer Obligations .....................
3.02 Residential Mortgage-Backed Securities
3.03 Commercial Mortgage-Backed Securities

3.04 Other Loan-Backed and Structured Securities ...

.............. 4,218,473

.............. 4,218,473

... 4,262,421

.............. 4,218,473

3.05 Totals 4,218,473 XXX 4,218,473 0.1 4,262,421 0.1 4,218,473
4. U.S. Political Subdivisions of States, Territories and
Possessions, Guaranteed
4.01 Issuer Obligations .........ccccceveeveeienienieniesieniees ovvieiennn. 314,366 | 3,017,465 |............... 2,148,169 oo e D,0. ¢ SRR RN 5,480,000 |.cooveveieriiienne 0.1 [, 5,965,000 [....covvveirieinns 0.1 [, 5,480,000 |.cooveriieieieiieiene

4.02 Residential Mortgage-Backed Securities ...

4.03 Commercial Mortgage-Backed Securities ..........
4.04 Other Loan-Backed and Structured Securities ...

4.05 Totals 314,366 3,017,465 2,148,169 XXX 5,480,000 0.1 5,965,000 0.1 5,480,000

5. U.S. Special Revenue & Special Assessment Obligations
etc., Non-Guaranteed

5.01 Issuer Obligations ...........cc.cccce.ee. e 2,359,098 |.....cc...... 8,471,939 | 9,080, 129 80,954,534 |...oovoiiiine 2.1 [ 122,090,3% |..oovveiiiien 320 [ 67,054,534

5.02 Residential Mortgage-Backed Securities ... ....2,090,967 |. ...5,916,757 |.. ...3,729,943 |.. .15,360,432 |.. ...28,892,6% |... ..15,360,432 |.

5.03 Commercial Mortgage-Backed Securities .......... |.............. 2,964,178 |............. 17,573,068 |............. 12,509,622 34,106,575 36,888,055 |....ccevvveriienn 0.9 | 34,106,575

5.04 Other Loan-Backed and Structured Securities ... 160,549 642,197 9,687,746 ,549, 14,039,850 . 22,054,818 . 14,039,850

5.05 Totals 7,574,792 32,603,960 35,007,440 62,947,527 6,327,671 XXX 144,461,391 3.7 209,925,962 5.2 130,561,391 13,900,000
6. Industrial and Miscellaneous

6.01 Issuer Obligations ............cccveevreoinecineceneieneies [oeiiieiinens 39,931,793 |..c.c..e 286,553,200 |........... 217,535,939 |........... 579,001,436 |.......... 469,566,368 |............ XXX oo 1,592,588,736 |.cooveveeeenne 40.6 |....... 1,924,332,079 |.ooveiciie 47.6 |........ 1,037,094,304 |........... 555,494,431

6.02 Residential Mortgage-Backed Securities ... O A 5,484,203 |............. 18,738,445 |............. 15,470,980 |............. 13,839,903 |.coovevnnee 1,409,537 |............ D,9,0 NI RUR 54,943,067 |.covvererieiiieienne 1.4 [ 72,785,728 |..oovovieene, 1.8 [ 142,378 |............. 54,800,689

6.03 Commercial Mortgage-Backed Securities .......... |......... 135,095,606 |........... 139,598,068 |............... 6,220,591 |..ccennnee 9,700,063 |....cooveveeieeiiiiens forreinne D,9,0. RN RO 290,614,328 |....ooveveiinne T4 |, 399,379,570 |...ocveeeeiieiens 9.9 | 137,979,799 |........... 152,634,529

6.04 Other Loan-Backed and Structured Securities ... 121,408,937 136,335,219 215,527,056 99,545,818 14,611,310 XXX 587,428,340 15.0 377,617,068 9.3 20,059,366 567,368,974

6.05 Totals 301,920,539 581,224,933 454,754,566 702,087,219 485,587,214 XXX 2,525,574,471 64.3 2,774,114,445 68.7 1,195,275,847 1,330,298, 624
7. Hybrid Securities

7.01 Issuer Obligations ...........cccoeeeireircoineiineieenies [eiiieiieeeeeeeeeeees foveeenenenns 14,913,208 |............. 19,155,819 |.cccoennen. 5,058,262 |............. 14,456,086 |............ D,9,0 NI RUR 53,583,374 |.oooiiiiin 1.4 [, 106,584,150 |..cvvveviviciiiiienne 2.6 | 30,794,904

7.02 Residential Mortgage-Backed Securities ...
7.03 Commercial Mortgage-Backed Securities ..

7.04 Other Loan-Backed and Structured Securities ...

7.05 Totals 14,913,208 19, 155,819 5,058,262 14,456,086 XXX 53,583,374 1.4 106,584, 150 2.6 30,794,904 22,788,470
8. Parent, Subsidiaries and Affiliates
8.01 Issuer Obligations ...........ccooveeeeeeieneeieeieeceeeeees e, 440,000,000 |.c.eevenieieirieirieenies oevieesieeseeneeneene [ [ foeeeeen XX oo 440,000,000 140,000,000 |..o.eovereverireeenee 3.5 oo [ 440,000,000

8.02 Residential Mortgage-Backed Securities ...

8.03 Commercial Mortgage-Backed Securities ..........
8.04 Other Loan-Backed and Structured Securities ...

8.05 Affiliated Bank Loans - Issued ...

8.06 Affiliated Bank Loans - Acquired
8.07 Totals

4,500,000 |.

3,730,855 |.

5,269,145 | .

18,000,000 |.

/18,000,000

444,500,000

4,500,000

3,730,855

5,269, 145

458,000,000

140,000,000

458,000,000
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
SCHEDULE D - PART 1A - SECTION 2 (Continued)

ds Owned December 31, at Book/Adjusted Carrying

Maturity Distribution of All Bon
2

Values by Major Type and Subtype of Issues
6 7 8

1 3 4 5 9 10 11 12
Over 1 Year Over 5 Years Over 10 Years No Maturity Col. 7 as a % of | Total from Col. 7 % From Col. 8 Total Publicly Total Privately
Distribution by Type 1 Year or Less Through 5 Years | Through 10 Years | Through 20 Years | Over 20 Years Date Total Current Year Line 12.09 Prior Year Prior Year Traded Placed
9. SVO Identified Funds
9.01 Exchange Traded Funds Identified by the SVO XXX XXX XXX XXX XXX
10. Unaffiliated Bank Loans
10.01 Unaffiliated Bank Loans - ISSUEd .........ccccovveevees fooriiiniiniiniis s [ o [ foeieee, XXX eevveie [ e [ o [ [
10.02 Unaffiliated Bank Loans - Acquired 15, 124,520 132,561,560 XXX 147,686,080 3.8 205,151,684 147,686,080
10.03 Totals 15,124,520 132,561,560 XXX 147,686,080 3.8 205,151,684 147,686,080
11. Unaffiliated Certificates of Deposit
11.01 Totals XXX
12. Total Bonds Current Year
12.01 Issuer Obligations ............cccoeevreennenncnncens o 487,101,983 |............. 372,343,741 |.oovceee 253,773,480 |............. 679,271,150 |............. 964,374,910 |............ XXX oo 2,756,865,264 |.......ccocvvvennnnne 70.2 [ XXX [ XXX oo 1,689,944 451 |.......... 1,066,920,813
12.02 Residential Mortgage-Backed Securities .......... |cccccoone. 8,118,303 |....cceeeee 26,267,701 | 20,075,812 |............. 17,259,140 |...cevennns 1,992,966 |............ D.9.0 SO RURN 73,713,922 | 19 e XXX i [ XX o 18,913,233 |.cernne 54,800,689
12.03 Commercial Mortgage-Backed Securities ........ [............. 138,192,156 ...157,700,624 |.............. 19,187,468 |.............. 11,570,488 ... 1,677,188 |............ XXX ... 328,327,924 175,693,395 |............. 152,634,529
12.04 Other Loan-Backed and Structured Securities . |- . 141,477,416 28,945,657 108,364,320 |.. 14,611,310 XXX, .619,468,190 |. . 34,099,216 |.eoeennnnn 585,368,974
12.05 SVO Identified Funds XXX XXX. XXX oo i v e XX [ XX o
12.06 Affiliated Bank LOANS .........ccceevveeieeiinienieiiens foeeneiiiiiiiiiiis e e e [eerreeieseseeneeneenes oeereennes XX e o e XX e XXX o [
12.07 Unaffiliated Bank Loans 132,561,560 [...ovoviieiiiciiiiiiis [ e oo XX i 147,686,080 o818 ot XXX e e XXX i i o, 147,686,080
12.08 Unaffiliated Certificates of Deposit .
12.09 Totals I P 774,606,448 |............. 830,351,043 | 521,982,417 |............. 816,465,098 |............. 982,656,374 |.......ccoeiveiiiciins [ 3,926,061,380 | 100.0 oo XXX [ XXX oo 1,918,650,294 |......... 2,007,411,085
12.10 Line 12.09 as a % of Col. 7 19.7 21.1 13.3 20.8 25.0 100.0 XXX XXX XXX 48.9 51.1
13. Total Bonds Prior Year
13.01 Issuer Obligations ..........ccccceovririniennninininins foeeeeieen 212,425,618 |............. 407,009,411 |..ccceees 401,619,501 |............. 760,460,383 |.......... 1,111,734,155 | XXX o XXX [ XX foe 2,893,339,068 |.......cccovvrecenee 71,6 | 2,045,229,424 |............. 848,109,644
13.02 Residential Mortgage-Backed Securities .......... [..cccoenene 6,958,882 |... ... 24,437,941 | .. 27,630,766 ... 43,707,722 |.. .2,843,483 2 105,578,794 | 2.6 | 22,282,951 |.. .. 83,295,843
13.03 Commercial Mortgage-Backed Securities ........ ..143,113,927 |... 209,062,918 |.. 64,594,429 17,935,767 |.. .1,852,288 436,559,329 |. ...202,105,719 |.. . 234,453,610
13.04 Other Loan-Backed and Structured Securities . |. ... 43,183,128 192,737,031 33,805,934 15,615,061 |.. 14,330,732 399,671,886 |. . 45,757,068 |.. .353,914,818
13.05 SVO Identified Funds XXX XXX XXX. D,9,0, RN RUNIURTRNUITUITI RUNRUIITD. 0.0, CTNURUIT RURTRD. 0.0 G RS oS RUT RSO OURUTUSUUURUT OUOTRTRURTR
13.06 Affiliated Bank LO@NS .........cccoooveeieniinienieneens foeviiiiis i e e e e XX e XX o XXX i .
13.07 Unaffiliated Bank LOANS ..........ccccuveriiinininins fooeeeiciciciciciciens oo 205,151,684 [....oceeeceiniiirciies Joerereseeneeneeneiens oo [ XX e XX oo XXX [ 12 205,151,684 [...oveeeccieeeen BT [ [ 205,151,684
13.08 Unaffiliated Certificates of Deposi .
13.09 Totals P PR 405,681,585 |.......... 1,038,488,985 |............. 627,650,630 |............. 837,718,933 |.......... 1,130,760,658 |.....c.oeveeereerrecneces foreerrerens XXX o e XXX [ 4,040,300,761 |..ccvceereeeiinne 100.0 |oocveneeee 2,315,375,162 |.......... 1,724,925,599
13.10 Line 13.09 as a % of Col. 9 10.0 25.7 15.5 20.7 28.0 100.0 XXX 57.3 2.7
14. Total Publicly Traded Bonds
14.01 Issuer Obligations ............ccoeevreeneenncnncenns o (18,627,878 ............. 189,647,634 |............. 142,561,151 |............. 519,687,154 |............. 856,676,390 |............ XXX oo 1,689,944 451 |.....coovviinn, 43.0 | 2,045,229,424 |.......cooveien. 506 o 1,689,944 451
14.02 Residential Mortgage-Backed Securities .......... |ccccooeae. 2,739,529 |... ...7,561,542 |.. .4,609,495 ..3,419,237 |.. ....583,429 . . .. 18,913,233 |. . ..22,282,951 |. ... 18,913,233 |..
14.03 Commercial Mortgage-Backed Securities ........ [...c.c........ 57,962,085 |............. 101,216,820 |.............. 12,966,877 |....ccvnveee 1,870,425 1,677,188 ... XXX .... 175,693,395 2 202,105,719 v 5.0 o 175,693,395
14.04 Other Loan-Backed and Structured Securities . |................... 768,687 |...coccvenenee 1,782,317 o 10,522,350 |...ocveeeenene 8,819,801 |......cecnvee. 12,206,061 34,099,216 45,757,068 |..veoeeeeeeeee 1 | 34,099,216
14.05 SVO Identified Funds XXX XXX..ooon. .. reee e

14.06 Affiliated Bank Loans ...
14.07 Unaffiliated Bank Loans
14.08 Unaffiliated Certificates of Deposit

14.09 TOtalS ...ooiieiieeeieee e oo 42,842,423 |............. 300,208,312 |............. 170,659,873
14.10 Line 14.09 as @ % Of COL. 7 ....ocviviviiiiiininins oo 2.2 e 15.6 [oeoeeeiieeee 8.9
14.11 Line 14.09 as a % of Line 12.09, Col. 7,
Section 12 1.1 7.6 4.3 13.6 2.2 48.9 XXX XXX XXX 48.9 XXX
15. Total Privately Placed Bonds
15.01 Issuer Obligations ..........ccccevvrireninnniniiiiins foeeieieens 505,729,861 |............. 182,696,108 |............. 111,212,329 |............ 159,583,995 |............ 107,698,520 |............ D,9,0 TN RUR 1,066,920,813 ...848,109,644 |......ooiiiiee 210 [ XXX e 1,066,920,813
15.02 Residential Mortgage-Backed Securities .......... |.cocoenenee. 5,378,774 |.ccoveeennn. 18,706,159 |...ccvennee. 15,466,317 ..o 13,839,903 [....ccvvvnnee 1,409,537 [t XK o 54,800,689 83,295,843 |..ooiieereienn 21 e XXX o 54,800,689
15.03 Commercial Mortgage-Backed Securities ........ |...cccccc... 80,230,072 .... 56,483,804 |................ 6,220,591 |.oeiines 9,700,063 ... 152,634,529 1.234,453,610 |oeeoeeeeieieeen 5.8 [ XXX [ 152,634,529
15.04 Other Loan-Backed and Structured Securities . |. 139,695,099 18,423, 3| 99,544,519 |.. 353,914,818 |.

15.05 SVO Identified Funds
15.06 Affiliated Bank Loans
15.07 Unaffiliated Bank Loans
15.08 Unaffiliated Certificates of Deposit
15.09 Totals ...oooeveiiiiciicicceics

15.10 Line 15.09 as a % of Col. 7
15.11 Line 15.09 as a % of Line 12.09, Col. 7,

Section 12

XXX

08

XXX.

.585,368,974 |.

.585,368,974

............. 111,513,306
......................... 5.6

2.8
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DA - VERIFICATION BETWEEN YEARS

Short-Term Investments

1

Total

3

Mortgage Loans

4
Other Short-term
Investment Assets (a)

5
Investments in Parent,
Subsidiaries and Affiliates

10.

1.

12.

Book/adjusted carrying value, DECEMDEr 31 Of PHIOT YEAI ........cc.iiiiiiiiie ettt e et b bbbt et e bbb e e e a et e nneeneenenne e
Cost of ShOrt-term INVESIMENES @CQUITET ...... ..ottt ettt a e e e st e e h e e ehe e s bt e bt e s b e ea bt ea b e ea e e eh e e eh e e b e e b e e a b e e abeembeem s e en e e eseenseenaeenbeebeenbeannenns
ACCTUAL OF ISCOUNL ...t b bbb bbb b b e b e bbb bbb b b e bbbt b bbb
Unrealized valuation iNCrEASE/(AECIEASE) ........ueiuiiiiieiiiie ettt ettt ettt ettt ae e et e eaee e bt e ebe e bt e bt easeeae e eaeeeaeeeaeeehe e b e e bt e a et e a s e eaeeeaeeeaeeebeeebe e be e b e enbeenbeanneanneennas
Total AN (I0SS) ON AISPOSAIS ...ttt ettt bt b e b e bt et e e et e e e e bt e e e e et e e et b e e e s e e e bt b e s e b e b et e b et e b et et et e s et et e e e e nas
Deduct consideration reCeIVEd ON QISPOSAIS ..........ci.uiiiiiiiiiii ettt ettt bttt e ehe e e bt e ebe e bt e st easeeaeeeaeeeaeeeheeebe e bt e bt eaeeembeambeemeeaaeeebeesbeenbeenseeneanne
Deduct amOrtiZatioN Of PrEMIUM ........iiiiiii ettt ettt e s bt e s bt e bt e bt e bt easeesseeseeeseeeseeabeesseeaseesseesseesseehseeheeebe e seenseenbeeaseenseeheeebeeebeeabeebeenseanseanseanneaneas
Total foreign exchange change in book/adjusted CArryiNg VAIUE ..........c..ooiuiiiiiiiiiii ettt ettt et e sae e e he e e b e e s b e e bt e bt enbeenneannesnnas
Deduct current year’s other-than-temporary impairMeNnt FECOGNIZEM ............oiiiiiiiiiii bbbttt b ettt b e bttt eee b ene e
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8-7+8-9) ........eoiiiiiiiiiitieieeee ettt ettt st sa e e beenbeebeenneea
Deduct total nonadmitted amounts

Statement value at end of current period (Line 10 minus Line 11)

....................... 140,000,000

....................... 444,371,461

440,088,843

........................... 4,279,275

.................................. 3,343

....................... 140,000,000

....................... 440,000,000

440,000,000

(a) Indicate the category of such assets, for example, joint ventures, transportation equipment:




N o o &

10.
1.
12.

3.2

3.3
4.1
4.2

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART A - VERIFICATION BETWEEN YEARS

Options, Caps, Floors, Collars, Swaps and Forwards

Book/adjusted carrying value, December 31, prior Year (LINE 10, PIIOT YEA) .......vcviviuiueueueueriitsiressetetesesesestsessssesesesesesesessssssssesesesasessssssssesesesesesesssssssss ssesesssssssanns 68,052,167
Cost paid/(consideration received) on additions:
2.1 Current year paid/(consideration received) at time of acquisition, still open, Section 1, COlUMN 12 .........ccceeiviririririeeiie s 56,501, 145
2.2 Current year paid/(consideration received) at time of acquisition, terminated, Section 2, ColUMN 14 .............cococveveueureees v 6,577,737 .ovevne 63,078,882
Unrealized valuation increase/(decrease):
3.1 SECHON 1, COIUMN 17 oo e e e e e e e s e s s e e e en e e ee e em e n e e e s s n e en s een e eenaneensneenaneana seeesseesnees (72,984,244)
3.2 SECHON 2, COIUMN T ...ttt bbbttt e bbb eenene s cenes 79,661,263 ......coceeeee 6,677,019
SIS ol N o T S I | U i 4 1= | SRR
Total gain (loss) on termination recognized, SECHON 2, COIUMN 22 .........ccoiiiiirieieieieieeeestetete ettt ettt sesese e e s s e s et eseseses e e st esesesesesesese s st eseseseseeseenesananas (124,345,655)
Considerations received/(paid) on terminations, SECHON 2, COIUMN 15 ...........ccceuiieieecueeeeeieeeeectete e eeeessceeae e seseesseeaetesesessssesesesesessssesssesasessssesesasesansssnaas sesesesesennas (54,025,253)
Amortization:
A IS T= Ty (T T IR ) [T 4o e PN
7.2 SECHON 2, COIUMN 27 ...ttt h et h s bbb st s et st eae enesne s ne s nes (487,098) ..o (487,098)
Adjustment to the book/adjusted carrying value of hedged item:
8.1 SECHON 1, COIUMN 20 ...ttt b et b ettt s s b e b et s s b e b e bt s s b et ettt s s b et et et st s bt et etnaeae 2eemenananantasas 16,323,387
8.2 SECHON 2, COIUMN 23 ...ttt ettt et e s e s s s e s et e s et e s es e s e s s e st e s et e s e s e s s s s s s s s e s et e s e s es e s s s s st et eseseseaea s s s st s et et eses £k ebeet et atne s e b et et b s et et nene eeteseaeaeaennans 16,323,387
Total foreign exchange change in book/adjusted carrying value:
Lo I IS T= T (T o T IR 07 )[4 4o e < PN
9.2 SECHON 2, COIUMN 20 ...ttt b e bt bbb b e h et e s et e h et e b et e b e s e b e s e e et e ae s ehe b SA0 48 oA e AR e R e e L e Rt e b e b et e b et e b e s eabeseseseeesee et
Book/adjusted carrying value at end of current period (LINES 1+2+3+4+5-8+7+849) ......ceuiiiirieeeeeeieeeeceeteteeeeeescae e sesesesssae st esesesssas st esesesssaesssesenssssaesa sestsesesenenanas 83,323,955
(DTt [N Tet g ToTg oo T (=T IR EoT T S
Statement value at end of current period (LiNe 10 MINUS LINE T1) ....c.oiiuouiieieececee e eectcte et eeeesetete et eeessseetetesesesssaesesesesensssetesesesnsssesesesssnsssesesesensnanas Soebesesessacnas 83,323,955

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of Prior Year (LiNE 6, PHOT YEAT)...........c.vvururuereiiieeeeeeseiessesesesesssssesesessssssssesesssssssesesessssssssssesessssansess seesssesesesesanns 8,230,897

Cumulative cash change (Section 1, Broker Name/Net Cash Deposits Footnote - Cumulative Cash Change Column) ... (8,230,897)

Add:
Change in variation margin on open contracts - Highly effective hedges:
3.11 Section 1, Column 15, CUrrent Year MINUS ..........ccccuererierierieiiieieieis crrrsrese e
3.12 Section 1, COIUMN 15, PHOT YEAI .....ccuiiiiiiiiiiiieitieieite ettt aes sareasese e ae s sabessessessesresnesaesaesaesne e
Change in variation margin on open contracts - All other:
3.13 Section 1, Column 18, current Year MINUS ...........cccerverierieieiieieieeis carrsiese s
3.14 Section 1, COIUMN 18, PHOT YEAI .....ccuiiiiiiiiiiitiitisie ettt aes Sabeibeas e s e s e b e s e st e s b e s e abe s £abeabesaesbesbesb e sb e st e sbesbeabe s oeseeseesensesenes e s e nenenaes
Add:
Change in adjustment to basis of hedged item:
3.21 Section 1, Column 17, current year to date MiNUS .........ccccceiiiiiiiiis covieieie s

3.22 Section 1, Column 17, prior year

Change in amount recognized
3.23 Section 1, Column 19, current year to date MiNUS .........ccccceiiiiiiiiis e
3.24 Section 1, Column 19, Prior YEAr PIUS ........ccciriiiriiiiiiiiie e nes srresresie e
3.25 SSAP NO. 108 AGJUSTMENES ......euiiiiiiiieieee e eies oabesbe s e s s s e e s e s e s sabesbesae st e sbesr e sb e st e s b e ab e ate s feaeeseeee e
Subtotal (Line 3.1 minus Line 3.2)

Cumulative variation margin on terminated contracts during the year (Section 2, Column 15) ...........cooeveeerennne (6,048,656)
Less:

4.21 Amount used to adjust basis of hedged item (Section 2, Column 17) . ...

4.22 Amount recognized (Section 2, COlUMN 16) ..........cveeeieiinrrseeies eeeeerenenenens (6,048,656)

4.23 SSAP NO. 108 AJUSEMENLS ... e esre e e s ans eesresansreanens

Subtotal (Line 4.1 minus Line 4.2)
Dispositions gains (losses) on contracts terminated in prior year:

5.1 Total gain (loss) recognized for terMINAtIONS 1N PHIOT V@I ........ciiiiiiiiitiit ittt bbb bbbt bbb bbb bbb b e bbbt bt b e bt b Sesee e e e e e e e e e e s anaen
5.2 Total gain (loss) adjusted into the hedged item(s) for terminations IN PrIOF YEAI ..........cuiiiiiei et es Sessesa e e s e e e e e
Book/adjusted carrying value at end of current period (LINES 1+2+3.3-4.3-5.1-5.2) ...ttt bbb bbb bbb 2o e

Deduct total nonadmitted amounts

Si11



A

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART C - SECTION 1

Replication (Synthetic Asset) Transactions Open as of December 31 of Current Year

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 ...... ...5,916,143 |... ...6,508,934 |............ 4,252,962 [06/06/2019 ..... 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... |[... L1792 . (524,782)| 20268J-AC-7 . | COMMONSPIRIT HEALTH .. 1.G FE ... ....6,507,142 A TT7,744
91283#DP5 .. Bond With Interest Rate Swap .. .. 14,728,987 15,704,788 14,633,513 | 06/06/2019 ..... [06/10/2029 ..... FSIP: 01S 2.135000 10-JUN-2029 ... 4,461 (1,306,512) [ 20273R-AR-0 . | ENERGY TRANSFER LP 2B FE 15,700,327 |.. 15,940,025
912834DP5 .. Bond With Interest Rate Swap ...... ...5,084,878 |... ... 5,049,340 |............ 5,261,713 [06/06/2019 ..... 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... |... L1818 (530,879)| 33767W-AL-7 . | FKH 2021-SFRT E2 .........evvvnnnnnnee 2.0FE oo e 5,947,527 |...eevueeee 5,792,592
NEW YORK N'Y CITY MUN WTR FIN AUT
912834DP5 .. Bond With Interest Rate Swap ...... ..3,927,730 |... 4,846,012 |............ 3,714,255 [06/06/2019 ..... 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... |... 1,190 |.. (348,403) | 64972F-L2-0 . |WTR & SWR SYS R .. . |1.BFE .. ... 4,844,822 .... 4,062,658
91283#DP5 .. Bond With Interest Rate Swap .. 9,819,324 9,824,953 .9,061,863 |06/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... 2,974 (871,008) [ 66981P-AE-8 . | CFCC 21A B . |1.FFE .9,821,979 |.. .9,932,871
912834DP5 .. Bond With Interest Rate Swap .. ...196,386 .194,300 .100,986 |06/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... .59 .(17,420)| 698299-BB-9 . | PANAMA, REPUBLIC OF (GOVERNMENT) . [2.C 194,241 |.. .118,406
912834DP5 .. Bond With Interest Rate Swap .. 2,391,005 ,348,241 . 1,896,442 106/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... 724 (212,090)| 912810-RD-2 . | UNITED STATES TREASURY ... .| 1AL . 2,347,517 |.. . 2,108,532
912834DP5 .. Bond With Interest Rate Swap .. 1,350, 157 1,203,016 .884,306 |06/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... 409 (119,764)| 912810-RU-4 UNITED STATES TREASURY . 1.A. .1,202,607 |.. .1,004,070
91283#DP5 .. Bond With Interest Rate Swap .. 1,566,182 1,599,114 .868,952 |06/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... ... 474 (138,926) | 912810-SX-7 UNITED STATES TREASURY . 1.A. .1,508,640 |.. .1,007,878
912834DP5 .. Bond With Interest Rate Swap .. ..37,804,399 37,402,654 18,936,709 | 06/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... .. 11,450 (3,353,380) (912810-SZ-2 . [ UNITED STATES TREASURY . 1.A. 37,391,204 |.. 22,290,089
91283#DP5 .. Bond With Interest Rate Swap .. 6,087,981 7,5%,378 . 6,624,895 |06/06/2019 . 06/10/2029 ..... FSIiP: 01S 2.135000 10-JUN-2029 ... 1,844 (540,025)| 91324P-BK-7 . | UNITEDHEALTH GROUP INC . 1.F Fi . 7,592,534 |.. . 7,164,920
91278*BBY . Bond With Interest Rate Swap .. ..12,978,938 10,643,488 .6,168,458 | 12/13/2019 12/17/2049 ..... FSIiP: OIS 1.954500 17-DEC-2049 ... 4,590 (4,751,577)| 07274N-BH-5 . | BAYER US FINANCE |1 LLC 2.BFE 10,638,898 |.. 10,920,035
91278*BBY . Bond With Interest Rate Swap .. .. 13,833,970 16,325,503 13,994,689 | 12/13/2019 ..... [12/17/2049 ..... FSIP: OIS 1.954500 17-DEC-2049 ... 4,892 (5,064,603) [ 313309-AP-1 . | FEDEX CORP ................ 2B FE 16,320,611 |.. 19,059,292
91278*BBY .... Bond With Interest Rate Swap ...... ... 5,295,066 |... ...5,432,633 |............ 3,027,757 |12/13/2019 ..... 12/17/2049 ..... FSIP: OIS 1.954500 17-DEC-2049 ... |... L1872 . ...(1,938,515) | 882484-AA-6 TEXAS HEALTH RESOURCES . 1.C FE ... .... 5,430,761 ... 4,966,272
91278*BBY .... Bond With Interest Rate Swap ...... 15,358,030 |... .. 11,933,967 |............ 2,708,448 |12/13/2019 ..... 12/17/2049 ..... FSIP: OIS 1.954500 17-DEC-2049 .... |[... .. 5,431 |.. ..(5,622,560) [ 912810-SN-9 UNITED STATES TREASURY ... 1.A .. ...11,928,526 ....8,331,008
91278*BBY . Bond With Interest Rate Swap .. ..10,878,630 11,108,477 . 3,856,046 | 12/13/2019 ..... [12/17/2049 ..... FSIiP: OIS 1.954500 17-DEC-2049 ... 3,847 (3,982,656)|912810-SX-7 . | UNITED STATES TREASURY . 1.A. 11,104,630 |.. . 7,838,702
91278*BBY .... Bond With Interest Rate Swap ...... 15,346,717 |... ..15,185,187 |............ 4,513,440 |12/13/2019 ..... 12/17/2049 ..... FSIP: OIS 1.954500 17-DEC-2049 .... |[... .. 5,427 |.. ..(5,618,419)| 912810-SZ-2 . | UNITED STATES TREASURY ... 1.A ... ...15,179,760 ...10,131,859
BIO MED GROUND LEASE TRUST 2016 UW
91278*BBY .... Bond With Interest Rate Swap ...... 26,327,266 |... .. 12,458,741 | 12/13/2019 ..... 12/17/2049 ..... FSIP: OIS 1.954500 17-DEC-2049 .... |[... ..(9,631,575) | BHU1K9-N5-8 . ...26,317,962
9999999999 - Totals 190,222, 241 112,964,175 (44,573,094) XXX XXX XXX 190,159,688 157,537,269
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ANNUAL STATEMENT FOR THE YEAR 2024 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 INVeNtory ...........cocooiiiiiiiiicceeeeeeeeeeeeeeee e K 436,266,914 ..o K 437,631,553 | 3 [ 440,940,644 |......ooovoeie K 204,004,324 | K 436,266,914
Add: Opened or Acquired Transactions............cceveereeneeforiiniiniiiiiiiiiiicies o i [ [ [ e [reeee e e [
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value................coouvvvvnreiens i D00 R IS 1,394,577 |.ooooooo ) 0.0, Y R 3,309,091 |............ D 0.0, Y P 260,085 |.............. Do e NN RS O DO R O 4,963,753
Less: Closed or Disposed of Transactions............ccoceveeeec i s o o [ [ [ [ [ s [
Less: Positions Disposed of for Failing Effectiveness

L0741 C=Y - V) N O RO N RO N RO N OO OO AU OO OO U URURURUR WEUROR U PP O URURORPR
Less: Decreases in Replication (Synthetic Asset)

Transactions Statement Value XXX 29,938 XXX XXX 237,196,405 XXX 13,782,086 XXX 251,008,429
Ending Inventory 3 437,631,553 3 440,940,644 3 204,004,324 3 190,222,238 3 190,222,238
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - VERIFICATION

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

Book/Adjusted Carrying Value Check

Part A, SECHON 1, COIUMN 14 ...ttt ittt sa e e e e e e e e ee e e 2 e a2 e e 2 e e s ee £ b st ses st sesns s ensene febsiebaseeases 83,323,955

Part B, Section 1, Column 15 plus Part B, Section 1 Footnote - Total Ending Cash Balance .............cccoceiiiiiiiiiiiiiiiiis v

TOtal (LINE 1 PIUS LINE 2) ..ottt s s s et es s s s s s st et esesessasasnseseseseseansnenensnsnenenenines e 83,323,955
Part D, SECHON 1, COIUMN B ..ottt s es s s s s e e s e e e e s e 2s e e s e s e s e s s e s s s e e s es e s et s s s e s et ensesanas erebesniesnins 101,755,280

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 (18,431,325)

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 21,869,691

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

TOtal (LINE 7 PIUS LINE 8) ..ottt ettt ae s s st et e s esesssnas s sssesesesessnnnensnsneneneeiee e 21,869,691
Part D, SECHON 1, COIUMN O ......iiiiiiiie ettt e s e s s s s s s s s s s e s s s st s s s s enseeessesenas beseeseseesees 101,852,948

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 (79,983,257)

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

Potential Exposure Check

Part A, SECHON 1, COIUMN 27 ..uuieiiieititetieetceetis ettt ts bt e eb bt ee e £ bt b et E £ et E e b eb bbbt bbbttt oebesectesectenes 11,401,687
Part B, SECON 1, COIUMN 20 ........ociiiiiiiiiiiiet bbb bbb bbb b bbb bbbt aee | eabeeabee et
Part D, SECHON 1, COIUMN 12 ...ttt ettt nieiee ebesacsenecanes 11,401,687
Total (Line 13 plus Line 14 MiINUS LINE 15) ....c..iiiiiiiiiiiieeeee et snesnennenens i

Si14



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE E - PART 2 - VERIFICATION BETWEEN YEARS

(Cash Equivalents)
1

2 3 4
Money Market
Total Bonds Mutual funds Other (a)
1. Book/adjusted carrying value, December 31 Of Prior YEar ............ccccoeveeeeu foeerececnnen 279,274,335 |ooeeeeeeieerreneeeee [ 279,274,334 |..ooeoeeeeeeeeee
2. Cost of cash equivalents aCqUIrEd .............ccccovveveveveveueeeeceeeeeieeeeeieseeee s oo 4,823,872,225 |...coovviieeinrceine [ 4,823,872,225 |...cooveeeiiieeeeee
FC I YTt U= o] e [T TH T O S OO KPP R N R R ROTN
4. Unrealized valuation inCrease/(dECrease) ..........ccuvuereereenieriieniiineenieseeseens |oereeiieiiiinsin i foeeiie i nes oreere s [reesreesre e
5. Total gain (I0SS) ON dISPOSAIS .......ceeueiriiieiiieieiiiieiesietesiee ettt etesessens [reesseestee s ssrsirses [ooeressssess s sese s [seesressinseseese st e s e sesnens [oesesssresenre e
6. Deduct consideration received on diSPOSalS ..............ccceueveeeececueieeeeenceeens e 4,973,838,923 | oo 4,973,838,923 ..o
7. Deduct amortization of PrEMIUM ..........cciiiiiiiiieiieciece e [eer e [reesre e [ [
8. Total foreign exchange change in book/adjusted carrying value .............ccco. foveviiiiniinniiiins foriiiiiin e e
9. Deduct current year’s other-than-temporary impairment recognized ............ |ooeeoeiiiiiiiiiiiiiiies e [ [
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-
THB9) oot [ennsninins 129,307,637 |cooeeeeieerceneene. oo 129,307,636 |..vveeeeeieeeeeieeiie
11.  Deduct total nonadmitted amouNts ...........cccooiiiiiiiiiiiiieeeeeeeeeeees [ o e [
12. Statement value at end of current period (Line 10 minus Line 11) 129,307,637 129,307,636

(a) Indicate the category of such investments, for example, joint ventures, transportation equipment:

SI15




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

Schedule A - Part 1 - Real Estate Owned

NONE

Schedule A - Part 2 - Real Estate Acquired and Additions Made

NONE

Schedule A - Part 3 - Real Estate Disposed

NONE

EO1, EO2, EO3
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE B - PART 1

Showing All Mortgage Loans OWNED December 31 of Current Year
1 2 Location 5 6 7 8 Change in Book Value/Recorded Investment 14 15
3 4 Book 9 10 11 12 13
Value/Recorded Current Year's Date of
Investment Unrealized Other-Than- Total Foreign Last
Excluding Valuation Current Year's Temporary Capitalized Exchange Value of Appraisal
Loan Date Rate of Accrued Increase/ (Amortization)/ Impairment Deferred Interest Change in Land and or
Loan Number Code City State Type Acquired Interest Interest (Decrease) Accretion Recognized and Other Book Value Buildings Valuation
BHMOTLDVE ..o | i Baltimore .......ceeevevveeeineieniieiiiiiiiiiininnnnns L 1/15/2017 L, 4.360 [oovnnniiiiinnnnee 9,828,607 |- [ fo e e [, 16,810,000 |... 09/25/2024 ...
BHMOLCBT7 ... SAN BRUNO .. ...01/08/2020 .. ....4.770 .. 7,263,632 .. 24,957,520 |... 12/07/2023 ...
BHMOLZHTS ... CARLSBAD ... ...04/03/2012 .. ....4.080 .28,880,714 124,881,681 ... 11/11/2024 ...
BHMOM26W3 ... WASHINGTON ... ...09/21/2017 .. ....3.640 .... 30,234,499 ..32,053,501 |...08/16/2024 ...
BHMOMB7U7 ... MULTI-CITY ... ...00/24/2012 .. ....3.555 ....25,483,114 ..88,326,387 |... 12/21/2023 ...
BHM10N625 ... Irvine ...02/01/2018 .. ....4.590 .28,701,494 .. , ...00/25/2024 ...
BHM127TJ6 . New York 05/10/2019 .4.402 |.. ..8,166,806 |.. . (14,242 11,815,541 |...00/24/2024 ...
BHM190WNT . San Diego 02/01/2018 .3.770 |.. 17,022,756 |.. 84,277,783 |...08/26/2024 ...
BHM1D4T85 . Memphis .... 02/01/2018 .3.750 |.. .14,000,000 |.. ...08/06/2024 ...
BHM1EEKQT ... Granada Hills .. ...02/01/2018 .. 4.000 ....40,000,000 ..10/31/2024 ...
BHM1KA3PS ... Char lotte .... ...02/01/2018 .. 3.400 .24,480,733 . 1172772028 ...
BHWIKFJV2 .... MULTI-CITY ... ...11/01/2016 .. 3.390 ..9,375,218 ..10/28/2024 ...
BHMR1KO2 ... Fort Worth ... ...02/01/2018 .. 4.220 .17,193,940 ...00/24/2024 ...
BHMTLYFS .... ARLINGTON ... ...06/28/2018 .. 4.481 . ...00/04/2024 ...
BHM1U90Y9 ... MULTI-CITY ... ...05/10/2018 .. 4.460 ..41,562,502 |... 11/25/2024 ...
BHM1UHGBS ... Hous ton ...04/27/2018 .. 4.490 ...5,224,723|...05/15/2024 ...
BHMTUNIVO ... Carson ...05/29/2018 .. 7.010 ..16,852,461 |... 11/26/2024 ...
BHM1VMB76 . Linthicum . .4.690 |.. . . 10,700,000 |... 09/25/2024 ...
BHM1XQC17 . BOSTON .4.500 |.. .15,000,000 |.. 21,963,661 |... 10/15/2024 ...
BHM20BQD3 . DALLAS .. .4.100 |.. ..6,600,000 |.. 12,186,148 |...07/31/2024 ...
BHM21LBRS ... MULTI-CITY ... ...02/11/2020 .. 3.760 .10,548,89% ..22,363,415|...08/16/2024 ...
BHM21ONL4 ... San Jose ... ...10/01/2019 .. 3.200 ..8,201,364 .. 11,172,536 |... 09/16/2024 ...
BHM26OWXO ... Seattle .... ...10/20/2020 .. 3.000 ..6,500,000 .. 11,202,416 ... 11/11/2024 ...
BHM265ALY ... Naples ...09/24/2020 .. 3.100 ..1,100,000 ..22,225,044 |...11/27/2023 ...
BHM26DPRS ... Richmond ... ...09/25/2020 .. 3.680 ... 3,392,367 |... 11/25/2024 ...
BHM27EGLS ... ...06/01/2021 .. 2.840 .. 17,591,493 (... 10/07/2024 ...
BHM2B1LYE .... MULTI-CITY ... ...03/17/2021 .. 2.850 . ..21,935,772|...11/25/2024 ...
BHM2869U7 ... Groveport .... ...02/12/2021 .. 2.700 ..6,000,000 ..10,277,656 |...08/19/2024 ...
BHM28C8K7 . Washington 10/03/2022 .8.238 |.. .13,602,811 .. .. 11/18/2024 ...
BHM28JJV6 . CENTREVILLE 04/07/2021 .3.010 |.. . 800,000 |.. . 1171472024 ...
BHM28JK02 . CHICAGO ... 04/07/2021 .2.810 |.. ..1,800,000 |.. .. 12/18/2023 ...
BHM28JK36 . SAN DIEGO . .2.810 |.. . 800,000 |.. .. 12/14/2023 ...
BHM28JKC6 . EDMONDS . 04/07/2021 .2.810 |.. . 900,000 |.. . 11/22/2024 ...
BHM28RIDS ... Aurora ...07/0172021 .. 3.801 .20,563, 142 ..10/07/2024 ...
BHM290AL7 ... Apopka ... ...09/20/2021 .. 2.480 ..5,144,926 ...08/05/2024 ...
BHM291UYS ... Atlanta . ...04/19/2021 .. 3.040 ..3,200,000 . 4,031,374 ... 11/30/2023 ...
BHM295TQS ... RALEIGH ...05/26/2021 .. 3.210 ..6,200,000 ..16,202,688 |... 11/25/2024 ...
BHM29JSES ... Auburndale ... ...06/24/2021 .. 2.270 .12,900,000 ..18,960,121...08/05/2024 ...
BHM2AYYCS ... ENGLEWOOD . ...09/10/2021 .. 3.350 ..7,200,000 .. 14,238,714 |...11/18/2024 ...
BHM2B1WME . SEATTLE .... 10/05/2021 .3.000 |.. ..2,018,181|.. .3,202,183 |...09/30/2024 ...
BHM2BCSWO . San Marcos .3.000 |.. ..3,500,000 |.. .6,265,005 |... 10/28/2024 ...
BHM2BRJBS . AURORA ... .3.080 |.. ..2,700,000 |.. .3,980,941 [...10/07/2024 ...
BHM2BRZT1 . 1OODSTOCK .7.938 |.. .6,800,998 |... 10/28/2024 ...
BHM2BRZV6 . BRASELTON . .8.799 |.. . 4,404,633 |...10/28/2024 ...
BHM2BYKT2 ... MINNEAPOLIS .. L12/1772021 L ....2.950 .6,145,356 |... 10/18/2023 ...
BHM2CALQS ... STONECREST ... GA... ... 12/07/2021 .. ....2.910 .5,820,927 |...08/19/2024 ...
BHM2CMANT ... .. 1272272021 .. ....2.510 . 4,515,793 |...10/30/2024 ...
BHM2C0433 ... Atlanta .... ... 12/22/2021 .. ....2.790 .6,131,199 |...09/09/2024 ...
BHM2CSBX5 ... HIALEAH .... ...01/26/2022 .. ....3.460 . 5,253,342 |... 11/09/2023 ...
BHM2CZOX3 ... MULTI-CITY ... ...02/25/2022 ... ....2.900 . ..27,611,832...10/28/2024 ...
BHM2DIN77 ... MULTI-CITY ... ...03/31/2022 .. ....3.130 ....25,400,000 e ..35,511,364 |... 10/26/2023 ...
BHM2D4E06 Warrenville ..ooovvveveeiiiiiiiiiiiiiiiiiiiiieeeeees ...02/25/2022 .| 2.590 |ivviiiiiiiiienns 7,300,000 |..eeiiieiiiiiieeeeeeeeeeeeeees feveeiiiiiiiieieieieiieeeieiees [ | | [, 10,273,008 |...07/31/2024 ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE B - PART 1

ans OWNED December 31 of Current Year

1 2 Location 8 Change in Book Value/Recorded Investment 14 15
3 Book 9 10 12
Value/Recorded Date of
Investment Unrealized Last
Excluding Valuation Current Year's Capitalized Value of Appraisal
Accrued Increase/ (Amortization)/ Deferred Interest Land and or
Loan Number Code City Interest (Decrease) Accretion and Other Buildings Valuation
BHM2DCORS ... s BALTIMORE ..o N 3.030 [oevennnniiinnnnne 1,000,000 [ fereeeeen e [ [ [ 1,685,484 |... 11/22/2024 ...
BHM2DCATT ... West Hartford .. .8,114,160 |... 10/28/2024 ...
BHM2DUW32 ... Davenpor t 11,883,154 |... 10/25/2024 ...
BHM2EQ1AG ... OGDEN ... ...9,840,337 (... 11/11/2024 ...
BHM2EQURY ... DENVER .. ...03/09/2022 ...
BHM2EAHOS ... .. 11/20/2024 ...
BHM2EB178 . Nor th Bergan . ..5,705,048 |.. ..10/17/2024 ...
BHM2EG3B6 . TAWPA . .. 3,491,998 |.. ...08/12/2024 ...
BHM2FE85S . Savannah 12,270,714 |.. .. 12/21/2028 ...
BHM2GAMYO ... Dania Beach .. ....22,79%,346 ..66,000,282 |...07/27/2022 ...
BHM2GE4ANO ... ROCHESTER ..6,480,299 . 9,421,502 |... 12/19/2023 ...
BHM2G64RO ... COTTAGE GROVE .. .. 4,222,828 .6,998,203 |... 10/28/2024 ...
BHM2G64US ... EAST HANOVER ....10,723,042 ..25,454,590 |... 10/28/2024 ...
BHM2GB4VT ... ...11,337,315 . 12/22/2023 ...
BHM2J3HP4 ... .20,610,922 ...01/02/2023 ...
BHM2KSVLO ... MULTI-CITY ... ..3,300,000 .4,656,669 |...11/01/2024 ...
BHM2MBJP7 ... Los Angeles .. . 13,834,536 .. 24,933,524 |...11/20/2024 ...
BHM2PRIMO . Houston ... .. 4,415,567 |.. 59,600,000 |...01/30/2024 ...
BHM2PY8KO . Concord . .. 3,455,714 .. 37,500,000 |... 03/04/2024 ...
BHM2Q4KNS . Socorro . ...03/05/2024 ...
BHM204KT2 ... eeeeeee... | Socorro ... .. 2,446, ...05/01/2024 ...
0599999. Mortgages in good standing - Commercial mortgages-all other 687,494,036 1,724,875,814 XXX
0899999. Total Mortgages in good standing 687,494,036 1,724,875,814 XXX
1699999. Total - Restructured Mortgages XXX
2499999. Total - Mortgages with overdue interest over 90 days XXX
3299999. Total - Mortgages in the process of foreclosure XXX
3399999 - Totals 687,494,036 1,724,875,814 XXX

General Interrogatory:

1.

2.
3.
4

Mortgages in good standing $
Restructured mortgages $

Mortgages in process of foreclosure $

.- unpaid taxes $
unpaid taxes $
Mortgages with overdue interest over 90 days not in process of foreclosure $

--- interest due and unpaid.
interest due and unpaid.

interest due and unpaid.

interest due and unpaid.
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

Showing All Mortgage Loans ACQUIRED AND ADDITIONS MADE During

SCHEDULE B - PART 2

the Current Year

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

BHVI28C8K7 ... Washington ... .... 0170172024 ..

BHVI2BRZV6 ... BRASELTON ... ....01/25/2024 ..

BHV2EQURY ... DENVER .. ... 12/01/2024 ..

BHVI2EAHOS ... MCCOOK .. ... 12/01/2024 ..

BHV2G4MYO ... Dania Beach .. ... 12/01/2024 ..

BHVI2G64N9 ... ROCHESTER ... ... 10/01/2024 ..

BHVI2G64R0 ... COTTAGE GROVE .. .... 1070172024 ..

BHVI2G64U3 . EAST HANOVER . 12/01/2024

BHV2G64V1 . LAKELAND . 12/23/2024

BHV2J3HP4 . MESA ..... . 12/01/2024 . 18,369, 136 .. 58,225,177
BHV2PRJMO ... Houston ... ... 12/01/2024 .. 3151, 59,600,000
BHV2PY8KO .... Concord ... ... 04/23/2024 .. 3,455,714 ... .. 37,500,000
BHVI204KN5 ... .. |Socorro .... .. 12/02/2024 .. 1,092,734 1... .. 914,255 .. 59,400,000
BHW204KT2 .....oiieiiiiieeieeeinia e e eeeenees Socorro 12/01/2024 ooovvvis oo 80558 | 321 [ 2,446,337 [ 72,100,000
0599999. Mortgages in good standing - Commercial mortgages-all other 5,449,085 61,183,579 528,544,109
0899999. Total Mortgages in good standing 5,449,085 61,183,579 528,544,109

1699999. Total - Restructured Mortgages

2499999. Total - Mortgages with overdue interest over 90 days

3299999. Total - Mortgages in the process of foreclosure

3399999 - Totals

5,449,085

61,183,579

528,544,109
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE B - PART 3

Showing All Mortgage Loans DISPOSED, Transferred or Repaid During the Current Year
1 Location 4 5 6 7 Change in Book Value/Recorded Investment 14 15 16 17 18
2 3 Book Value/ 8 9 10 11 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

BHVI12MQS6 ... T A ) O A AN 08/14/2014 .. 1,000,000 |......... 1,000,000 |...
BHM1ZSGMI ... Valencia .....eeeeeeeeeeeeneneenniniennnnnnnns fooinnnnnnnnnnns CAuiiiiiiiiiiinnn Jovveiens ceeeen [ 05/31/2019 ...3,750,000 |..........3,750,000 |...
0199999. Mortgages closed by repayment 4,750,000 4,750,000
BHMOM2BW3 ... WASHINGTON . 09/2172017 oo fernnnnnnnis e [ 4,225,376 [ | s e e e e 4,225,376 |..cceeennnn 634,296
BHW127TJ6 ... New York .... 05/10/2019 .. 147,388 |... 147,388 |...
BHM2B1LYE .... MULTI-CITY . 03/17/2021 .. ....4,432,036 |...
BHM21LBRS ... MULTI-CITY . 02/11/2020 .. ... 200,227 |...
BHMOLZHT6 . . | CARLSBAD . .04/03/2012 ..
BHM1UHBS . .. [Houston .04/27/2018 .. .93, 400 |.
BHM1U90Y9 . . |MULTI-CITY .. 05/10/2018 .. . 20,000,000 |.
BHWIKFJV2 .... MULTI-CITY .... 11/01/2016 ..
BHM265ALY ... Naples .... 09/24/2020
BHM21ONL4 ... San Jose . 10/01/2019
BHMO1LDVS ... Baltimore ... 11/15/2017
BHMTLYFS .... ARLINGTON ... 06/28/2018
BHM26DPRS ... Richmond .... 09/25/2020
BHM1KA3PS ... Charlotte ... 02/01/2018
BHM2BYKT2 ... MINNEAPOLIS 12/17/2021
BHM27EGL3 . Irvine .... ... 06/01/2021 ..
BHM28RID3 . .. |Aurora . ... 07/01/2021 .. .
BHM2B1WME . . | SEATTLE .. ...10/05/2021 .. K .. 928,364 |. .
BHM190WNT ... San Diego ... 02/01/2018 [ A 20,422,751 |. . 20,422,751 |... (1,259,835)[........ (1,259,835)|
BHM2BRZV6 ... BRASELTON ... 10/03/2022 .. 165,696 |. .. 165,6% |...
BHMOLCBT7 ... SAN BRUNO ... 01/08/2020 .. 617,229 |...
BHWR1KO2 ... Fort Worth .. 02/01/2018 . 753,302 |...
BHM28CBK7 ... Washington .. 10/03/2022 ....24,079 |. ..24,078 |...
BHM10N625 ... Irvine 02/01/2018 ...1,341,588 |. 1,341,588 |...
BHM1VMBT6 ... Linthicum ... 08/29/2018 220,608 |. .. 220,603 |... .
BHM2E9TAB ..vvvvvvvvviiiiiiinnnnnns OGDEN oo 05/18/2022 wovvufovvenniniis e | LR P O [T ST T TP AP R TP PP P PP P PP PPPPPPPIN RTTTTTTTTUR 144,598 |............ 144,598 [ e e,
0299999. Mortgages with partial repayments 67,153,254 823 823 67,154,076 58,927,766 (8,226,310) (8,226,310
BHMOMG4H? ... MULTI=CITY oo o T s s [, 06/25/2012 .....[......01/24/2024 .....[.......... 4,275,000 |. ....4,200,582 |... .... (74,418)
BHM1KHITS .... DENVER oo e G0 v s [ 02/01/2018 .....[......01/19/2024 .....[........ 25,825,000 |. .. 25,825,000 |...
BHM1X36B3 ... MULTI=CITY oo o WS s s [ 09/24/2018 . ...6,084,714 |. ....5,808,220 |... ... (276,495) .
BHM1Z0940 . .. |Dallas .... .04/08/2019 .. ..01/24/2024 . 4,300,000 |. .3,971,549 ... (328,451)[.. (328,451)
BHM20W7T3 . . | DENVER . .12/02/2019 .. ..01/24/2024 . . 12,000,000 |. .. 10,684,618 (1,315,382)].. (1,315,382)
BHM27EGNO . .. |Irvine . 07/01/2021 .. ..01/24/2024 . .5,465,267 (1,175,373)|.. (1,175,373)
BHM28JJLS . .. | HERNDON .04/07/2021 .. ..01/24/2024 . .1,336,073 ... (313,927)f.. (313,927)
BHM28JJT1 . . | BURKE .. .04/07/2021 .. ..01/24/2024 . .1,298,541 (301,459)(.. (301,459)
BHM28JUX2 ... BALTIMORE .....cooeeeeeiieeeeeeeen o MDas s s [ 04/07/2021 ..... ..01724/2024 ... . .eeeeeii 1,400,000 [onneiiiiiniiiiiiis e ferriri e e feen st 1,400,000 ... 1,164,681 |... ... (235,319) ... (235,319)]
BHM28JK69 ... AGOURA HILLS oo [ CAuis e s [ 04/07/2021 ..... ..01/24/2024 ... | .cceeeii 1,400,000 |oeeeeeiiiiiiiiiiiiins [ fo e s fes |ee..1,400,000 (... 1,131,243 |... ... (268,757) .. (268,757)|
BHM28JKS5 ... BT o/ N AP AN 04/07/2021 ..... ..01/2472024 ... ..........2,900,000 |oeoeeeeeeeiiiiiiiiins fonniiiiiiiiiiiiniins fo e s [ 02,100,000 .. 1,699,382 |... ... (400,618),
BHM28JKAO ... WALNUT CREEK ......eevvvvvvevvevnvnnnnnnnnns fornnnnnnnnnnnnnns Chunniiiiiiiiiiiis foreneins v o 04/07/2021 ..... ..01/24/2024 ... | .ceeeeii 1,900,000 |oeeviiiiiiiiiiiiiiins [ f e s fes 001,900,000 (... 1,579,348 |... ... (320,652)
BHM29PSUS .... MULTI=CITY oo o Fl s el [, 08/05/2021 14,600,000 |. .. 12,046,657 |... .(2,553,343)
BHM29R682 ... Newport Beach .....ccooeeeviiiiiiiiiiiiiiin fonnniniiiinncns Chuniiis feveeiies s o 12/01/2021 . ...3,134,955 |. ....2,611,481 [... ... (523,474)|........... (523,474)
BHM2BEUF2 . . | Coppell ... 10/07/2021 .. ..01/24/2024 . .6,926,988 (1,673,012)].. (1,673,012)]
BHM2CDULO ... .. | SACRAMENTO .. 07/01/2022 ..01/24/2024 ....2,779,737 |... ... (620,263)[..... ... (620,263)]
0399999. Mortgages disposed 98,910,309 88,529,367 (10,380, 942), (10,380, 942)
0599999 - Totals 170,813,563 823 823 170,814,386 152,207,133 (18,607,252) (18,607, 252)
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ofeee12/728/2023 Ll U U 2,572,512 |........ 2,722,202 |........ 2,722,202 |.......... 150,868 [...eeveeeeeiiies [eeeeeiiiieeeee feiiieeeeiis [ e 25,888 |.... 13,384,894 |.... 10.000
....03/29/2018 ... .. 447,607 |.......... 337,365 |... B T I O 74 IR ) | O U RO P 3,303,579
.11/20/2020 .. ..24,043 .24,043 1,290,977

.03/29/2018 .. . 89,007 . 1,472,785

Dextra Partners
BV Investment Partners ..
.| AEA Investors ...
.[Saw Mill Capital .

BENRGF-E6-6 .. [Dextra Strategic Partners B-5 Onshore LP ..... NEW YORK eveeeeeeeieeeieeeaes
BHMO021-9E-4 .. | BOSTON VENTURES VII LP BOSTON ...
BHM025-L7-6 .. | AEA INVESTORS 2006 FUND LP NEW YORK .
BHM025-L9-2 .. | SAW MILL CAPITAL PARTNERS LP BRIARCLIFF MANOR

BHMO2C-DX-3 .. | SUMMER STREET CAPITAL Il LP . BUFFALO ..... .| Summer Street Capital Partners .03/29/2018 .. . 57,700 57,700 . (5,286) .. 42,170
BHMO2K-5A-4 .. | GSO SPECIAL SITUATIONS FUND ... NEW YORK ... The Blackstone Group .|-...06/01/2007 ... e (12,597)..

BHMO35-DC-3 .. |KRG CAPITAL FUND IV LP .. KRG Capital e 1272772017 L BT 163,848 |.......... 163,848 |.......... (85,015)|...

BHMO3B-4L-0 .. | UPFRONT 111 LP LOS ANGELES ... Upfront Ventures . ...07/02/2012 ... feeeees 1ol 7,617,890 ... 18,754,115 |...... 18,754,115 |......... (209,641)|...

Brookside Mezzanine Partners Management,

BHMO3J-4H-2 .. | BROOKSIDE MEZZANINE PARTNERS 1 ...eevvvvveeeiis | eeeeeenne GREENNICH ... 1170172011 L.l 2 FO 72 [ 9,940 |.oevvinnnnnn 9,940 e [ | O A FO PP R R 553
BHMO03J-40-2 .. | BROOKSIDE MEZZANINE FUND 11 ... GREENNICH ... .|-...08/20/2012 ... ... 239,046 |... ... (30,155)|... 276,69
BHMO4X-Q4-5 .. [ TCV VII LP MILBURN Technology Crossover Ventures .... .|....08/29/2018 ... ceeeennn 270,468 ... ... (82,008)]... 199,200
BHMOSJ-QC-7 .. | BUNKER HILL CAPITAL |1 LP BOSTON ... Bunker Hill Capital ....03/29/2018 ... [...... 3...............5,846,223 |........ 5,562,200 |... .. (2,048, 113)[... 644,747
BHMOFS-8H-5 .. [LINCOLNSHIRE EQUITY FUND IV LP NEW YORK . .|Lincolnshire Management . .02/01/2018 .. .2,646,277 ..(191,765)

BHMOJB-5A-6 .. | SUNTX CAPITAL PARTNERS |1 . DALLAS . .|SunTx Capital Partners .03/29/2018 .. 10,125,378 .4,125,845
BHMOJP-76-2 .. | AEA INVESTORS SBF 11 LP . NEW YORK . .| AEA Investors .. .03/29/2018 .. ..2,866 (17,394) .284,126

.. 69,535
.779,246

NEW YORK .
NEW CANAAN .

....02/28/2018 ..
....03/29/2018 ..
...02/01/2018 ...

. (830),
601,364

BHMOK4-9L-2 .. | CORTEC GROUP FUND V LP ..
BHMOKJ-87-1 .. | GRIDIRON CAPITAL FUND I LP ....

.| Cortec Group
.|Gridiron Capital ....

,862,247

BHMOKR-3A-1 .. | ARLINGTON CAPITAL PARTNERS [I1 LP .. CHEVY CHASE ... Arlington Capital Partners .. o[-+-.02/0172018 ... ... Bueeeifne .l 587,819 [l 499,769 |.......... 499,769 |........... (8,541)]...
BHMOL1-V7-3 .. | VMG PARTNERS |1 LP SAN FRANCISCO VMG Partners o[-+-208/08/2020 ... |l Bueei el [ 8,592 [... o (8,718))...
BHMOLL-V8-7 . | CENTURY FOCUSED FUND |11 LP . Century Equity Partners +[----03/29/2018 ... teennn.. 988,938 | e (41,072)]..
BHMOLT-ZL-7 . |SILVER OAK SERVICES PARTNERS Il LP . Silver Oak Services Partners +[---.08/01/2018 ...|...... 8.......[........3,706,795 |........ 4,679,534 |... .. (1,527,602)|...
BHMOLU-T1-5 .. | MSOUTH EQUITY PARTNERS |1 LP WILMINGTON ... MSouth Equity Partners ...03/29/2018 ... ... (17,051)]...

....813,120 |..
18,970,769
14,390,007
3,598,402
. 10,983,002 |. 12,501,720
20,131,728 |...... 25,540,335
... 11,607,627 |...... 15,739,590 |...... 15,739,590 |..
...... 4,016,598 |........4,050,939 |........4,050,939 |..

....03/29/2018 ...
.03/29/2018 ..
.02/01/2018 ..
.03/29/2018 ..
.03/29/2018 ..
.03/01/2018 ..
.[---.08/01/2018 ...|...... 13....
...02/01/2018 ... [...... 13....

BUFFALO ..
BOSTON ...
L0S ANGELES
GREENNICH
NEW YORK .
NEW YORK .
NEW YORK ...

........ 366,549
..26,159
.9,316,477
....674,198
... 15,647,111
. ..... 5,133,385
N (17,620)]..cvveeeennnns

BHMOMD-LK-8 .. | SUMMER STREET CAPITAL 111 LP ...
BHMOME-7Y-2 .. | PARTHENON INVESTORS IV LP .
BHMOME-7Z-9 .. |UPFRONT IV L.P ...
BHMOMG-1V-9 .. | HEARTWOOD PARTNERS |1 LP
BHMOZH-1W-1 .. | GOLDMAN PETERSHILL |1 LP ..
BHM151i-G6-0 .. | BLACKSTONE STRATEGIC CAPITAL HOLDI .
BHM19H-WE-4 .. | DRAWBRIDGE SPECIAL OPPORTUNITIES F ....

Summer Street Capital Partners ...
.|Parthenon Capital Partners
.[Upfront Ventures .
. |Hear twood Partners .
.| Goldman Sachs ..
.| The Blackstone Group .
Fortress Investment Group .

BHM1AE-FF-5 .. | GSO CREDIT ALPHA FUND LP NEW YORK ... The Blackstone Group . .| .. 12 ...26,010|..... 9,477,517
BHM1AK-95-0 .. | LEXINGTON CAPITAL PARTNERS VIII LP . NEW YORK ... Lexington Partners .... .[---.03/29/2018 ...|...... 3 .. 12,182,959 |...... 12,001,479 |...... 12,001,479 |......... (101,143)]... ..193,246 |..... 4,891,763
BHMAAM-CX-1 .. | DWH EQUITY INVESTORS LP Gridiron Capital o[----03/29/2018 ...|...... 3 1,676,227 |...

BHM1CV-9A-3 .. | GRIDIRON CAPITAL FUND I LP ... NEW CANAAN ... GRIDIRON CAPITAL FUND I11 LP ... .[---.03/29/2018 ...|...... 3 N ..
BHM1DU-0C-9 .. | VMG PARTNERS |11 LP SAN FRANCISCO ... VMG Partners o[----03/29/2018 ...|...... S R 7,997,276 |....... 8,069,576 |....... 8,069,576 |...... (1,087,548)]... UV R 1,208,949 |..... 1,147,965
BHM1EV-P1-3 .. | GRYPHON PARTNERS IV LP .. SAN FRANCISCO ... Gryphon Investors .. ....02/01/2018 ...|...... 3 .... 15,000,498 |...... 13,760,314 |...... 13,760,314 |...... (1,240, 185)|... . JUUUR N R 2,390,112
BHMAEV-P2-1 .. | GRYPHON CO-INVEST FUND IV LP ... SAN FRANCISCO Gryphon Investors .. ....02/01/2018 ... [...... S 2,294,592 |........ 2,049,610 |........ 2,049,610 |......... (244,982)... . P P 335,071
BHM1J8-8K-6 .. | AEA INVESTORS FUND VI LP ........ NEW YORK ... .| AEA Investors ....... .03/29/2018 .. 3 . 13,040,427 |. 13,826,200 .. (526,908) .1,625,828
BHM1JV-YA-8 .. | JUGGERNAUT CAPITAL PARTNERS |11 LP . CHEVY CHASE .| Juggernaut Capital Partners . .03/29/2018 .. 3 .. 7,006,121 |. 8,299,935 202,926
BHMAKE-CC-4 .. | RIVERSIDE MICRO CAP FUND IV LP ... BOSTON ... .| The Riverside Company ... .03/29/2018 .. 3. . 22,551,496 |. 35,155,249 .2,479,468 . 3,220,631
BHM1U-03-7 .. | RANGE INVESTOR HOLDINGS LLC NEW YORK . HINCO of---.02/22/2018 ... |...... R PR R 4,810 |...

BHM205-77-0 .. | OAKTREE PORTS AMERICA FUND (HS I11 . L0S ANGELES ... Oaktree Capital Management ... of----02/15/2022 ... ...... 3 . eeenenn. (15,287))... [T R 13,088 |........ 239,522
BHM20C-LC-8 .. | KKR RECOP FEEDER I1 L.P. .............. NEW YORK Kohlberg Kravis and Roberts . o[---.04/20/2020 ... |......18......[...... 10,773,701 [...... 10,778,701 |...... 10,773,701 |.. UV R 1,193,225 |...oveeeenn 362
BHM21P-3U-8 .. | ARLINGTON CAPITAL PARTNERS V LP CHEVY CHASE Arlington Capital Partners .. .[--..08/26/2019 ...|...... 3.......[........9,070,952 [...... 15,862,957 |...... 15,862,957 |.. N 1,908,255 |..... 1,198,118
BHM22G-6B-6 .. | GUARDIAN CAPITAL PARTNERS FUND I11 . Guardian Capital Partners .... o[--. 1073172019 ... ).l Ben e .5,343,068 ... 6,571,431 |........ 6,571,431 [...eeeii i (204,807)]cevvveieeeniiis [ i [ |l 551,247 2,664,679
BHM22J-9D-3 .. | WIND POINT PARTNERS IX-A LP WindPoint Partner o[---.02/26/2020 ... |...... 3.......[........7,504,608 |...... 10,950,668 |...... 10,950,668 |......... (448, 134)|..ceeeeeeeiiiis o e o [ 1,204,749 | 2,062,247
BHM22R-5B-3 .. | REVELSTOKE CAPITAL PARTNERS FUND I1 .. DENVER ... Revelstoke Capital Partners .... ...11/04/2019 ...{...... 3.......]........8,415,038 |...... 10,799,620 |...... 10,799,620 |......... (679,884)]....coveeeecnnns |oveeriiiiiiienns oo o ... 956,400 . 735,132
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1 2 3 Location 6 7 8 9 10 11 12 Change in Book/Adjusted Carrying Value 18 19 20
NAIC 13 14 15 16 17
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CuUsIP Admini- Date Type Less Valuation | (Amorti- ment Interest | Adjusted Invest- | Additional | tage of
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BHW22R-5C-1 .. [UPFRONT GROWTH |11 LP - INVESTMENT ............. LOS ANGELES ....covveeeeeeennnnnnns Upfront Ventures .........cceevvvvvnnnnnanens L. 12/2472019 .. ...... | DUV IR 4,848,490 |........ 4,223,666 |........ 4,223,666 |.......... 350,310 |oeeeeneiiieiiinnn Jorrnieeeeeenni formeeeeeeenni [ [ [ 148,339 |...... 2.817
BHW22Z-RJ-4 .. [ CORTEC GROUP FUND VII LP NEW YORK Cortec Group ....12/22/2019 ... .. 6,906,703 |........ 8,742,874 |........ 8,742,874 |ouveeee e (195,768 o [ [ [ 59,959 L 1,060,584 |...... 0.745
BHV252-3H-4 .. [PARTHENON INVESTORS VI LP . SAN FRANCISCO .| Parthenon Capital Partners .04/30/2020 .. 7,370,092 |. 11,474,004 11,474,004 . 2,629,589
BHV252-114-1 .. [GRIDIRON CAPITAL FUND IV LP .... NEW CANAAN . .|Gridiron Capital . .05/06/2020 .. 14,470,133 14,470,133 ..2,37,738 |. .366,257
BHW26R-Z7-5 .. [GRAYCLIFF PRIVATE EQUITY PARTNERS NEW YORK . .|Graycliff Partners . .09/22/2020 .. .3,864,530 3,864,530 .. (6,161,597) ..9,280,468 |..... 1,761,261
BHW273-T4-1 .. [DOVER STREET X LP BOSTON ... HarbourVest Partners . .|....10/08/2020 ...{[...... 3.......]...... 11,586,527 |...... 14,304,814 |...... 14,304,814 [...oeiiin 29,800 [onivveninnnnns [ foor o [ 626,454 |..... 3,200,000
BHW27K-58-6 .. [GSM EQUITY INVESTORS LP .... NEW CANAAN . Gridiron Capital .|-...11/20/2020 ... veee. (2,846,965))... n3,179,89% |....
BHW27R-3Z-7 .. [ CENTURY DOXA CO-INVEST L.P. . Century Equity Partners .|.... 1273172023 ... 228284 [ e [ [ 830,448 |.... T
BHV27T-0L-7 .. [ GRYPHON HERITAGE PARTNERS LP ... LOS ANGELES ... Gryphon Investors o|-..1072772021 e B, 890,733 ...l 1,004,310 [....... 1,004,310 [.....eeel (876,696)] . ceeeennieienn Joeeemenieeeeennn Jeeeeniieeeeeenen e s 433,782 |..... 1,710,013
BHV27W-84-0 .. [ GRYPHON PARTNERS VI LP LOS ANGELES ... Gryphon Investors .|....12/18/2020 ... e ,891,042 | (220,427 ] [ e e e 349,258 |..... 1,879,037
BH\I281-M0-9 .. [ CENTURY HCC CO-INVEST LP .. BOSTON ... Century Equity Partners ... o). 12/29/2020 .. f...... 3.l )l 2,195,817 | 1,414,580 |...
BHVI28L-F6-0 .. [ SOUTHFIELD CAPITAL III LP . GREENW I CH Southfield Capital ..|....02/24/2021 ... |...... 3.......)........2,891,250 |........ 3,360,545 |...
BH\I298-JB-3 .. [ CAROUSEL CAPITAL PARTNERS VI LP .. CHARLOTTE ... Carousel Capital ....04/21/2021 ... |...... 8..ceii)ernnnn 1,936,088 |........ 2,016,524 |...
BHVI299-RV-8 .. [DRAWBRIDGE 2018 RCA ... NEW YORK . .|Fortress Investment Group . .05/03/2021 .. . 5,684,001
BHVI29R-8N-7 .. [MPE PARTNERS |11 LP ... CLEVELAND .|MPE Partners ... .06/02/2021 .. 3. .8,436,8% . 1,004,548
BHVI29Y-QY-8 .. [ONE ROCK CAPITAL PARTNERS II1 LP . NEW YORK . .| One Rock Capital Partners . .06/21/2021 .. 3. 13,079,884 13,079,884 . 2,544,381
BHVI2AM-9A-3 .. [CIP CAPITAL FUND |11 LP NEW YORK .... CIP Capital .|-...06/30/2021 ... Bt eennnn2,462,348 ... 2,586,819 |........ 2,586,819 [....eeeen (85,855) [ [ oo e e s 4,439,067 |...... 3.410
BHW2AU-AF-2 .. [CIVC PARTNERS FUND VI LP CHICAGO CIVC Partners .|....07/2172021 ... 3iiiiid]eennn..2,653,698 |........ 2,997,580 |... e (96,369 o [ [ [ 247,987 384,118 |...... 0.767
BHVI2BE-9K-8 .. [LEEDS EQUITY PARTNERS VII LP ... NEW YORK .... Leeds Equity Partners ... .|....06/21/2022 ... 3eeed|oernn...8,300,336 |........ 9,985,231 |... e 40 [ e e e e s 1,699,664 |...... 1.306
BHV2BE-OL-6 .. [UPFRONT VII LP .... SANTA MONICA ... Upfront Ventures .... .|....09/16/2021 ... T 2,271,956 |, 2,409,985 |... 121,236 [ e [ [ e (42,389 2,684,231 [...... 1.947
BH\I2BV-56-5 .. [ VMG PARTNERS V LP SAN FRANCISCO ... VMG Partners .|-...10/14/2021 ... Bt eennnn2,319,351 | 3,238,461 |........3,238,461 |.......... 166,101 |oeeeeeereeeinnis foenneeeeeemnns foemeeeeeeeeies feeeeeeeeniiens [ 10,428 L. 1,339,843 |...... 0.466
BHVI2D4-E5-5 .. [MONOMOY CAPITAL PARTNERS IV LP NEW YORK Monomoy Capital Partners .. .|....12/09/2021 ... 3eeiiiid]oeennn. 3,140,880 |........ 4,054,945 |........4,054,945 [.......... 391,317 |.ocooriiiiiiiins Joovrnniininiiins Joeveniiniieiens fovveniinnnieenns foeeeennn. 9,149 |, 1,568,110 |...... 0.464
BHW2KJ-6R-5 .. [ALPINE INVESTORS IX LP SAN FRANCISCO Alpine Investors .|-...12/15/2023 ... 1oi]oennn...2,338,587 |........ 2,416,130 |........2,416,130 [..cceeeenen 77,543 [ooreeieiieccs oo e e e e 7,661,413 |...... 0.110
BHV2KW-3Z-1 .. [ BRYNWOOD PARTNERS IX LP . GREENWICH ... Brynwood Partners .. ....07/27/2023 ... 3 126 |........ 2,153,105 |........2,153,105 |.....u. . (156,686)..evneeeeiinnnns fovnnnnenniinnnnns foeiniiniiniins foeeeniiiiiiinns o fonns 7,558,874 |...... 1.330
BHV2LK-90-0 .. [MPE Partners IV LP ....... CLEVELAND .|MPE Partners ......... .08/01/2024 .. 3. 2,240,784 .1,969,085 . 7,759,216
BHVI2VB-LV-4 .. [GRIDION CAPITAL FUND V LP - TALCOT . NEW CANAAN . .| GRIDIRON CAPITAL FUND V LP 1172772023 .. 3. 4,442,036 |. 4,737,047 . 3,057,964
BHVI2MZ-FR-7 .. [CIVC Partners Fund VII LP .. | CHICAGO CIVC Partners ...01/02/2024 ... {...... 3 ..1,151,282 ... 1,144,787 |....... 1,144,787 |........... (6,465)]... [ETTTTTUORTTTI AP 4,473,748
1999999. Joint Venture Interests - Common Stock - Unaffiliated 317,956,910 427,631,798 427,631,798 (924,237) 1,769,708 40,769,128 | 156,819,360
BHI1S9-UL-7 .. | PRETIUM RESIDENTIAL REAL ESTATE ................ | [NEW YORK e, [......... [Pretivn cooeeeereseeeeseeeeeeesseeenns [ [....08/27/2018 oo oo, 7,640,463 |...... 29,350,278 |....... 29,350,278 |....... PR R D T e ....12,918,941
2199999. Joint Venture Interests - Real Estate - Unaffiliated 7,640,463 29,350,278 29,350,278 (2,014,313) 12,918,941
BENGGH-FD-8 . [Golden Road IT 1, LLC vvoovvoveevuesueseesnsnnese [aneesnea [VARIOUS .o, | [Sixth Street Partners .......cocoocooenes | [....08/04/2028 . Joovvces oo | 14,008,564 |....... 14,266,665 |....... 14,266,665 |.......... B T I A T 209,731 [oeovrrrnn
2699999. Joint Venture Interests - Other - Affiliated 14,008,564 14,266,665 14,266,665 313,360 299,731
309588-AE-1 .. [FARMERS EXCHANGE CAPITAL ..eeevvvueieeemnniineees | LOS ANGELES ....covveeeeeeennnnnnns FARMERS EXCHANGE CAPITAL ..eeeevneeeennnnn ...02/01/2018 ... foeeeiii i e 8,026,630 |........ 9,530,476 |........ 8,104,489 oeeeeeeieieeeee feeee 15471 [ e e e 669,600 |.....ccvvvunnnnnn
575767-AM-0 .. [ MASSACHUSETTS MUTUAL LIFE INSURANCE CO ........ SPRINGFIELD ... MASSACHUSETTS MUTUAL LIFE INSURANCE CO ....02/28/2019 ...|. 13,400,000 |...... 11,664,877 |...... 13,400,000 |.. ..680,318 |....
575767-AN-8 .. [ MASSACHUSETTS MUTUAL LIFE INSURANCE CO ........ SPRINGFIELD ... MASSACHUSETTS MUTUAL LIFE INSURANCE CO ....10/11/2019 ...|. 644,510 |.......... 520,982 |.......... 649,041 |.. . eeennn. 30,003 |....
592173-AE-8 .. [METROPOLITAN LIFE INSURANCE CO ... NEW YORK .... METROPOLITAN LIFE INSURANCE CO ... ....02/01/2018 ...|. ...6,458,583 |....... 6,663,873 |........6,503,559 [......ccevvniniins foorinnenn 8343 [ [ [ 507,780 |....
64952G-AF-5 .. [NEW YORK LIFE INSURANCE CO ........ NEW YORK . .| NEW YORK LIFE INSURANCE CO ........ .02/01/2018 .. 3,225,836 |. .2,576,471 3,019,739 ..156,938 |.
668131-AA-3 .. [ NORTHIESTERN MUTUAL LIFE INSURANCE CO MILWAUKEE .| NORTHIESTERN MUTUAL LIFE INSURANCE CO .. .03/23/2010 .. .. 5,000,000 |. .5,119,835 . 5,000,000 ..303,150 |.
668138-AC-4 .. [ NORTHIESTERN MUTUAL LIFE INSURANCE CO ......... MILWAUKEE .. NORTHWESTERN MUTUAL LIFE INSURANCE CO .. ...09/20/2019 ... |. ...4,837,605 |....... 3,801,750 |........4,884,158 |.. 205,973 |....
TEACHERS INSURANCE AND ANNUITY ASSOCIATION OF TEACHERS INSURANCE AND ANNUITY ASSOCIATI
878091-BC-0 .. [AMER .eereeiiiiiiiiiie e e e e e ecennneeeeennnns | eeeeens o O | | o PP PPPPPPN AT 1.DFE ...... L 1271172009 L i | 284,305 |.......... 283,923 |.......... 275,882 |vvvueeiecriinnes foeiaeieeens (896)[-- v eveevmmeneee fooreeememiiieieee fooreeiii o 17,536 [-ooeeeiinnies
2799999. Surplus Debentures, etc - Unaffiliated 41,877,468 40,162,188 41,836,869 380 2,571,387
6099999. Total - Unaffiliated 367,474,840 497,144,265 498,818,945 (2,938,550) 380 1,769,708 43,340,516 | 169,738,301
6199999. Total - Affiliated 14,008,564 14,266,665 14,266,665 313,360 299,731
6299999 - Totals 381,483,404 511,410,930 513,085,610 (2,625,190) 380 1,769,708 43,640,246 | 169,738,301
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE BA - PART 2

Showing Other Long-Term Invested Assets ACQUIRED AND ADDITIONS MADE December 31 of Current Year

1 2 Location 5 6 7 8 9 10 11
3 4
Date Type Actual Cost Additional
CUSIP Name of Vendor Originally and at Time of Investment Made Amount of Percentage of
Identification Name or Description City or General Partner Acquired | Strategy Acquisition After Acquisition Encumbrances Ownership
BENRGF-E6-6 Dextra Strategic Partners B-5 Onshore LP .... . |NEW YORK .|Dextra Partners ....12/28/2023 ... .. .. 476,999
BHVOFS-8H-5 . .| LINCOLNSHIRE EQUITY FUND IV LP .. NEW YORK .. Lincolnshire Management ....02/01/2018 .. 29,940
BHVOKJ-87-1 . ..|GRIDIRON CAPITAL FUND 11 LP ... NEW CANAAN Gridiron Capital ..... ....03/29/2018 .. . 1,260,883 ..4,221
BHWOLT-ZL-7 . ..|SILVER OAK SERVICES PARTNERS Il LP EVANSTON .. Silver Oak Services Partners . ....03/01/2018 .. .. 349,497 |.
BHVOME-7Y-2 . ..| PARTHENON INVESTORS IV LP ... BOSTON ... Parthenon Capital Partners . ....03/29/2018 .. .(942,377) .
BHWOME-7Z-9 . ..|UPFRONT IV L.P ... LOS ANGELES . Upfront Ventures ..... ....02/01/2018 .. .(231,291) ).
BHVOMG-1V-9 . ..| HEARTWOOD PARTNERS |1 LP . GREENWICH . Hear twood Par tners ....03/29/2018 .. ... (461)[.
BHWOZH-1W-1 . ..| GOLDMAN PETERSHILL I1 LP . NEW YORK .. Goldman Sachs ...... ....03/29/2018 .. 208,861
BHI151-G6-0 . ..| BLACKSTONE STRATEGIC CAPITAL HOLDI NEW YORK .. The Blackstone Group ... ....03/01/2018 .. 666,612
BHV19H-WE-4 . ..| DRANBRIDGE SPECIAL OPPORTUNITIES F NEW YORK .. Fortress Investment Group ....03/01/2018 .. 8,831)
BHV1AE-FF-5 . ..| GSO CREDIT ALPHA FUND LP .. NEW YORK .. The Blackstone Group ... ....02/01/2018 .. 2,335
BHV1AK-95-0 . ..|LEXINGTON CAPITAL PARTNERS NEW YORK .. Lexington Partners ....03/29/2018 .. 346,419)
BHV1DU-0C-9 . ..| VMG PARTNERS Il LP ........ SAN FRANCISCO VMG Partners .... ....03/29/2018 .. .. 153,391
BHVHEV-P1-3 . .| GRYPHON PARTNERS IV LP .... . | SAN FRANCISCO Gryphon Investors . ....02/01/2018 .. .(1,631,188)
BHVHEV-P2-1 GRYPHON CO-INVEST FUND IV LP .. SAN FRANCISCO .. ..|Gryphon Investors . ....02/01/2018 ... (221,460) ...
BH\I1J8-8K-6 AEA INVESTORS FUND VI LP .... NEW YORK .| AEA Investors ....03/29/2018 ... |...... 3 ... (2,361,621)....
BH\I20C-LC-8 . ..| KKR RECOP FEEDER |1 L.P. .... NEW YORK .. Kohlberg Kravis and Roberts ....04/20/2020 .. .13, .. 425,894 |.
BHV21P-3U-8 . .| ARLINGTON CAPITAL PARTNERS V LP . CHEVY CHASE . Arlington Capital Partners . ....08/26/2019 .. 3.. .(273,354) .
BH\I22G-6B-6 GUARDIAN CAPITAL PARTNERS FUND I11 ... WAYNE ...|Guardian Capital Partners .. ....10/31/2019 ... |...... 3 .. 1,256,407 |....
BHW22J-9D-3 ......... [WIND POINT PARTNERS IX-A LP CHICAGO . .| WindPoint Partner ....02/26/2020 ... |...... 3 ....(226,263)[....
BH\I22R-58-3 . .. | REVELSTOKE CAPITAL PARTNERS FUND |1 DENVER .. Revelstoke Capital Partners ....11/04/2019 .. 3..
BHVI22R-5C-1 .| UPFRONT GROWTH 11 LP - INVESTMENT LOS ANGELES . Upfront Ventures .. ....12/24/2019 .. 1.
BH\I22Z-RJ-4 CORTEC GROUP FUND VII LP NEW YORK ..|Cortec Group ....12/22/2019 ... |...... 3
BHW252-3H-4 ......... | PARTHENON INVESTORS VI LP ... SAN FRANCISCO .. .|Parthenon Capital Partners . ....04/30/2020 ... [...... 3 .. 1,008, .
BHV252-114-1 . ..|GRIDIRON CAPITAL FUND IV LP . NEW CANAAN .. Gridiron Capital ..... ....05/06/2020 .. 3.. .(321,414) .
BHW26R-27-5 . ..| GRAYCLIFF PRIVATE EQUITY PARTNERS . NEW YORK .. Graycliff Partners .. ....09/22/2020 .. 3.. .(136,124) |
BHW273-T4-1 . ..| DOVER STREET X LP .......... BOSTON .. HarbourVest Partners ....10/08/2020 .. 3.. 1,469,948 |.
BHW27R-32-7 . ..| CENTURY DOXA CO-INVEST L.P. . BOSTON .. Century Equity Partners ....12/31/2023 .. 3.. .(187,560) |.
BHW27T-0L-7 . ..| GRYPHON HERITAGE PARTNERS LP . |LOS ANGELES . Gryphon Investors . ....10/27/2021 .. 3.. .. 159,894
BHV27W-84-0 . ..| GRYPHON PARTNERS VI LP .... . |LOS ANGELES . Gryphon Investors . ....12/18/2020 .. 3.. 271,423
BHV281-M0-9 . .| CENTURY HCC CO-INVEST LP .. . | BOSTON ..... Century Equity Partners ....12/29/2020 .. 3.. 95,817
BHV28L-F6-0 . ..| SOUTHFIELD CAPITAL III LP ... . | GREENIICH . Southfield Capital ....02/24/2021 .. 3.. 805,059
BH\I298-JB-3 . .. | CAROUSEL CAPITAL PARTNERS VI . | CHARLOTTE . Carousel Capital ..... ....04/21/2021 .. L3 301,306
BHVI299-RV-8 . .. |DRAWBRIDGE 2018 RCA ..... . [ NEW YORK .. Fortress Investment Group ....05/03/2021 .. .13, (880,868)
BHVI29R-8N-7 . ..|MPE PARTNERS 11 LP ..... . | CLEVELAND . MPE Partners ................ ....06/02/2021 .. 3.. 1,602,337
BHV29Y-QY-8 . ..| ONE ROCK CAPITAL PARTNERS 11 LP . | NEW YORK .. One Rock Capital Partners ....06/21/2021 .. 3.. .(408,779)
BHVI2AU-AF-2 . ..| CIVC PARTNERS FUND VI LP ....... CHICAGO . CIVC Partners ............ ....07/21/2021 .. 3.. .. (95,762)
BHVI2BE-9K-8 . ..|LEEDS EQUITY PARTNERS VII LP NEW YORK .. Leeds Equity Partners . ....06/21/2022 .. 3.. 2,843,443
BHVI2BE-9L-6 . .| UPFRONT VII LP ...... SANTA MONICA Upfront Ventures .. ....09/16/2021 .. 3.. ..578,134
BHV2BV-56-5 ......... VMG PARTNERS V LP .. SAN FRANCISCO .. .| VMG Partners ....10/14/2021 ... |...... 3 498,860 |....
BH\I2D4-E5-5 MONOMOY CAPITAL PARTNERS IV LP .. ... |NEW YORK .| Monomoy Capital Partners . ....12/09/2021 ... {...... 3 1,885,987 |....
BHVI2KJ-6R-5 . ..|ALPINE INVESTORS IX LP .... . | SAN FRANCISCO Alpine Investors ....12/15/2023 .. 1.
BHV2KW-32-1 . ..| BRYNWOOD PARTNERS IX LP . | GREENWICH . Brynwood Partners . ....07/27/2023 .. 3.. ,075,
BHV2LK-90-0 ......... MPE Partners IV LP . | CLEVELAND ... ... |MPE Partners ....08/01/2024 ...|...... 3 2,240,784 |....
BHV2MB-LV-4 ......... GRIDION CAPITAL FUND V LP - TALCOT ... | NEW CANAAN .. ...|GRIDIRON CAPITAL FUND V LP . ....11/27/2023 ... |...... 3 1,227,858 |....
BHW2MZ-FR-7 .........[CIVC Partners Fund VII LP ............ . | CHICAGO .| CIVC Partners ...01/02/2024 ...|...... 3 . 1,151,252 |....
1999999. Joint Venture Interests - Common Stock - Unaffiliated 1,260,883 14,148,173
BENQGH-FD-8 ......... |Go|den Road 1T 1, LLC iiiiuuuiiiiiiiiii it rci e s s r e e s e s e reaa s eeeeees VARIOUS ...oiiiiiiiiiiiiiiiiiniieciiiiiieeeeees foreeiiens US......... Sixth Street Partners ........ccoooiiiiiviiiiiiiiiiiiiiniiiii e ...08/04/2023 ... |oeeiiie i | i 8,720,646
2699999. Joint Venture Interests - Other - Affiliated 8,720,646
6099999. Total - Unaffiliated 1,260,883 14,148,173
6199999. Total - Affiliated 8,720,646
6299999 - Totals 1,260,883 22,868,820
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ANNUAL STATEMENT FOR THE YEAR 2024 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 Year

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 |Change in 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 Nature of Disposal Acquired Date Year crease) | Accretion nized Other 11+12) Value Disposal eration Disposal | Disposal | Disposal | Income
BENRGF-E6-6 ..... Dextra Strategic Partners B-5 Onshore LP ... [NEW YORK Dextra Partners . |- 12/28/2023 ..|. 12/20/2024 . [........ 11,543 |.. JUTTR TR TR 11,543 | 11,543 |...
BHW025-L9-2 ..... SAW MILL CAPITAL PARTNERS LP .. ... |BRIARCLIFF MANOR .| Saw Mill Capital . . 03/29/2018 ..|. 10/15/2024 ..|.... 1,324,321 . 1,324,321 |.. 1,324,321
BHW02K-5A-4 ..... GSO SPECIAL SITUATIONS FUND NEW YORK ... .| The Blackstone Group . 06/01/2007 ..|. 03/31/2024 .. ... 12,098 .. 72,098 |.. . 72,098
BHV0JB-5A-6 ..... SUNTX CAPITAL PARTNERS |1 DALLAS ... .| SunTx Capital Partners . 03/29/2018 ..|. 12/18/2024 .. .. 424,916 424,916 |.. 424,916
BHWOJP-76-2 ..... AEA INVESTORS SBF 1 LP .. NEW YORK .| AEA Investors .. . 03/29/2018 ..|. 11/20/2024 .. ..3,136 .. 3,136 |.. 3,136
BHVOK4-9L-2 ..... CORTEC GROUP FUND V LP .... NEW YORK .| Cortec Group ... . 02/28/2018 ..|. 09/24/2024 .. 19,547 |.. v | .. 19,547 |.. 19,547
BHVOKJ-87-1 ..... GRIDIRON CAPITAL FUND Il LP NEW CANAAN . .|Gridiron Capital .... . 03/29/2018 ..|. 11/02/2024 ..|.... 2,368,727 |... (1,954,446)). (1,954,446) 414,281 |.. 414,281
BHVOLL-V8-7 ..... CENTURY FOCUSED FUND I LP BOSTON ... .| Century Equity Partners . . 03/29/2018 ..|. 10/11/2024 .. .. 121,851 N . 121,851 |.. 121,851
BHWOLU-T1-5 ..... MSOUTH EQUITY PARTNERS |1 LP WILMINGTON . .| MSouth Equity Partners . 03/29/2018 ..|. 12/20/2024 .. ... 14,657 .. 14,657 |.. 14,657
BHWOMG-1V-9 ..... HEARTWOOD PARTNERS I LP .... GREENWICH .|Heartwood Partners .. . 03/29/2018 ..|. 11/20/2024 ..|.... 1,836,961 . 1,836,9%1 |.. 1,836,961
BHWOZH-1W-1 ... GOLDMAN PETERSHILL I LP .... NEW YORK .| Goldman Sachs ........ . 03/29/2018 ..|. 09/23/2024 ..|.... 1,374,178 . 1,374,178 |.. 1,374,178
BHV1OH-WE-4 ..... DRAWBRIDGE SPECIAL OPPORTUNITIES F NEW YORK .|Fortress Investment Group . . 03/01/2018 ..|. 12/05/2024 ..[.... 2,085,203 . 2,085,203 |.. 2,085,203
BHVHAE-FF-5 ..... GSO CREDIT ALPHA FUND LP ............. NEW YORK .| The Blackstone Group .. . 02/01/2018 ..|. 09/09/2024 .. ... 45,918 .. 45,918 |.. . 45,918
BHV1AK-95-0 ..... LEXINGTON CAPITAL PARTNERS VIII LP NEW YORK .|Lexington Partners . . 03/29/2018 ..|. 12/23/2024 ..|.... 2,089,956 . 2,089,956 |.. 2,089,956
BHVHAM-CX-1 ..... DWH EQUITY INVESTORS LP ..... ST LOUIS .|Gridiron Capital . . 03/29/2018 ..|. 04/22/2024 .. ... 60,030 ..60,030 |.. . 60,030
BHW1B4-2P-8 ..... GRIDIRON CAPITAL 11 AIV LP . NEW CANAAN . Gridiron Capital .... . 03/29/2018 ..|. 11/02/2024 .. ..846,602 |.. P I 180,694 .... 846,602 ...846,602 |...
BHW1DU-0C-9 ..... VMG PARTNERS |11 LP SAN FRANCISCO ... VMG Partners . |- 03/29/2018 ..|. 12/23/2024 ..|.... 2,030,789 |.. s JUUT TP IS 2,030,789 |........ 2,030,789 |...
BHVWHEV-P1-3 ..... GRYPHON PARTNERS IV LP . SAN FRANCISCO .| Gryphon Investors . 02/01/2018 ..|. 12/10/2024 .. . . 336,926 |.. 336,926
BHWHEV-P2-1 ..... GRYPHON CO-INVEST FUND IV LP SAN FRANCISCO .| Gryphon Investors ... . 02/01/2018 ..|. 12/10/2024 .. . 100,171 |.. 100, 171
BHW20C-LC-8 ..... KKR RECOP FEEDER I L.P. ....... . | NEW YORK Kohlberg Kravis and Roberts .... . |- 04/20/2020 ... 12/02/2024 ..|.... 1,015,296 [.....cccvvvvies Joovmmnninnininnn oo s [ e s 1,015,296 1,015,296 |...
BH\I22B-FJ-0 BRI INVESTMENTS LLC ROCHESTER .. HIMCO . |- 10/18/2019 .| 10/24/2024 ..|.eeeeeeeeeennn [ e oo e o e e . 44730 ...
BHW22G-6B-6 ..... [GUARDIAN CAPITAL PARTNERS FUND |11 WAYNE ... .|Guardian Capital Partners . . 10/31/2019 ..|. 12/13/2024 ..[.... 3,088,339 . 3,088,339 3,088,339
BHWI22J-9D-3 ..... [WIND POINT PARTNERS IX-A LP ......... CHICAGO .|WindPoint Partner ........... . 02/26/2020 ..|. 11/26/2024 .. ..471,220 471,220 |.. 471,220
BHVI22R-58-3 . REVELSTOKE CAPITAL PARTNERS FUND |1 DENVER ... .| Revelstoke Capital Partners . . 11/04/2019 ..|. 11/08/2024 .. .. 849,830 .849,830 |.. 849,830
BHW22Z-RJ-4 . CORTEC GROUP FUND VII LP . NEW YORK .| Cortec Group . . 12/22/2019 ..|. 12/03/2024 .. 18,075 .. 18,075 |.. . 18,075
BHV252-114-1 . GRIDIRON CAPITAL FUND IV LP ... NEW CANAAN . .|Gridiron Capital . . 05/06/2020 ..|. 10/04/2024 ..|.... 1,141,081 . 1,141,081 |.. 1,141,081
BHW26R-27-5 ..... GRAYCLIFF PRIVATE EQUITY PARTNERS . NEW YORK .|Graycliff Partners . . 09/22/2020 ..|. 12/24/2024 .. 2,340,999 . 2,340,999 |.. 2,340,999
BHW273-T4-1 ..... DOVER STREET X LP .......... BOSTON ... .| HarbourVest Partners . 10/08/2020 ..|. 12/27/2024 .. .. 336,934 . 336,934 |.. ... 336,934
BHW27K-58-6 ..... GSM EQUITY INVESTORS LP .. NEW CANAAN . .|Gridiron Capital .... . 11/20/2020 ..|. 10/04/2024 ..[.... 1,566,218 . 1,566,218 |.. 1,566,218
BHW27R-32-7 ..... CENTURY DOXA CO-INVEST L.P. BOSTON ...... .| Century Equity Partners . . 12/31/2023 ..|. 12/16/2024 .. ... 20,052 .. 20,052 |.. . 20,052
BHW27T-0L-7 ..... GRYPHON HERITAGE PARTNERS LP LOS ANGELES .| Gryphon Investors ... . 10/27/2021 ..|. 12/24/2024 .. .. 277,594 . 277,5% |.. 277,594
BHV27W-84-0 ..... GRYPHON PARTNERS VI LP .... LOS ANGELES .| Gryphon Investors . 12/18/2020 ..|. 11/13/2024 .. ..666,256 .666,256 |.. 666,256
BHV28L-F6-0 ..... SOUTHFIELD CAPITAL |11 LP GREENWICH .. .| Southfield Capital . 02/24/2021 ..|. 06/20/2024 .. 65,833 .. 65,833 |.. . 65,833
BHV299-RV-8 ..... DRAWBRIDGE 2018 RCA ........ NEW YORK .|Fortress Investment Group . . 05/03/2021 ..|. 12/23/2024 .. ..608,175 .608,175 |.. 608,175
BHV29Y-QY-8 ..... ONE ROCK CAPITAL PARTNERS 11 LP NEW YORK .| One Rock Capital Partners . . 06/21/2021 ..|. 11/26/2024 . .[.... 2,213,802 . 2,213,802 |.. 2,213,802
BHV2AU-AF-2 ..... CIVC PARTNERS FUND VI LP .... CHICAGO .. .|CIVC Partners ........ . 07/27/2021 ..|. 10/09/2024 .. . 167,540 |.. 167,540
BHV2BE-9L-6 ..... UPFRONT VI I LP . | SANTA MONICA . Upfront Ventures .... . 09/16/2021 ..|. 10/07/2024 .. ... 19,408 |...
BHV2D4-E5-5 ... MONOMOY CAPITAL PARTNERS IV LP .. NEW YORK Monomoy Capital Partners . 12/09/2021 ..|. 12/27/2024 .. ... 465,558 |...
BHVI2KJ-6R-5 . ALPINE INVESTORS IX LP .... SAN FRANCISCO .|Alpine Investors .... . 12/15/2023 ..|. 08/01/2024 .. . 15,702
BHW2KW-32-1 ..... BRYNWOOD PARTNERS IX LP ... .. | GREENWICH Brynwood Partners ... . 07/27/2023 ..|. 12/10/2024 .. . . ... 106,496 |... . . .
1999999. Joint Venture Interests - Common Stock - Unaffiliated (1,773,751) (1,773,751) 28,667,492 28,712,223 44,730 44,730 38,829
BENQGH-FD-8 ..... JGolden Road 1T 1, LLC vovvovveviiriiieriaiiennans [VARIOUS oo | US......... [Sixth Street Partners ......cccoovevvereens [. 08/04/2023 ..]. 12/30/2024 ... 2,406,655 |.....cveoiiiie foorriiiiiiiiins fooririiiiiiiiins forerieriesieiies fooreriiieriens forerieriaiiains forenens 2,406,655 |........ 2,406,695 |....covniiiiiinn foveeniiiiiiiiins foviiniiiniiiies foeieniiiiiiinnns
2699999. Joint Venture Interests - Other - Affiliated 2,406,655 2,406,655 2,406,655
6099999. Total - Unaffiliated 30,621,938 | (1,773,751) (1,773,751) 28,667,492 28,712,223 44,730 44,730 38,829
6199999. Total - Affiliated 2,406,655 2,406,655 2,406,655
6299999 - Totals 33,028,593 | (1,773,751) (1,773,751) 31,074,147 31,118,878 44,730 44,730 38,829




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

(1=

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
912810-FG-8 ..... UNITED STATES TREASURY LA e 125,113 |. 103.6540 |................. 103,654 |................ 100,000 [................ 108,157 |oveeeeieiiiiiens foeeiiinns (1,824) |ouveneeiiiinines o e 5.250 |...... BAB[FA s v 1,983 [ooeiiiiiiiiinnns 5,250 |....03/31/2014 ...|....02/15/2029 ...
912810-FT-0 ..... UNITED STATES TREASLRY .. LA .. 469,625 |...99.8556 |... ....441,692 e (3,083) | e s 4.500 |...... 3.369 ...6, . 18,000 |....03/31/2014 ...|....02/15/2036 ...
912810-RB-6 ..... UNITED STATES TREASLRY .. LA .. 348,136 |...75.7415 |... ....357,817 L1003 [ i e 2.875 |...... 3.366 ...06/28/2013 ...|....05/15/2043 ...
912810-RB-6 ..... UNITED STATES TREASURY .. LA ... 32,960 |...75.7415 |... eeeeneeeeeeeennn 39,000 [oueiiiiiii 33,534 | e B9 e e e 2.875 |...... 3.178 ....05/15/2013 ...|....05/15/2043 ...
912810-RD-2 ..... UNITED STATES TREASLRY .. LA . 19,582,111 |...86.1058 |... ....17,290,048 |.... +..19,705,960 [...ooviiiiiiinnns i 16,983 | e e 3.750 |...... 3.890 ....12/16/2013 ...|....11/15/2043 ...
912810-RD-2 ..... UNITED STATES TREASLRY .. LA ...86.1058 |...ccvvnennnns 2,126,814 |.... e 2,828,012 [ e T e e e 3.750 |...... 3.890 ...12/05/2013 ...|....11/15/2043 ...
912810-RD-2 ..... UNITED STATES TREASLRY .. LA ...86.1058 |... ...10,341,308 |.... . L ALTBTAST [ 8,422 e e e 3.750 |...... 3.890 ...12/16/2013 ...|....11/15/2043 ...
912810-RE-0 ..... UNITED STATES TREASURY .. LA ...84.3765 |... ...84,377 |.... . 100,000 |.. 100,902 e [ (80) e [ e 3.625 |...... 3.560 ....03/31/2014 ...|....02/15/2044 ...
912810-RU-4 . UNITED STATES TREASURY LA ...76.9180 |. ..656,756 |. ..904,000 .865,196 |.. .2.875 |......3.148 ....12/20/2016 .. 11/15/2046
912810-RU-4 . UNITED STATES TREASURY LA ...72.6500 |. ..342,182 |. . 471,000 450,779 |.. .2.875 |......3.148 ...12/20/2016 .. 11/15/2046
912810-SA-7 ..... UNITED STATES TREASURY LA ...73.3551 .. 117,368 |. . 160,000 .155,796 |.. .3.000 |......3.161 ....03/09/2018 .. 02/15/2048 ...
912810-SA-7 ..... UNITED STATES TREASURY .. LA ...73.3551 |... ... 73,355 |.... 100,000 [oeeevrnieeeeennnn 97,378 [ e 18 | e e 3.000 |...... 3.161 ....03/09/2018 ...|....02/15/2048 ...
912810-SF-6 ..... UNITED STATES TREASLRY .. LA ... 72.7542 |... 945,804 |.... ... 1,300,000 |...oeeennnnnn 1,307,103 Joeceeniniiiiiiis [ (73) | e s 3.000 |...... 2.968 ....03/21/2019 ...|....02/15/2049 ...
912810-SN-9 ..... UNITED STATES TREASURY .. LA ...47.4085 |... ...153,297,728 |.... ..323,355,000 |............243,090,093 |....oeeeereeemnnns [oeeenn 2,108,873 |oeeeeiiiiiiiiiis e oo 1.250 |...... 2.547 ....08/02/2022 ...|....05/15/2050 ...
912810-SN-9 ..... UNITED STATES TREASLRY .. LA ... 47.4085 |... ...32,711,858 |.... 69,000,000 |.............56,495,005 |.....cccevvnnnnns [orrennnnn 331,942 | o e 1.250 |...... 2,125 ...06/24/2022 ... |....05/15/2050 ...
912810-SN-9 ..... UNITED STATES TREASURY .. LA ... 47.4085 |... 10825,000 |eveiniiieennnnn 216,408 [ e 2,758 [ e et 1.250 |...... 3.179 ....05/10/2022 ...|....05/15/2050 ...
912810-SP-4 ..... UNITED STATES TREASLRY .. LA .... 15,349,609 |...48.7620 |... .... 12,190,504 |.... ...25,000,000 |.. 15,767,105 [ [ 217,995 Lo e e 1.375 |...... 3.592 ....01/18/2023 ...|....08/15/2050 ...
912810-SU-3 ..... UNITED STATES TREASURY .. LA .... 10,456,465 |...55.6088 |.............. 6,395,006 |.... ...11,500,000 |.. +..10,550,169 |..eeeeeiiiiiees e 26,412 | e e 1.875 |...... 2.297 ...04/30/2021 ...|....02/15/2051 ...
912810-SX-7 ..... UNITED STATES TREASLRY .. LA .... 25,558,767 |...62.8815 |... .... 15,720,379 |.... ...25,000,000 |.. 025,510,526 [o.eneiiiiniinnnns foeeennnn (13,701) v o v 2.375 |...... 2.212 ....06/28/2021 ...|....05/15/2051 ...
912810-S2-2 ..... UNITED STATES TREASURY LA . 35,579,945 |...57.1410 |. .20,664,406 |. .2.000 |......2.072 ...10/2172021 .. 08/15/2051
912810-S2-2 ..... UNITED STATES TREASURY LA . 98,172 [...57.1410 |. ...57,141 | .2.000 |......2.093 ....09/30/2021 .. 08/15/2051
912810-S2-2 ..... UNITED STATES TREASURY LA . 28,980,945 |...57.1410 |. . 16,991,498 |. .2.000 |......2.115 ....10/21/2021 .. 08/15/2051
912810-TB-4 ..... UNITED STATES TREASURY LA . 14,536,000 |...55.1542 |. ..8,273,128 |. .1.875 |......2.013 ....11/24/2021 .. 11/15/2051 ...
912810-TB-4 ..... UNITED STATES TREASURY LA . 35,608,500 |...55.1542 |. .20,351,8%4 |. .1.875 |......2.042 .. 11723/2021 .. 11/15/2051 ...
912810-1D-0 ..... UNITED STATES TREASLRY .. LA ...60.6240 |.............. 1,788,409 |.... i 2,576,098 [o.eniiiiiiiiiinens i 8975 Lo i e 2.250 |...... 2.931 ...04/18/2022 ...|....02/15/2052 ...
912810-UE-6 ..... UNITED STATES TREASURY .. LA ...95.3428 |....oonnennnns 1,430,142 |.... e TATATA0 [ e e 22 e oo e 4.500 |...... 4.604 ....12/16/2024 ...|....11/15/2054 ...
912828-XB-1 ..... UNITED STATES TREASLRY .. LA ...99.2165 |.....covnnnnns 2,976,495 |.... 002,996,972 [ e 8,106 [ e e 2125 |..... 2.401 ....07/01/2015 ...|....05/15/2025 ...
91282C-DY-4 ... UNITED STATES TREASURY .. LA ...84.1091 |..ccomnninnnns 2,842,888 |.... 3,170,642 [ e 26,280 [ [ e 1.875 |...... 2.842 ....04/18/2022 ...|....02/15/2032 ...
912820-EW-7 ..... UNITED STATES TREASLRY .. e | AL ... 97.6547 |...ooiinnnnnns 2,929,641 |.... ....3,007,086 |....oooeevnniniies fooveinnnnn (2,684) | i e 3.250 |...... 3.151 ...07/19/2022 ... |....06/30/2027 ...
0019999999. Subtotal - Bonds - U.S. Governments - Issuer Obligations 510,313,104 | XXX 331,573,255 517,740,761 XXX XXX XXX XXX
36179U-CA-8 ..... G2 MA5465 - RMBS 4 s LA e 114,676 |...90.3887 |.................103,848 [........cco.... . 114,891 | BRI O - NN RN RN 3.500 |...... 3.564 ....09/11/2018 ...|....09/20/2048 ...
36179U-CB-6 ..... G2 MA5466 - RVBS . N LA ...93.2391 |... 282,518 e e (197) e e s 4.000 |...... 3.250 ....09/11/2018 ...|....09/20/2048 ...
362000-3L-6 ..... GN 569703 - RVBS . I L LA . 102.4334 | 1,828 [ 1,780 (LR R AR i ) FUP A R 6.500 |...... 4.563 ....07/18/2002 ...|....02/15/2032 ...
36200R-YQ-9 ..... GN 570519 - RMBS . N LA L 102.3145 |t 3110 [0 3,040 [ 3194 | e (18) e e e 6.500 |...... 4.612 ...07/18/2002 ...|....01/15/2032 ...
36200U-WJ-0 ..... GN 573149 - RMBS . 4 1.4 .. ...99.9103 |. .7.000 |......4.338 ....03/20/2002 .. 09/15/2031 ...
36200X-JF-7 ..... GN 575462 - RIBS . 4 1.A .. . 100.9094 |. .6.500 |......2.226 ....03/30/2009 .. 12/15/2031
36200X-KN-8 ..... GN 575501 - RMBS . 4 1.4 .. . 102.5532 |. .6.500 |......5.537 ...03/30/2009 .. 01/15/2032
36201C-6E-9 ..... GN 579669 - RMBS . 4 1.A .. . 102.5240 |. .6.500 |......4.173 ...03/30/2009 .. 03/15/2032
36201C-PY-4 ..... GN 579239 - RIBS . 4 1.4 .. . 103.0590 |. .6.500 |......5.886 ....02/05/2002 .. 01/15/2032 ...
36201F-06-7 ..... GN 581977 - RMBS ... N LA . 100.7357 |oeeeveniieeeeennn 15,928 | 15,806 [ enn 16,390 | e (92) [ e e 7.000 |...... 5.259 ....04/17/2002 ...|....05/15/2032 ...
36201F-UH-8 ..... GN 582084 - RVBS . I L LA . 102.5756 |.ooovvvinieennnnn 44,282 | 3170 85,018 | e (201) [ o e 6.500 |...... 4.940 ....07/18/2002 ...|....04/15/2032 ...
36201F-U0-8 ..... GN 582091 - RMBS . N LA 0 103.1328 |.oeeeiniieeeeennn 23,924 | 28,197 [ 280195 | e (129) [ e e 6.500 |...... 4.757 ...07/18/2002 ...|....04/15/2032 ...
36201F-X6-9 ..... GN 582201 - RWBS . I L LA . 102.5320 |... . . e 11092 L [ (27) [ [ e 6.500 |...... 5.734 ....02/05/2002 ...|....02/15/2032 ...
36201H-WX-7 ..... GN 583962 - RIBS . N LA . 101.4795 |... ...43,533 |.... 82,899 | 83708 s e (104) [ e e 6.500 |...... 5.735 ...03/30/2009 ... |....06/15/2032 ...
36201J-F6-1 ..... GN 584389 — RMBS .......cccvvniiiiiinnnnniiiiinninnnneenns fone ven | nnnnns 4. 1AL . 101.2875 |..ovvveiniiiiiinnn 1,300 [, 1,283 [ 1345 | oo (M) s o oo 6.500 |...... 3.352 ...07/18/2002 ... |....05/15/2032 ...
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36201J-FD-6 ..... GN 584364 — RMBS .......cevvmniiiriiniiiinicinnneeeceens oo e | s 4 s LA . 102.6519 [...ccovvennnnns 96,679 |oevniiiiiinnnnnns 94,182 |ouveeiiiiiiinnnn 102,783 [ovneiiiiies e (A7) [ e o 7.000 |...... 3.323 |MON ..o fernniiiiiiiinns LS 6,593 |....07/19/2002 ...|....04/15/2032 ...
36201L-7K-4 ..... GN 586898 - R\BS . 4 LA . 101.3318 |... e (212) [ e [ 7.000 |...... 4.400 1,957 |....10/23/2002 ... |....08/15/2032 ...
36201M-G8-9 ..... GN 587123 - RWBS . 4 LA . 100.5172 |... e (3B) [ e e 7.000 |...... 5.1%9 ...05/14/2002 ...|....06/15/2032 ...
36201M-JU-7 ..... GN 587175 - RMBS . 4 LA L 101.2678 |oeeeeenieeeeeeenen 5,202 |0 5,225 |0 5,509 [ e (BT) s e e 6.500 |...... 3.753 ...07/19/2002 ...|....07/15/2032 ...
36201M-LH-3 ..... GN 587228 - R\BS . 4 LA 1041748 | 15,133 [ 14526 1561 e e (140) [ e | 6.500 |...... 3.562 ....03/30/2009 ...|....08/15/2032 ...
36201T-AM-9 ..... GN 592312 - RIBS ... 4 LA . . 102.5373 |.ooeeeniiee et 68,598 | 66,901 [ 88,804 | e (228) [ e e 6.500 |...... 5.407 ....07/18/2002 ...|....08/15/2032 ...
36202E-AL-3 ..... G2 003611 - RMBS ... 4 LA .. 144,796 |. 102.3766 |........coeeeenn 144,977 [oninninnnnn 140,830 |ooeeinninnnnn 144,303 [ foovviennnnnnn (300) Jovenniiiiiiiens oo e 6.000 |...... 5.137 ....03/30/2009 ...|....09/20/2034 ...
36202F-B4-7 ..... G2 004559 - RMBS . 4 LA 11,101 [...99.4384 [..oeeenni e 10,328 | 10,381 [ 11,820 e e (88) | [ e 5.000 |...... 2.988 ....09/17/2010 ...|....10/20/2039 ...
36202F-DB-9 ..... G2 004598 - RMBS . 4 1.4 .. ...97.1329 |. .4.500 |......3.875 ...12/17/2009 .. 12/20/2039 ...
36202F-E6-9 ..... G2 004657 - RMBS . 4 1.A .. ...97.1122 |. .4.500 |......4.19% ....03/16/2010 .. 03/20/2040
36202F-EH-5 ... G2 004636 - RMBS . 4 1.4 .. ...97.1226 |. .4.500 |......4.293 ...03/16/2010 .. 02/20/2040 ...
36202F-GI-0 ..... G2 004713 - RMBS ... 4 LA ...97.0708 |...cvvvnneeeeennn49,608 |oueeeeiennnn 51,105 |t 52,462 s e (B9) s e e 4.500 |...... 3.873 ....06/17/2010 ...|....06/20/2040 ...
36202F-KN-5 ... G2 004801 - RMBS . 4 LA ...96.9889 |.............. 1,240,835 |.....oeeeennnn 1,279,357 |ooiiiinnnnn i 1,365,009 |ounnniiiiiiinnns foreiiennnn (3,566) [veiniecciiines oo i 4.500 |...... 3.006 ...09/17/2010 ... |....09/20/2040 ...
36202F-LP-9 ..... G2 004834 - RMBS . 4 LA 1970501 |ooeieiiieee i 25,628 | 26,407 [ 28,055 [ e (88) [ e e 4.500 |...... 3.102 ...10/18/2010 ...|....10/20/2040 ...
3620R-VG-5 ..... GN 479515 - RMBS . 4 LA 1..99.8705 |.ooivviiiiiiiiiennn 790 [l 79T 804 | e () e [ 8.000 |...... 7.190 ....07/27/2000 ...|....08/15/2030 ...
36209Y-X4-5 ..... GN 485899 - RNBS . 4 LA L 102.2623 |ooeeeeieeeeenn 5,274 | 5188 5246 s e (1) [ e e 7.000 |...... 6.262 ...03/20/2002 ... |....09/15/2031 ...
3620A1-X7-8 ..... GN 716302 - RMBS ... 4 LA L..99.6861 |.ooiiviiiiiin 2,822 [ 2,831 L0 2,935 [ e () e [ e 5.000 |...... 4.162 ...09/18/2009 ...|....06/15/2039 ...
3620A8-LU-5 ..... GN 722239 - RIBS ... N LA 1..99.3780 |eeeeeiiiieeeennn 7,888 [ 1,884 et 70826 e e (10) fe s e e 5.000 |...... 4.261 ....09/18/2009 ...|....08/15/2039 ...
3620A9-SH-5 ... GN 723320 - RMBS . I L LA L..99.6183 |..ooiiiiieein 20,697 o 20,776 [ 21,409 | e (28) s o | 5.000 |...... 4.294 ....09/18/2009 ...|....09/15/2039 ...
3620AC-3Z-5 ..... [GN 726316 - RMBS . 4 1.A .. ...98.8730 |. .5.000 |......4.281 ...09/18/2009 .. 09/15/2039
3620AC-4G-6 ..... GN 726323 - RMBS . 4 1.4 .. ...99.8092 |. .5.000 |......4.264 ...09/18/2009 .. 09/15/2039
36211C-25-0 . GN 509385 - RMBS . 4 1.A .. . 100.4667 |. .7.000 |......6.118 ....04/01/2001 .. 07/15/2029
36213D-3C-0 ..... [GN 551695 - RMBS . 4 1.4 .. . 103.9924 |. .6.500 |......5.525 ....03/30/2009 .. 02/15/2032 ...
36213E-AB-2 ..... [GN 551802 - RMBS . 4 1.A .. . 102.5422 |. .6.500 |......5.025 ....03/30/2009 .. 05/15/2032 ...
36213E-SK-3 ..... GN 552322 - RMBS . 4 LA L103.7719 | 28,807 o 27,760 [ 28,328 e e (104) L e 6.500 |...... 5.490 ....03/30/2009 ...|....01/15/2032 ...
36213E-YS-9 ..... GN 552521 - RMBS . 4 LA L 101.4315 |t 1742 | 1838 8,010 [ e (40) e e e 6.500 |...... 4.726 ...03/30/2009 ... |....04/15/2032 ...
36213G-AL-5 ..... GN 553611 - RMBS . 4 LA 0 101.9012 |ooeeeeneeee 11,514 | 11,800 [l 11814 e e (B8) s e 7.000 |...... 5.635 ...03/20/2002 ... |....02/15/2032 ...
36213G-TY-7 ..... GN 554167 - RMBS . 4 LA . 100.7309 |eeeeveiieeeeennn 3,076 [ 3,054 |l BU172 | e () e e e 7.000 |...... 5.474 ...03/20/2002 ...|....11/15/2031 ...
36213N-LL-8 ..... GN 559331 - RMBS . 4 LA . 101.4658 |...oevvniieeennnnn 10,928 |oninniiiinnnnn 10,766 | 11,012 | e () e [ 6.500 |...... 5.579 ...02/22/2002 ...|....12/15/2031 ...
36213U-C9-9 GN 56449 - RMBS . 4 LA 0 100.2936 |.oeeevnneeeeeenen 854 | B3 9T | e () s e e 7.000 |...... 3.972 ....07/19/2002 ...|....11/15/2031 ...
36213X-SB-1 ..... [GN 567614 - RMBS . 4 1.4 .. . 101.9868 |. .6.500 |......5.354 ....03/30/2009 .. 04/15/2032 ...
36213X-T5-3 ..... [GN 567672 - RMBS . 4 1.A .. ...99.8977 |. .7.000 |......5.553 ....04/17/2002 .. 05/15/2032
36213X-T6-1 ..... [GN 567673 - RMBS . 4 1.4 .. ...99.9202 |. .7.000 |......5.560 ....04/17/2002 .. 05/15/2032
362258-ND-6 ..... [GN 781288 - RMBS . 4 1.A .. . 103.2859 |. .6.500 |......4.433 ....07/19/2002 .. 05/15/2031 ...
362258-Ph-4 ... GN 781328 - RMBS . 4. LA .. 113,245 |. 103.2246 |... . 110,713 |.. ...114,720 o (B73) [ e s 7.000 |...... 5.246 ...03/15/2002 ... |....09/15/2031 ...
0029999999. Subtotal - Bonds - U.S. Governments - Residential Mortgage-Backe:

Securities 3,389,029 3,203,669 3,267,155 3,410,423 (8,965) XXX 163,821 XXX XXX
38380J-DI-5 ... GNR 2017-168 10 - CMBS .... L8 . 1.A .. .. 140,852 ...54,286 |.... ..60,002 |..... e (9,514) | e e 0.553 . 15,309 |....11/20/2017 ...|....12/16/2059 ...
38380J-FE-3 ..... GNR 2017-169 10 - CMBS . 3 1.4 .. ..196,852 |. .. (13,779) |. .0.677 |.. . 49,021 |....12/01/2017 .. 01/16/2060 ...
38380M-E9-8 ..... GNR 2019-008 10 - CMBS .... L8 .. 1.A .. ... 40,479 |.... e (1,485) | e s 0.762 ...5,826 |....01/25/2019 ...|....11/16/2060 ...
38380M-G5-4 ..... GNR 2019-014 10 - CMBS .. e |3 1.4 .. 41,732 [ v 239,421 o [ (6,836) v [ e 0.832 |..... (5.626)[ MON ... ... 24,206 |....01/25/2019 ...|....11/16/2060 ...
38381D-ET-3 ..... GNR 2021-088 10 - CMBS . 8 e [ 1AL 4,061,651 | foeeeeennn.. 3,048,739 | [ (460,872) | o e 0.790 |..... 11.776 | MON ..... .. 530,184 |....05/12/2021 ...|....09/16/2062 ...
0039999999. Subtotal - Bonds - U.S. Governments - Commercial Mortgage-

Backed Securities 6,541,880 [ XXX 4,495,000 3,607,020 (492,486) XXX XXX XXX 50,832 624,546 XXX XXX
0109999999. Total - U.S. Government Bonds 520,244,014 | XXX 339,271,924 627,690,655 524,758,204 2,317,981 XXX XXX XXX 2,814,711 10, 138,655 XXX XXX
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21987B-AW-8 ..... CORPORACION NACIONAL DEL COBRE DE CHILE ............. foer ... [CRR—. 1,2 e L 2AFE L 8,202,164 |...95.6624 |.............. 7,939,976 |....covvnnnnn. 8,300,000 |.eevvunnnnns 8,268,581 [.....covvnvivienn Jovwnnennn 11,425 [ i [ 30625 oLl BTT9(FA s e 125,365 |ovvenniinnns 300,875 |....04/30/2018 ...|....08/01/2027 ...
29135L-AA-8 ..... EMIRATE OF ABU DHABI ... [CFP [ .. 1.CFE ..|... ...95.8106 |...ccvvnnnnnns 4,790,530 |.... 4,986,528 [oieiiiiiieeee e 745 e e 30125 3.227 (A0 ...... .. 156,250 |....10/27/2017 ...|....10/11/2027 ...
20446M-AB-8 ..... EQUINOR ASA [CRR—. 1,2 e .. 1.DFE ..|... ...96.7642 |... 8,452,096 |ooiiiiiiiiiinens foeviinnnnns 1,083 [ i 000003625 |l 3.635 [MS ...... .. 306,494 |....12/19/2018 ...|....09/10/2028 ...
344593-AF-5 ... FONDO MIVIVIENDA SA ... (V- 1,2 e .. 2.BFE ..|... ...98.2881 |... 519,270 e o883 e e [ 40625 | 4.691 (A0 ...... . 24,050 |....04/22/2022 ...|....04/12/2027 ...
445545-A0-9 ...... HUNGARY (GOVERNMENT) . [ [T .. 2.BFE ..|... ...95.3040 |... DA s [l 2,695 | e 000050500 6.373 (D ....... . 31,900 |....09/20/2022 ...|....06/16/2034 ...
46513Y-JH-2 ..... ISRAEL, STATE OF (GOVERNMENT) .... .. 1.F FE ..|... ...94.4997 |... 583,595 |-evuueeeeeennins foreeeeeenee 439 | e 0022030250 . 3.33% | ....... ... 19,013 |....01/10/2018 ...|....01/17/2028 ...
501499-AB-3 ..... KUWAIT, STATE OF (GOVERNMENT) .... .. 1.EFE ..|... ...96.9100 |... 4,082,213 [ e (13,769) [ e 40222230500 ).l 3AB[MS ...... .. 141,750 |....10/17/2017 ...|....03/20/2027 ...
55276V-AG-7 ..... MDGH GMTN (RSC) LTD |- 1.CFE ..|... ...98.6870 |... e 1,025,974 i e (1,35 [ oo enn 40500 . 4.333 ...05/11/2023 ...|....11/07/2028 ...
68341P-AA-7 ..... OOREDOO INTERNATIONAL FINANCE LTD .. 1.F FE .. ...97.9190 |. 198,700 |.. .4.210 ....03/28/2018 .. 06/22/2026
698299-8B-9 . PANAMA, REPUBLIC OF (GOVERNMENT) .2.CFE .. ...58.4627 |. 197,755 |.. .4.370 ....04/05/2018 .. 04/29/2053
698299-8G-8 ..... PANAMA, REPUBLIC OF (GOVERNMENT) .2.CFE .. ...64.1126 |. .628,89%6 |.. ..., 4.156 ....06/14/2019 .. 05/15/2047 ...
715638-DF-6 ..... PERU, REPUBLIC OF (GOVERNMENT) .. 2.BFE ..|... ...85.2500 |... .. . 861,299 | o913 | e 2,783 5.313 ...09/14/2022 ...|....01/23/2031 ...
71568P-AC-3 ..... PERUSAHAAN LISTRIK NEGARA (PERSERO) PT ........ccovvs |oee e .. 2.BFE ..|... ...97.6853 |... ..320,000 |.. 333,416 |oeveeneneiiiiins foeneiinn (5,454) | e 4125 2.297 ....09/21/2021 ...|....05/15/2027 ...
718286-CT-2 ..... PHILIPPINES, REPUBLIC OF THE (GOVERNMENT . . |--2.BFE ..|... . 101.8379 |... .1,590,000 |.. e 1,585,283 [ e 595 [ e [en225.609 . 5.655 ....10/11/2022 ...|....04/13/2033 ...
731011-AU-6 ..... POLAND, REPUBLIC OF (GOVERNMENT) - 1.GFE ... ...98.2500 |... .8,850,000 |.. 8,807,728 o e 32,578 e e 00000032250 |l 3.641 ....05/10/2018 ...|....04/06/2026 ...
T4445P-AE-2 ..... INDONESIA ASAHAN ALUMINIUM (PERSERO) PT ... |- 2.CFE ..|... . ...99.6993 |... ..920,000 |oeeerrunneeeennn926,401 fooiiiiiiiiiiieee e (22,080) [eeeeeeeeieeee e 4750 | 2.302 ...05/13/2021 ...|....05/15/2025 ...
745260-LW-0 ..... PUERTO RICO ELEC PWR AUTH PWR REV .. v |- 1.EFE ... .. 120,000 |...98.0988 |... . 120,000 |.. o 120,000 |eveeiiiiiiiins oo e [ 42250 0.000 ....07/22/2022 ...|....07/01/2027 ...
745291-8X-3 ... PUERTO RICO PUB FIN CORP e [ 1A ) .. 114,750 |. 105.3760 |... 105,376 |.... . 100,000 |.. 110,434 s e e e 1222250500 . 0.000 ....06/31/2022 ...|....08/01/2027 ...
74520J-PU-3 ...... PUERTO RICO SALES TAX FING CORP SALES TA . e 5B ] .. 340,340 |. 100.1550 |... 340,527 |.... ..340,000 |.. 340,088 |.......ccvvevvveee fovvrnnneneenn (370) [ v [e0enn 42500 |.eeees 4.447 ....06/31/2023 ...|....07/01/2034 ...
74727P-AX-9 ..... [QATAR, STATE OF (GOVERNMENT) .. .1.CFE ...99.3750 |. .. 1,291,875 |. .1,300,000 .1,311,755 |.. . 4.204 ....07/27/2018 .. 04/23/2028
784620-AE-9 ..... SP PONERASSETS LTD ... .1.BFE .. ...96.1846 |. .. 3,077,908 |. .3,200,000 .3,195,843 |.. .3.050 ....10/23/2017 .. 09/26/2027
80413T-AE-9 ..... SAUDI ARABIA, KINGDOM OF (GOVERNMENT) .. 1.EFE .. ...95.8720 |. .. 5,225,024 |. .5,450,000 .5,430,668 |.. .3.745 ...10/2772017 .. 03/04/2028
80413T-AG-4 ..... SAUDI ARABIA, KINGDOM OF (GOVERNMENT) .. .| 1.EFE .. ...99.6972 |. ..214,349 | ..215,000 .214,907 |.. .4.150 ....04/11/2018 .. 04/17/2025 ...
857006-AG-5 ..... STATE GRID OVERSEAS INVESTMENT (BVI) LTD . .. 1.EFE .. ...97.7076 |. ..3,615,181 |. .3,700,000 .3,699,195 |.. ......3.509 ...03/26/2018 .. 05/04/2027 ...
G8450L-AJ-3 ..... STATE GRID OVERSEAS INVESTMENT (BVI) LTD .... | LEFE L L.97.7076 |.oovevnnnnnnns 4,885,380 |.... ....5,004,120 e (1,805) [ e 222232500 ..l 3.463 ....12/22/2017 ...|....05/04/2027 ...
P3143N-AQ-7 ..... CORPORACION NACIONAL DEL COBRE DE CHILE ... [ J [ .. 2.AFE ..|... .. 76.8108 |... .. ....570,192 e 1091 s e e 40250 . 4.668 ....05/27/2015 ...|....07/17/2042 ...
P3143N-AY-0 ..... CORPORACION NACIONAL DEL COBRE DE CHILE ... D...... 1,2 e .. 2.AFE ..|... . ...95.6624 |... . 300,000 |.. 000299,582 e e 199 e [ 000030625 3.682 ....01/17/2018 ...|....08/01/2027 ...
079368-22-1 ..... SAUDI ARABIA, KINGDOM OF (GOVERNMENT) .....eeeeoeeeercfonn.ne [ [T L EFE s 400,480 |...80.6750 |...ccevuunieeens 322,700 |eeeuiieeeennnn 400,000 [-eeeemnnnniaanees 400,458 [....oooeviiiiieee oeerneiineeeeesd oo i een2.4.500 ).l 4.491 ...06/25/2019 ...|....10/26/2046 ...
0219999999. Subtotal - Bonds - All Other Governments - Issuer Obligations 62,136,876 [ XXX 60,097,393 62,445,000 62,299,386 XXX XXX 602,777 2,256,177 XXX XXX
0309999999. Total - All Other Government Bonds 62,136,876 | XXX 60,097,393 62,445,000 62,299, 386 XXX XXX 602,777 2,256,177 XXX XXX
13063A-5G-5 ..... |CAL|FORNIA STATE ivvviiiiiiiiiiniiciiineescccinieee [ CF..| ....... |1 ......... | T.0FE | 4,634,740 |. 118.3680 [.............. 3,906,144 |....ccovnnnnns 3,300,000 [....cccuunnnns 4,218,473 | foeiiiins (43,947) |evvennviiiinninns fovviiiiiiiiiiis oennes 7.550 |...... 482 A0 oo feviiiiinns 137,788 |.oevveennnnnns 173,650 [....02/19/2013 ...]....04/01/2039 ...
0419999999. Subtotal - Bonds - U.S. States, Territories and Possessions - Issuer
Obligations 4,634,740 | XXX 3,906, 144 3,300,000 4,218,473 (43,947) XXX XXX XXX 137,788 173,650 XXX XXX
0509999999. Total - U.S. States, Territories and Po ions Bonds 4,634,740 | XXX 3,906, 144 3,300,000 4,218,473 (43,947) XXX XXX XXX 137,788 173,650 XXX XXX
592112-DR-4 .. .. 1.B FE ..|... .. 3,720,000 |. 100.0940 |... 3,723,497 |.... .3,720,000 |. .... 3,720,000 ... 106,150 |... ..212,300 |....02/01/2018 ...|....07/01/2034 ...
736688-FN-7 ..... .. 1.BFE ..|... .. 1,760,000 |. 100.4960 |... 1,768,730 |.... .1,760,000 |.. 1,760,000 ..enieiiiiiiinnes foeereniiienieeie Jereeneeeeeiiiiees foereeeriiinneeees o480 |l 40809 |0 Ll e 7,085 |... ... 93,800 |....02/01/2018 ...|....06/01/2027 ...
0619999999. Subtotal - Bonds - U.S. Political Subdivi Obligations 5,480,000 | XXX 5,492,226 5,480,000 5,480,000 113,205 306, 101 XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds 5,480,000 [ XXX 5,492,226 5,480,000 5,480,000 113,205 306,101 XXX XXX
072024-NU-2 ..... [BAY AREA TOLL AUTH CALIF TOLL BRDG REV . .1.DFE .. . 112.2970 |. ..948,910 |. ..845,000 1,028,926 |.. (7,923) | . 14,614 ....08/18/2015 .. 04/01/2040 ...
167725-AF-7 ..... |CHICAGO ILL TRAN AUTH SALES & TRANSFER T . .1.CFE .. . 108.9990 |. ..9,120,201 |. .8,367,234 .9,181,656 |.. .. (29,585) |. 48,105 ....02/01/2018 .. 12/01/2040
196335-AB-9 . COLORADO BRDG ENTERPRISE REV ... .1.BFE .. . 104.4180 |. ..516,869 |. ..495,000 495,000 ....12/02/2010 .. 12/01/2040 ...
196335-AB-9 . COLORADO BRDG ENTERPRISE REV ... .1.BFE .. . 104.4180 |. .. 1,083,738 |. ..990,000 990,000 ...12/02/2010 .. 12/01/2040 ...
207758-KM-4 ..... CONNECTICUT ST SPL TAX OBLIG REV .. CF.. 12 .. 1.DFE ..|... . 100.5300 |... .. ....10/28/2010 ...|....11/01/2030 ...
231266-GC-5 ..... CURATORS UNIV MO SYS FACS REV ..ievveuiiiereinninaaees L CF..f..oonns 1 s L ABFE | 1,665,000 |. 102.4840 |.............. 1,706,359 [....oooeennnnn 1,665,000 |.......cceenn 1,665,000 |....ooeeeenniiinne foreerneniianeenns ...12/09/2010 ... |....11/01/2041 ...
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235417-AA-0 ..... DALLAS TEX CONVENTION CTR HOTEL DEV CORP ............ L 2AFE L 8,675,134 |. 108.9510 |.............. 7,092,710 |oeuneieinnnnn 6,510,000 |..cevennnnnnns 8,035,261 [..ooovvvniiiiiins Jovvnnnnns [(SSTAT) N PO R RN 7.088 |...... 5.022 [ covviis Joviiniis 230,714 o 461,429 |....02/01/2018 ...|....01/01/2042 ...
38122N-D4-1 ... GOLDEN ST TOB SECURITIZATION CORP CALIF ... .. 1.G FE ..|... ...84.6330 |.....oounnnnns 3,161,043 |.... .3,735,000 |.. ... 3,753,397 e (2,208) | e s 3.487 |...... 3.406 (D ....... .... 10,853 |... .. 130,239 |....12/17/2021 ...|....06/01/2036 ...
38122N-D5-8 ... GOLDEN ST TOB SECURITIZATION CORP CALIF ... .. 1.G FE ..|... ...79.4060 |.............. 2,822,883 |.... . 3,555,000 |.. .... 3,563,313 e (B01) L [ s 3.714 |...... 3.675 (D ....... ... 11,008 |... .. 132,083 |....12/09/2021 ... |....06/01/2041 ...
57604T-AD-8 ..... MASSACHUSETTS ST TRANSN FD REV ... |- TAFE L . 101.6770 |... .2,060,000 |.. 2, 7,278 e e (4,005) [ o e 5.731 [...... 5.381 (D ....... ... 29,610 |[... . 98,287 |....02/19/2013 ...|....06/01/2040 ...
626207-YM-0 ..... MUNICIPAL ELEC AUTH GA | LR FE L .. 296,467 |. 106.1560 |... recereneeeennn209,000 [ 293,280 i e (333) [ e e 6.655 |...... 5.748 (A0 ...... e 4,309 |... . 17,335 |....03/18/2019 ...|....04/01/2057 ...
64972F-L2-0 ..... NEW YORK N Y CITY MUN WTR FIN AUTH WTR & .... |- 1.BFE ... .. 7,878,860 |. 102.7480 |.............. 6,164,880 |.... 1,352,086 |..eeeeeeeniieee foeeeeneen (B1,794) | o e 6.011 |...... 4179 (D ....... .... 16,029 |[... .. 360,660 |....02/19/2013 ...|....06/15/2042 ...
67704L-AA-9 ..... OGLETHORPE POWER CORP |- 2.AFE L. ...98.9744 |... ... 13,757,442 |.... 13,900,000 [.eeniiiiiiinines v e foi e 5.534 |...... 5.534 | ....... ... 384,613 |... .. 769,226 |....02/01/2018 ...|....01/01/2035 ...
677632-W-0 ..... OHIO ST UNIV GEN RCPTS .. .. 1.BFE ..|... ...94.3430 |...coonnnnnnns 5,000,179 |.... 5,858,754 o e (25,703) [ e e 4.910 |...... 3.988 (D ....... .... 21,686 |... ....09/21/2015 ...|....06/01/2040 ...
73358II-EK-6 ..... PORT AUTHN Y & N J ..... .. 1.DFE .. ...93.1110 |. .. 1,582,887 |. 1,740,660 |.. 4.9 |......4.766 . 20,936 ....01/13/2012 .. 10/01/2051
759136-QP-2 . REGIONAL TRANSN DIST COLO SALES TAX REV .1.CFE .. . 100.8040 |. .. 3,528,140 |. .3,500,000 |.. .5.844 |......5.843 . 92,530 ....11/10/2010 .. 11/01/2050
794678-DX-0 ..... SALES TAX SECURITIZATION CORP ILL ....... .. 1.DFE .. . 11,665,000 |...78.4880 |. ..9,155,625 |. 11,665,000 |.. .3.238 |......3.238 . 188,856 ....12/09/2021 .. 01/01/2042 ...
79765R-TK-5 ..... SAN FRANCISCO CALIF CITY & CNTY PUB UTIL ... .. CF.. A1 [ 1D FE L ...5,046,252 |. 101.9500 |.............. 4,067,805 |.... . . B TAT2 e e (B4 | e e 6.000 |...... 4.375 [N ...... .... 39,900 |... ...02/01/2018 ...|....11/01/2040 ...
915137-5R-0 ... BOARD OF REGENTS OF THE UNIVERSITY OF TE ............ LCF. ..ot 1T LLAFE L 1,137,190 ...95.1590 |....ooiiiinnnnnn 951,590 [...oovvnnnnnns 1,000,000 J.......cc.... 1,090,200 [oovvevennnnininnnn foveenenee (4812) |ooiivviiiiiiiiiis fovieiiiiiiiiinnns oo 4.79%4 |...... 3.939 ...02/19/2013 ... |....08/15/2046 ...
0819999999. Subtotal - Bonds - U.S. Special Revenues - Issuer Obligation 83,163,725 | XXX 72,980,751 75,536,234 80,954,534 XXX XXX XXX XXX
31283H-0X-6 ..... FH GO1370 - RMBS ... LA . 102.6344 |... L 2,702 . .2,633 |.. 2,705 [ e (O) [ i [ 6.000 |...... 4.786 ...01/11/2005 ...|....03/01/2032 ...
31283H-UA-1 ... FH GO1477 - RMBS ... LA . 102.6912 |... ... 3,813 |.... L3713 3BT s e (12) [ e [ 6.000 |...... 4.791 ...01/11/2005 ...|....12/01/2032 ...
31283H-XH-3 ..... FH GO1580 - RMBS ... LA . 101.6763 |... .... 3,605 |.... e 3546 i 30851 [ e (9) [ [ e 6.000 |...... 4.868 ....01/11/2005 ...|....06/01/2033 ...
31283H-Y5-8 ..... FH GO1632 - RMBS ... LA . 102.3623 |..ooevvniieeeeenn 85,859 |ouniiiiiii 64,339 66,934 | e (150) [ e e 6.500 |...... 4.381 ...11/10/2004 ...|....12/01/2033 ...
31288F-6X-7 ..... FH C77186 - RMBS . LA L 101.0554 |.ooiiiniiiiiiin B85 [l 858 L BT [ e () [ [ 6.000 |...... 4.889 ...01/11/2005 ...|....03/01/2033 ...
3128R-LE-4 ..... FH 847525 - RIBS . LA L 108.2552 |oeeeeeieeeeennn 9,355 [0 9,060 [ 90488 | e (B e e e 6.786 |...... 4.653 ....05/03/2024 ...|....04/01/2034 ...
3128R-LE-4 ..... FH 847525 - RMBS . LA L 103.2552 |..ovvvvennnnnnn 934,048 i 905,474 985,208 | e (,506) [ e 6.786 |...... 4.653 ...06/03/2024 ...|....04/01/2034 ...
3128KR-10-3 ..... FH A61555 - RMBS . LA . 103.8197 |oeeeeeiieeeeennn 5,816 [ 5,602 [ 8,008 | e (27) Je s e e 6.000 |...... 3.667 ...08/24/2009 ...|....10/01/2036 ...
3128L0-YL-0 ..... FH A68815 - RMBS ... LA . 103.0722 |.oovvvviieeeennn 3,594 | 30487 et 30839 | e () e [ 6.500 |...... 4.563 ....01/15/2008 ...|....11/01/2037 ...
3128\5-LF-5 ..... FH G03626 - RVBS . 1.A .. . 104.6269 |. .6.500 |......0.527 ...07/12/2010 .. 12/01/2037
3128\7-BX-3 ..... FH G05154 - RWBS . 1.4 .. . 103.3980 |. .6.000 |......3.600 ...08/24/2009 .. 12/01/2038
312926-Y5-9 . FH €00732 - RMBS . 1.A .. . 103.7322 |. .7.000 |......6.061 ....02/22/1999 .. 03/01/2029
31202H-4H-4 .| FH C01724 - RWBS . 1.4 .. ...99.6810 |. .5.000 |......5.340 ....04/29/2024 .. 12/01/2033 ...
31292H-4H-4 FH C01724 - RMBS . 1.A .. ...99.6810 |. .5.000 |......5.356 ...04/29/2024 .. 12/01/2033 ...
31202H-80-8 ..... FH C01427 - RVBS . LA . 102.8503 |...oovviiieiennnn 4,129 | 4014 128 | e (12) [ e 6.000 |...... 4.860 ....01/11/2005 ...|....11/01/2032 ...
31296J-TJ-5 ... FH A10553 - RMBS . LA L 101.5956 |.oeeeveniieeeennn 3,463 |0 3,408 [ 3426 s e (D) e e e 5.500 |...... 5.246 ....10/30/2003 ...|....06/01/2033 ...
31206J-TJ-5 ... FH A10553 - RVBS . LA . 101.5956 |...oevvnnienennn 126,268 |onnnniiinnnn 124,275 i 124,933 | e (27) e [ | 5.500 |...... 5.240 ....10/30/2008 ...|....06/01/2033 ...
31296M-2N-8 ... FH A13481 - RUBS ... LA 0 102.6319 |oeeeeenieeeeen 2,184 | 2,128 e 2218 s e () [ e e 6.000 |...... 4.492 ....03/30/2009 ...|....09/01/2033 ...
31206M-2N-8 ... FH A13481 - RUBS ... LA . 102.6319 |..ooevvennenn 113,787 | 110,869 [ 115,452 | e (B7) s e 6.000 |...... 4.467 ....03/30/2009 ...|....09/01/2033 ...
31296P-TL-6 ..... FH A15055 - RMBS . LA L 102.0721 |oeeeeeeeeeeeen 31,961 [ 31,312 81450 | e (27) [ e | 5.500 |...... 5.260 ...10/30/2008 ...|....10/01/2033 ...
312965-AC-0 . FH A17203 - RVBS . 1.4 .. . 100.8376 |. .6.000 |......4.857 ....01/11/2005 .. 01/01/2034 ...
31296U-EU-1 FH A19147 - RVBS . 1.A .. . 102.5542 |. .6.000 |...... 4.565 ...01/11/2005 .. 03/01/2034
31297A-35-1 FH A23509 - RMBS . 1.4 .. ...99.2951 .5.000 |......5.910 ....06/10/2004 .. 06/01/2034
31297A-35-1 FH A23509 - RMBS . 1.A .. ...99.2951 .5.000 |......5.910 ....06/10/2004 .. 06/01/2034
31297A-31-9 . FH A23510 - RVBS . 1.4 .. . 100.1765 |. . . .5.000 |......6.068 ....06/10/2004 .. 06/01/2034 ...
31297A-54-9 ..... FH A23549 - RIBS . LA . 100.1552 |... 220,771 |veeieeeeennn220,429 [ 215,194 | [ B | e s 5.000 |...... 5.935 ...06/10/2004 ...|....06/01/2034 ...
31207A-5K-6 ..... FH A23550 - RMBS . LA ...99.3051 18,438 el 180567 [ 18L076 | [ B e [ 5.000 |...... 5.950 ....06/10/2004 ...|....06/01/2034 ...
31297A-5K-6 ..... FH A23550 - RMBS . LA ...99.3051 |... 226,504 |.eeennieeeeennn 228,089 [ 222,139 e e 187 e e s 5.000 |...... 5.938 ...06/10/2004 ...|....06/01/2034 ...
31207B-AN-4 ..... FH A23612 - RVBS . LA . 100.2613 |... LA1,642 | AB33 [ 40,526 i [ B3 e [ 5.000 |...... 5.930 ...06/10/2004 ...|....06/01/2034 ...
31298F-JL-7 ..... FH C46567 - RMBS . LA ) . . 103.7322 |... e 3,305 e 3,186 [ BT e [ e [ s 7.000 |...... 7.200 ....12/06/2000 ...|....01/01/2031 ...
3132IP-LD-7 ..... FH 049323 - RMBS LA 232,410 [...89.8725 |.........ceunnnns 211,016 [...oooveennnn 234,794 231,395 | e 70 o o e 3.500 |...... 3.758 ...09/11/2018 ...|....07/01/2047 ...
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3132KX-MY-2 ..... FH 054874 = RMBS ......covvveniiiiiiiiinieeennineeeeeens foee e | s 4 s LA e 545,619 |...89.8694 551,391 542,869 |..evvniiiiiiiiins foeiiiiinnd 175 | e e 3.500 |...... 3.769 ....09/11/2018 ...|....03/01/2048 ...
3132Y1-Ud-5 ... FH 057784 - RMBS LA .. 882,538 |...95.3004 |... 1002905,900 |-eeeeiieeeeniies feeeeeeee s (1187) e s s 4.500 |...... 3.371 ....09/11/2018 ...|....08/01/2048 ...
3133TH-A5-6 ..... FHR 2104 PG - CMO/RVBS .. LA .. 232,875 |. 100.5046 |... 230,229 oveeiiieiiiiis feeeiiin (B81) e e 6.000 |...... 5.326 ...03/30/2009 ... |....12/15/2028 ...
313595-J3-5 ...... FNR 0119C PE - CMO/RMBS ... LA 31,877 |. 102.6542 |.....covveneeeeen 31,188 |0 80,382 [ 31,03 e e (BT) e [ e 6.500 |...... 5.376 ....09/30/2002 ...|....05/25/2031 ...
313598-JT-8 ..... FNR 2001-5 QG - CMO/RVBS .. LA . 11,838 [. 102.3504 |.......covnnenenn 11,974 | 11,699 [ T 757 s e (16) | [ e 7.000 |...... 6.631 ....03/09/2001 ...|....03/25/2031 ...
31362J-UN-3 ... FN 062689 - RMBS ... LA ...98.5639 |..eeveriiieeeennn 1,780 [ 1,806 [ 10789 | o8 s e e 4.483 |...... 3.335 ...03/16/1989 ...|....06/01/2028 ...
31371J-L4-4 ... FN 253347 - RIBS ... LA L 104.0841 |.ooeeeniiieien 1,004 | 984 | 1,026 | e (B) e [ 8.000 |...... 2.480 ....04/01/2001 ...|....06/01/2030 ...
313714-XA-7 ..... FN 253673 - RMBS . LA 1031270 [ 2,721 [ 2,839 e 2,788 e e (B) Je s e e 7.500 |...... 2.723 ....04/18/2001 ...|....03/01/2031 ...
31371K-HY-0 ..... FN 254147 - RMBS . 1.4 .. . 104.0477 |. .6.500 |......6.881 ...12/07/2001 .. 01/01/2032
31371L-CD-9 . FN 254868 - RVBS . 1.A .. ...99.5610 |. .5.000 |......3.854 ....05/01/2009 .. 09/01/2033
31371L-DH-9 . FN 254904 - RIBS . 1.4 .. . 100.6621 .5.500 |......5.224 ....00/22/2003 .. 10/01/2033 ...
313825-GP-0 ..... FN 490806 - RMBS ... LA . 102.0459 |.ooovenieeeee 14,376 | 14,088 [ 140832 | e (7)) s o e 6.500 |...... 2.748 ...09/12/2002 ... |....04/01/2029 ...
31383R-FV-9 ..... FN 510580 - RMBS ... LA L 102.8602 |...oovvninieeeennnn 3,906 [ounniiiiiiinnn 3,798 it 3783 s B e [ 6.500 |...... 7.461 ....12/06/2000 ...|....08/01/2029 ...
31385J-GG-7 ..... FN 545699 - RIBS ... LA L 102.3825 |.oeeeeiiiieeeennn 8,452 | 8,255 i BT88 | e (48) [ e e 6.500 |...... 2.870 ....10/29/2002 ...|....06/01/2032 ...
31386E-C4-8 ..... FN 560891 - RMBS ... LA L 102.0459 |.ooivviiiiien 4,720 | 4625 o A TST s e (19) [ [ 6.500 |...... 4.421 ...10/21/2002 ...|....04/01/2031 ...
31386H-MR-9 ..... FN 563868 - RMBS ... LA 1099.6666 |.eeevnnieeeeeennn 316 [l BT 82T s e (D) e e e 7.500 |...... 3.356 ...04/18/2001 ...|....01/01/2031 ...
31386M-2B-9 ..... FN 567838 - RMBS . LA . 102.8049 |...oooviniiiinnnnnn 6,457 o 6,281 ot B3T3 [ e (16) [ e 6.500 |...... 5.281 ....09/28/2001 ...|....10/01/2030 ...
31386P-UJ-0 ..... FN 569485 - RNBS . LA 1..99.6402 |..ooeenneeeeen 1727 e 1733 e 79T s s (B) e e | 7.500 |...... 3.264 ...04/18/2001 ...|....01/01/2031 ...
31389C-08-5 ... FN 621579 - RVBS . LA L 102.3949 | 1,062 [ 1,028 e 1,038 | e () [ [ | 6.500 |...... 5.613 ....11/29/2001 ...|....12/01/2031 ...
3138W5-KA-5 ..... FN AR7488 - R\BS . 1.A .. ...88.2254 |. .3.000 |......2.928 ...11/20/2014 .. 03/01/2043
313816-GB-6 ..... FN AR8293 - RMBS . 1.4 .. ...88.2320 |. .3.000 |......2.927 ...11/20/2014 .. 05/01/2043
3138IM-XK-2 ..... FN AT0681 - RMBS 1.A .. ...88.2294 |. .3.000 |......2.926 ....11/20/2014 .. 03/01/2043
3138P-G2-4 . FN AT2016 - RMBS . 1.4 .. ...88.2266 |. .3.000 |......2.922 ...11/20/2014 .. 04/01/2043 ...
313810-A2-8 ..... FN AT2724 - RMBS . 1.A .. ...88.2325 |. .3.000 |......2.937 ...11/20/2014 .. 05/01/2043 ...
3138W0-AY-8 ..... FN AT2722 - R\BS . LA ...88.2320 |....ooviiieennnnn 28,151 | 31,906 [l 31977 e e (B) e [ | 3.000 |...... 2.930 ....11/20/2014 ...|....05/01/2043 ...
3138WT-RV-0 ..... FN AT5899 - RMBS . LA L..88.2329 |.oiiiiiiieeeeennn 10,520 [ 11,928 11,949 | e () [ e e 3.000 |...... 2.932 ...11/20/2014 ...|....06/01/2043 ...
31380T-US-3 ... FN AT5992 - RMBS . LA ...88.2328 |....oiiiiieennnn 19,388 [ 21,073 022,029 s e () e [ e 3.000 |...... 2.924 ... 1172072014 ... |....04/01/2043 ...
3138X2-RR-7 ..... FN AU3195 - RMBS . LA L..88.2261 |eeieiiieeeeen 22,319 | 25,207 i 25,345 | e () s e e 3.000 |...... 2.938 ...11/20/2014 ...|....08/01/2043 ...
3138X2-YC-2 ..... FN AU3406 - RVBS . LA L..88.2318 |t 5,978 [ 6,769 et 8,783 | e (D) e [ e 3.000 |...... 2.935 ...11/20/2014 ... |....07/01/2043 ...
31390K-10-7 FN 648755 - R\BS . LA . 102.0459 |.oooiiniiee i 28,380 [ 22,862 [ i 28,929 s e (O s e e 6.500 |...... 3.79% ...10/29/2002 ...|....08/01/2032 ...
31390P-GK-7 ..... [FN 651902 - RMBS . 1.4 .. . 102.0459 |. .6.500 |......2.494 ....02/14/2003 .. 08/01/2032 ...
31391U-J2-2 ..... [FN 677181 - RMBS 1.A .. . 102.0459 |. .6.500 |......3.263 ...01/09/2003 .. 01/01/2033
31391W-5H-0 . FN 679548 - RMBS .... 1.4 .. ...99.9252 |. .5.000 |......3.842 ...05/01/2009 .. 04/01/2033
31392C-KP-8 . FNR 0215D FB - CMO/RVBS 1.A .. ...99.9436 |. .5.333 |......5.393 ...12/30/2002 .. 04/25/2032 ...
31392F-P9-2 ..... [FNR 2002-82 FB - CMO/RMBS . 1.4 .. ...99.4492 |. .5.183 |......5.240 ...12/30/2002 .. 12/25/2032 ...
31394A-E2-8 ..... FNR 2004-69 EA - CMO/RMBS ... LA L 1001547 |oeeeeeneeeeee 14,913 | 14,890 [ 14,938 | e (104) [ e e 6.500 |...... 4.985 ...08/11/2004 ...|....05/25/2033 ...
31396X-0J-6 ..... FNR 2007-89 F - CMO/RMBS .. LA ...99.7908 |.....ovnneennn 118,009 |ounnniiiinn 118,346 [ 117,965 | e 38 e e | 5.263 |...... 5.447 ....12/17/2009 ...|....09/25/2037 ...
31397L-TB-5 ..... FNR 2008-49 PA - CMO/RMBS . LA 1..98.5603 |..eevvriieeeeennn 93,372 | 94,736 [ 980634 | e (B78) [ e | 5.000 |...... 3.126 ...02/08/2011 ...|....04/25/2038 ...
31400J-PF-0 ..... FN 689022 - RVBS . LA . 100.4349 | 1,931 | 1,028 L 1,988 s e (B) e [ | 5.000 |...... 3.564 ...05/07/2009 ...|....05/01/2033 ...
31400J-SJ-9 ... FN 689121 - R\BS . LA 1..99.1833 |oeiiiieen 2,815 [0 2,839 i 2,928 | e (D) e e | 5.000 |...... 3.818 ...05/07/2009 ...|....02/01/2033 ...
314000-TN-3 ..... FN 694557 - RMBS . LA . 100.6465 |.......oveeeeennnn 5,168 |ounnniiiiiinnn . 5,135 Lot 5,160 [ e () e [ 5.500 |...... 5.211 ...03/21/2003 ... |....04/01/2033 ...
31400R-NT-4 ..... FN 695302 - RMBS . LA L 103.6189 |ooeeeeniiieeeeenen 3,925 | 30788 [ 108 | e (138) [ e e 7.000 ...03/04/2003 ... |....02/01/2033 ...
31400T-B2-2 ..... FN 696757 - RUBS ... LA L101.6806 |.oovvvveenieiiinnnnn 297 foniniiiiinn 203 L 298 e e (D e [ e 5.500 ....03/21/2003 ...|....05/01/2033 ...
31401B-NS-0 ..... FN 703401 - RVBS . 1.A .. . 100.9130 |. .5.500 |.. ...03/21/2003 .. 04/01/2033 ...
31401IN-4U-0 ... FN 713735 - RMBS . 1AL .21,095...99.5504 [...............en 20,236 oiiiiininnnnnnnnnn 20,826 [ 2,282 i [ (100) | e o 5.000 ...10/30/2009 ... |....09/01/2033 ...
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31402C-PL-0 ..... FN 725027 - RMBS A ...99.4009 |....oovnnirennnnn 11,269 |onennniiiinn 11,337 ol 110869 | o (38) s o e 5.000 |...... 3.826 ....056/01/2009 ...|....11/01/2033 ...
31402C-U6-7 ..... FN 725205 - RMBS . A 1..99.4795 | 3,250 [ 8,267 [t 30363 [ e (10) fe s e e 5.000 |...... 3.823 ....05/01/2009 ...|....03/01/2034 ...
31402E-A0-1 ..... FN 726415 - RMBS . A 1..99.2603 |...ooevniinenennn 311 e 30135 Ll 3286 [ e (1) [ [ 5.000 |...... 3.512 ...05/07/2009 ...|....07/01/2033 ...
31402K-CE-2 ..... FN 730969 - RMBS . A 1..99.2457 |.ooiiieeee 1891 | 1402 [ T s e () e e e 5.000 |...... 3.847 ...05/07/2009 ...|....08/01/2033 ...
31402R-UN-7 ... FN 735989 - RMBS . A . 100.8358 |... 9,199 i [ (48) [ i e 5.500 |...... 3.429 ....08/20/2009 ...|....02/01/2035 ...
31403F-Jii-5 ..... FN 747377 - RMBS ... A . 100.6862 |... 126,363 oo e (BT) e e s 5.500 |...... 5.259 ....10/30/2008 ...}|....10/01/2033 ...
31404M-60-6 ..... FN 773179 - RMBS ... A L 102.3071 |ooveeviniiieinn 1,906 [eaeniiiiiin 1,863 o 1,834 [ i o i o 5.500 |...... 6.114 ....06/10/2004 ...|....06/01/2034 ...
31405A-TY-9 ..... FN 783667 - RMBS . A . 100.8510 |... . eeeeneeeeeennnn 38,013 [ BT3B s e B2 e e e 5.500 |...... 6.002 ....06/10/2004 ...|....06/01/2034 ...
31408E-G5-5 ..... FN 849020 - RVBS . A . 101.1777 |. ... 24,435 | ..23,218 |.. .45 . .5.500 |......6.718 ....07/22/2008 .. 01/01/2036
3140KC-WV-0 ..... FN BP5159 - RMBS . A ...82.8465 |. .. 2,078,456 |. .2,619,176 |.. (2,747) |- .2.500 |......1.833 ...04/30/2020 .. 04/01/2050
3140KT-TW-5 ..... FN BQ7764 - RMBS . A ...74.1866 |. ..488,113 |. .645,766 |.. .1.500 |......1.725 ....03/04/2021 .. 03/01/2061 ...
3140KT-TY-1 ..... FN BQ7766 - RWBS ... A ...78.4249 |... 827,284 oo e (103) | e e 2.000 |...... 1.910 ...03/04/2021 ...|....03/01/2051 ...
3140KT-XT-7 ..... FN BQ7889 - RMBS . A ...78.5347 |... .. 2,198,001 [ e (1,379) s o e 2.000 |...... 1.632 ....02/08/2021 ...|....11/01/2050 ...
3140L3-00-7 ..... FN BR4962 - RMBS . A ...79.27% |... ..862,955 |..iiiiiiieieennn890,092 [oeiniiiiiiiiees oo (TAT) | oo e 2.000 |...... 1.566 ....02/08/2021 ...|....02/01/2051 ...
3140X4-7L-4 ..... FN FM1798 - RMBS . A ...90.7072 |... 1,389,365 |.evuiinnnnn 1,679,385 [ i (4855) [ e e 3.500 |...... 1.374 ....02/08/2021 ...|....09/01/2049 ...
3140X9-SL-0 ..... FN FM5922 - RMBS . A L..89.7552 |..iiiiniieeeeeen 669,183 |oueeeeenn 745,564 | 811,824 | e (B3 [ e e 3.500 |...... 2.102 ...02/08/2021 ...|....01/01/2050 ...
31410F-29-9 ..... FN 888268 - RMBS ... A . 103.6726 |.........oe..... 139,004 |ooenniiinnnnn 134,080 [ociininnn 157,299 | e (1443) s o el 6.000 |...... 1.109 ...07/28/2011 ...|....03/01/2037 ...
31410G-NB-5 ..... FN 888786 - RMBS ... A . 100.5302 [.eeeeeniiieeeeenennn 288 [ 257 e DT e e e e 6.000 |...... 6.005 ....11/20/2007 ...|....10/01/2037 ...
31410G-NB-5 ..... FN 888786 - RMBS ... A . 100.5302 |...oevvnnniiennnnn 86,462 |ounnniiiiinnnn 86,112 86,074 | e e [ |l 6.000 |...... 6.004 ....11/20/2007 ...|....10/01/2037 ...
31412N-SL-1 . FN 930323 - RIBS . A . 102.5468 |. .6.000 |......3.446 ....10/09/2009 .. 12/01/2038
314130-10-2 . FN 956059 - RMBS . A . 103.5701 .6.000 |......3.989 ...08/24/2009 .. 12/01/2037
31416B-VH-8 ..... FN 995316 - RMBS . A ...99.1836 |. .5.000 |......3.643 ...05/07/2009 .. 12/01/2034
S141TE-ZA-2 ... FN AB7936 - RMBS . A ...88.2252 |. . .3.000 |......2.935 ....11/20/2014 .. 02/01/2043 ...
31417F-VB-1 ..... FN AB8709 - RMBS . A ...88.2411 ..337,895 |. ..382,922 .3.000 |......2.523 ...02/16/2016 .. 03/01/2043 ...
31417G-T0-9 ..... FN AB9558 - RVBS . A ...88.2309 |... ....8,684 |.... 9,842 90865 [ i (2) [ [ e 3.000 |...... 2.929 ....11/20/2014 ...|....06/01/2043 ...
31418\1-A2-8 ..... FN AD0024 - RMBS . A . 100.6850 |..oevvvnneeeeennn 17,090 [oveeeieeennen 16,974 o 17,864 s e (80) [ e e 5.500 |...... 3.489 ...08/20/2009 ...|....08/01/2037 ...
31418T-XF-9 ..... FN AD6077 - RMBS . A L..99.6848 | B8 [ BB BB e e (D) e [ 4.500 |...... 2.805 ....02/02/2011 ...|....05/01/2025 ...
31418U-20-5 ... FN AD7079 - RMBS ... A L..99.6424 | BAT 850 85T | e (B) [ e e 4.500 |...... 2.907 ...02/02/2011 ...|....06/01/2025 ...
31419A-BJ-5 ..... FN AE0040 - RMBS ... A 997131 [ 3391 | 30401 e 30400 | e A7) e [ | 5.000 |...... 3.798 ...07/23/2010 ...|....06/01/2025 ...
31419A-H.-4 ..... FN AE0234 - RMBS A... L..99.6435 |..ooiiviiiieiennee BT | B8 e BT | i (B) e e | 4.500 |...... 2.885 ...02/02/2011 ...|....08/01/2025 ...
0829999999. Subtotal - Bonds - U.S. Special Revenues - Residential Mortgage-

Backed Securities 15,256,839 | XXX 13,056,650 14,778,638 15,360,432 XXX XXX XXX 47,311 512,279 XXX XXX
3137B8-G6-8 ..... FHUS K-037 X3 - CMBS A 9,826 ]....0.0542 |...oovvvniiiiiiinnn 82 feiiiiiiceii e 109 e o (1,988) | e e 4.940 |... 250.000 [MON ..... [.eeeeererniirrnnnns 322 | 6,640 |....03/28/2016 ... |[....01/25/2042 ...
3137BE-VK-7 ..... FHUS K-040 X3 - CMBS .... A .. 169,538 |....0.0426 |..eeevnnnieeennneen 880 [ e [ e (832,197 | e e 3.881 |...... 0.000 |MON ..... ..419,678 |....10/31/2014 ...|....11/25/2042 ...
3137BJ-P8-0 ..... FHUS K-046 X3 - CMBS . A 355,357 |. s .1.515 |... (30.950), . 49,114 |....06/09/2015 .. 04/25/2043 ...
3137BT-U5-8 ..... FHUS K-724 X3 - CMBS . A ..35,794 |. 144 . 334 |.. .3.816 |... 250.000 . 65,948 |....01/19/2017 .. 12/25/2044 ...
3137BT-U0-2 ..... FHMS K-061 X3 - CMBS . A 2,750,000 |. ..662,574 |. 792,212 .. .1.980 387,180 |....01/20/2017 .. 12/25/2044 ...
3137BU-FY-5 ..... FHUS K-W02 X3 - CMBS . A 1,012,183 |. ..260,579 |. .284,452 |.. .2.818 |.. 149,039 |....03/24/2017 .. 01/25/2030
3137BX-HE-5 ..... FHUS K-1503 X3 - CMBS A 144,396 |...19. 76,672 |. ..81,253 |.. BUTTT e 7.238 . . 15,368 |....04/21/2017 .. 04/25/2035 ...
3137F4-X4-9 ..... FHUS K-731 X3 - CMBS .... A .. 451,555 |....0.2085 |... e TTA5 e e 81,048 | [ (22,875) e [ e 2.122 |... 128.548 [MON ..... . 81,593 |....04/06/2018 ...|....04/25/2046 ...
3137F6-20-9 ..... FHMS K-118 X3 - CMBS ... A 1,310,614 |...12.1573 |... 881,127 s e (85,954) | e e 2.692 |...... 4.381 [MON ..... .. 172,556 |....10/21/2020 ...|....10/25/2048 ...
3137F7-24-3 ..... FHMS Q-014 X - CMBS A .. 536,097 |...12.1244 |... e B24,809 o [eee e (36,856) | [ e 2.779 |...... 8.440 [MON ..... ... 69,112 |....11/13/2020 ...|....10/25/2055 ...
S137FE-2X-1 ... FHUS K-076 X3 - CMBS .... A 5,187,008 |....6.6437 |... 2,216,602 [onniiiiiiinnes e (225,273) Lo e e 2.254 |...... 7.434 [MON ..... .. 701,517 |....05/24/2018 ...|....06/25/2046 ...
3137FG-R6-4 ..... FHUS K-078 X3 - CMBS .... A ..981,302 |....6.7829 |..cevruuneeeeenn393,407 e Jeeeeenieeeeee 510,689 [ e (49,440) | e e 2.212 |...... 2.396 [MON ..... .. 130,433 |....07/11/2018 ...|....06/25/2046 ...
3137FJ-EL-9 ..... FHS K-081 X3 - CMBS A 697,972 [....7.0938 |.................290,846 |.......ooooiiiininiiiiinnn foonnininnnn 328,123 s oo (80,853) | e o 2.235 |...... 5. 734 IMON ..ooe [oovvievnennennnn 7,636 oveennnnnnnnnns 93,203 |....10/04/2018 ...|....09/25/2046 ...
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3137FJ-Y9-4 ..... FHUS K-1508 X3 — CMBS ...eevvvniiiiiiiiieiiinineeeens foee ven | s 3 A ...19.5569 |.............. 5,946,012 |.oeovvniiiiiiiiiiiiiieens feeeneeeieinnn 7,011,987 |oevvvenieiiinnns feeeeenn(509,143) | e s 3.203 |...... 3.009 [MON ... [oeeeeeeennnnn. 81,161 foninnnnniins 990,572 |....09/09/2019 ... [....11/25/2036 ...
3137FK-SH-0 ..... FHIS K-086 A2 - CMBS ... 4. A ...97.1018 [oeeevinnnnnns 4,855,088 |.... 5,054,970 [ e (16,224) [ | e 3.859 |...... 3.507 .. 192,950 |....12/19/2018 ...|[....11/25/2028 ...
3137FL-6H-2 ..... FHUS K-088 X3 - CMBS .... B K A ....8.2659 [....oiiiiiis 3,306,366 |.... 3,778,045 [ e (314,000) [ e [ 2.348 |...... 4.944 .. 954,850 |....03/04/2019 ... [....02/25/2047 ...
3137FN-X8-8 ..... FHMS K-097 X3 - CMBS ... 4. A ....7.6135 |... 161714 s | (91,288) [ | e 2.018 |...... 4.370 ....09/11/2019 ... |[....09/25/2046 ...
3137FV-NK-4 ..... FHUS K-114 X3 - CMBS .... N K A ... 11.5637 |... ..1,964,130 |.... 2,318,454 [ | (149,160) [ | [ 2,735 |...... 5.256 ....08/13/2020 ... |[....08/25/2048 ...
S137FV-NO-1 ... FHMS Q-012 X - CMBS 4. A ... 16.5328 [........eeee. 2,445,082 |.... 2,684,077 [ e (297,506) [ e e 4.02 |...... 5.534 ...08/18/2020 ...|....09/25/2035 ...
3137FI-GA-2 ..... FHUS K-115 X3 - CMBS .... B K A ...12.6651 [.......oeveee 1,266,500 |.... 1,500,434 [ | (98,679) [ | [ 2.956 |...... 4.549 ....09/10/2020 ... [....09/25/2048 ...
S137FY-UN-6 ... FHMS K-128 X3 - CMBS ... B A ...13.3386 |... 585,788 [ [ (80,702) [ e e 2.781 |...... 4.260 ....04/22/2021 ...|....04/25/2049 ...
3137H1-YY-6 ..... FHMS K-130 X3 - CMBS . 3 A ...15.7200 |. ..314,399 | 361,714 |.. .3.203 |...... 5.594 ....08/05/2021 .. 08/25/2048
3137H4-BS-8 . FHMS K-133 X3 - CMBS . 3 A ...14.0252 |. ..1,023,839 |. 1,263,841 |.. .2.888 |......4.190 ....11/04/2021 .. 09/25/2049 ...
3137H4-CG-3 . FHMS K-134 X3 - CMBS . 3 A ...13.3972 |. .. 1,652,050 |. .2,035,700 |.. 2782 |...... 4.275 ....11/18/2021 .. 10/25/2049 ...
3137H4-8L-5 ..... FHMS K-136 X3 - CMBS ... 3 e [ LA L ...15.0603 |... 687,677 |.... 807,550 ..eeevvvnennnnnnne foeeeeeen (42,468) |oeveeiniiiiiiiiins oo s 2.825 |...... 3.620 .. 131,239 |....12/16/2021 ... [....12/25/2049 ...
0839999999. Subtotal - Bonds - U.S. Special Revenue rcial Mortgage-

Backed Securities 54,730,721 [ XXX 29,692,829 34,106,575 (2,781,480) XXX XXX XXX 535,920 6,975,245 XXX XXX
13033D-AH-8 ..... CALIFORNIA HSG FIN AGY MUN CTFS - ABS e |- 1B FE ... .. 642,864 |....4.2789 |... ..404,701 |.... ... 808,105 e (93,448) [ | [ 0.823 |..... (0.278)| MON ..... . 78,701 |....00/28/2021 ... |[....03/25/2035 ...
130330-AK-1 ..... CALIFORNIA HSG FIN AGY MUN CTFS - ABS oo |- 2B FE ... .. 781,279 [....4.7383 |... 509,487 |.... 1...938,987 [oueiiiiiiiiiiii et (96,661) [cevvvvvenennnnnnnn e o 0.764 |...... 0.306 | MON ..... . 84,526 |....11/10/2021 ... |....08/20/2036 ...
752123-JH-3 ..... RANCHO CUCAMONGA CALIF REDEV AGY TAX ALL .... .|.2.CFE ..|... .. 8,885,000 [. 103.1930 |......coeenns 9,168,698 |.... +...8,885,000 [.ooeviiiiiiiiiiins e e e 6.262 |...... 6.260 |MS ...... ..577,232 |....02/01/2018 ... [....09/01/2031 ...
93978T-86-7 ..... WASHINGTON STATE HOUSING F INANCE COMMISS ... coveeeee. | 2AFE L. .. 2,600,019 [....4.1002 |.............. 1,683,341 |.... ....3,407,759 [ | (374,089) [ e e, 0.725 |..... (0.768) MON ..... .. 300,914 |....05/07/2021 ... |....12/20/2035 ...
0849999999. Subtotal - Bonds - U.S. Special Revenue oan-Backed and

Structured Securities 12,909,162 [ XXX 11,766,227 8,885,000 14,039,850 (564, 198) XXX XXX 223,59 1,041,374 XXX XXX
0909999999. Total - U.S. Special Revenues Bonds 166,060,446 | XXX 127,496,456 104,199,872 144,461,391 (3,581,734) XXX XXX 2,022,456 12,431,026 XXX XXX
00108l-AH-3 ..... AEP TEXAS INC oo Y 3,060,441 |...96.6260 |.............. 2,966,419 [....oevvennnee 3,070,000 |[...cceennnnnn 3,066,214 |..oeevvveviiiiinne fovveeeeenn 1,101 | e 008,950 ol 3.989 [ .evveen foennnnnnn 10,105 o 121,265 |....01/24/2019 ...|....06/01/2028 ...
00206R-GQ-9 ..... AT&T INC 5,183,208 |...96.8475 |.............. 5,111,610 |.... 5,220,210 [ e 8837 [ [ [0 42300 4.504 .. 226,954 |....11/26/2018 ... |[....02/15/2030 ...
002819-AC-4 ..... ABBOTT LABORATORIES .. 2,677,270 |. 108.9806 |.............. 2,179,612 |.... e 2483477 [ | (25,281) [ e [ 80150 [ 3.986 ..123,000 |....03/12/2013 ... |....11/30/2037 ...
002824-AY-6 ..... ABBOTT LABORATORIES 8,711,334 |. 100.3654 |... ..8,428,024 [ | (29,003) [ e [2002225.300 |l 4.546 ...03/05/2013 ... |....05/27/2040 ...
00440E-AS-6 ..... CHUBB INA HOLDINGS LLC .. .. 300,168 |...99.6687 |.................209,006 |................ 300,000 |[........cceeeess 300,006 [ceevvvvvvnennnnnnn foorvrrrinnnnn (22) fevveviiiiiiiiiiins oo [0 8.150 i, 3.139 ....03/15/2017 ...|....08/15/2025 ...
00440E-AV-9 ..... CHUBB INA HOLDINGS LLC .. .. 767,636 [...98.4454 |.................758,030 ...ttt 770,000 [ounnniiieinnnnn 769,665 [ouvviiiiiiiiiiiii foeveiinn 265 [eiiiiiiiiiiiiiins e 00000232350 [l 3.384 ....10/27/2015 ... |[....05/03/2026 ...
00817Y-AG-3 ..... AETNA INC 7,284,535 |. 105.5102 |... 1,025,089 [ e (26,311) [ e [0 8.750 | 5.852 ...02/17/2011 ... |....12/15/2037 ...
00868P-AA-3 ..... ADNA 2001 A2 - CMBS ...8,817 [...99.9956 |... e 6,997 [ 6,998 .. (250.000) ....02/19/2013 ... [....01/02/2025 ...
009098-A*-5 ... AIR CARGO LOGISTICS FT WORTH TX C 5,040,239 |...94.1370 |. 4,744,729 |. .5,040,239 5,040,246 [o.eenniiiiiins o7 e e [ 4494 | 4.494 ....10/19/2018 .. 11/10/2039
00973R-AF-0 ... AKER BP ASA ... 2,090,200 |...92.8918 |. ..2,322,295 |. .2,500,000 .2,194,719 |.. .6.642 ....10/21/2022 .. 01/15/2030
01185*-AA-3 ..... ALASKA VENTURES LLC .. 6,615,497 |...87.9961 ..5,821,378 |. .6,615,497 .6,615,497 |.. .4.670 ....12/18/2017 .. 06/30/2033
015271-AK-5 ... ALEXANDRIA REAL ESTATE EQUITIES INC ....ovvvvvvvvnnnnn foee ve 2,853,891 [...97.2117 |. .. 3,013,563 |. .3,100,000 .2,950,137 |.. .5.706 ...09/27/2022 .. 01/15/2028 ...
015271-BA-6 ..... ALEXANDRIA REAL ESTATE EQUITIES INC ...ovvvvvnvnnnnnns |oen e . 89,767 |...93.7459 |. ...84,371 | ..89,810 |.. ......4.776 ....02/02/2023 .. 04/15/2035 ...
018522-Ae-1 ..... ALLETE FIRST MTG BONDS SERIES 31 .32,000,000 |...99.1117 |... ....31,715,754 |.... +..32,000,000 [ouununiniiiiiiins Joeeeeeeieieiens e e 0202225690 |l 5.689 ....02/01/2018 ... [....03/01/2036 ...
018522-K@-0 ... ALLETE INC ...95.3100 [..eeevvvnnnnes 3,812,3%8 |.... . .. 4,000,000 [oueneiiiiiiiiiis Jeeeeei e e 30110 | 3.109 .. 124,400 |....10/25/2016 ... |....06/01/2027 ...
020002-BA-8 ..... ALLSTATE CORP .. ...85.2857 [....eiiiiinns 3,799,479 |.... . 4,455,000 |.. 458,181 [ e (1) [ [ [ 4500 4.494 ..200,475 |....06/05/2013 ... [....06/15/2043 ...
02209S-AR-4 ..... ALTRIA GROUP INC ... ...93.3807 [..eeevvvnnnnns 9,338,073 |.... .. 10,000,000 |.. 09,070,934 [ el 1382 [ e [ 5375 5.400 ....10/28/2013 ... [....01/31/2044 ...
02360F-AB-2 ... UNION ELECTRIC €O .. ...99.1002 [......evvvnns 3,964,009 |.... ....4,000,000 |.. 023,980,931 [ e 1,235 [ e 00022250300 |l 5.363 ....07/29/2005 ... |....08/01/2037 ...
025816-CP-2 ..... AMERICAN EXPRESS CO . , ...07.0409 |... 786,031 |.... ... 810,000 |.. 809,515 [o.evvviiiiiiiiinnn v 220 foviiiiiiiiiiiiiins oo 00022282300 [onnns 3.327 ...04/29/2022 ... |....05/03/2027 ...
026351-AZ-9 ..... COREBRIDGE LIFE HOLDINGS INC ... 1,882,360 |. 103.9535 |. ..2,079,070 |. .2,000,000 1,965,921 |.. .7.109 ....04/01/2001 .. 02/15/2029 ...
026874-DC-8 ..... AMERICAN INTERNATIONAL GROUP INC 1,128,205 |...88.7875 |. .. 1,002,086 |. .1,230,000 1,141,076 |.. L4791 ....01/19/2023 .. 01/15/2035
03028P-D*-4 ..... ATC TRANSMISSION COMPANY LLC ... .15,000,000 |...83.4485 |. 12,517,275 |. 15,000,000 15,000,000 |.. .4.370 ....01/12/2012 .. 04/18/2042
031162-CF-5 ..... AMGEN INC ... 4,980,871 |...83.7270 |. ..5,038,693 |. .6,018,000 .5,078,081 |.. ......5.828 ....01/11/2017 .. 06/15/2051 ...
034863-AP-5 ..... ANGLO AMERICAN CAPITAL PLC .. .. 223,601 [...99.8845 |... 219,746 |.... ..220,000 |.. 220,196 |..ovvvvvvvvnnnnnne fooeeeeeee (510) |ovvvvviiiiiiiiiins e | 4875 4.626 ...04/03/2017 ... |....06/14/2025 ...
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034863-AR-1 ..... ANGLO AMERICAN CAPITAL PLC [CRR—. T L 2BFE | 2,250,938 |...99.1780 [......ccevenn 2,231,505 |..cccvvnnnnnns 2,250,000 |...ccevvunnnns 2,250,291 |oeeeeiiiiininnes forrviiiieen (88) | o e 4.750 |...... 4782 (A0 oo v 24,047 o, 106,875 |....04/04/2017 ...|....04/10/2027 ...
034863-BC-3 ..... ANGLO AMERICAN CAPITAL PLC (V- 1,2 e .. 2.AFE ..|... ...83.2694 |........eee.nt 4,734,696 |.... e 5,592,576 [oeeeeieiiiieee e 2,080 [ e e 4.750 |...... 4.860 ..270,085 |....03/14/2022 ...|....03/16/2052 ...
03523T-BT-4 ..... ANHEUSER-BUSCH INBEV WORLDWIDE INC ....eevvenivvinnnnnfon ven | s 1,2 e .. 1.G FE ..|... ...84.4267 |... 1,978,412 Lo e 10,939 L e e 4.439 |...... 6.354 .. 114,526 |....08/21/2017 ...|....10/06/2048 ...
036752-Al-3 ..... ELEVANCE HEALTH INC .. 2 s .. 2.AFE ..|... . 100.9695 |... 818,389 e o192 | e s 5.500 |...... 5.581 . 17,600 |....10/26/2022 ...|....10/15/2032 ...
037411-AY-1 ..... APACHE CORP 2 s .. 2.CFE ..|... ...86.7027 |... 988,046 | e 488 | e 5.250 |...... 5.358 . 52,500 |....11/30/2010 ...|....02/01/2042 ...
037833-BH-2 ..... APPLE INC .... N L, .. 1.BFE ..|... ...88.2736 |... 425,309 |eeeeeeeeeeeniies feeeeeeeeee e (457) | e s 4.375 |...... 4.103 . 17,938 |....01/29/2019 ...|....05/13/2045 ...
037833-BY-5 ..... APPLE INC .... 12 .. 1.B FE ..|... ...98.7938 |... 1,830,102 [ e (90) [ e e 3.250 |...... 3.242 . 59,475 |....02/17/2016 ...|....02/23/2026 ...
037833-CD-0 ..... APPLE INC 12 .. 1.BFE ..|... ...80.6249 |... 812,825 s e B s e e 3.850 |...... 3.865 . 12,051 |....07/28/2016 ...|....08/04/2046 ...
039483-BL-5 . ARCHER-DANIELS-MIDLAND CO . 1, 1FFE .. ...96.6614 |. .. 724,960 |. 742,201 |.. .2.500 |......3.167 . 18,750 |....07/13/2017 .. 08/11/2026
04352E-AA-3 . ASCENSION HEALTH ... 1, .1.CFE .. ...89.9029 |. ..1,600,271 |. 1,780,000 |.. .2.5%2 |......2.5382 . 45,070 |....10/16/2019 .. 11/15/2029
05531G-AB-7 ..... [ TRUIST FINANCIAL CORP 2. L2.AFE .. ...95.4202 |. .. 2,385,505 |. . 2,542,531 |.. ... 3.428 . 96,875 |....07/10/2019 .. 03/19/2029 ...
055650-DN-5 ... BP CAPITAL MARKETS PLC . .. 1.EFE ..|... ...96.6762 |....coeuunnnnn 5,308,492 |.... . . 15,566,484 |...ooiiiiiiiiiees e (29,197) [ e 0282279 | 2.699 .. 180,050 |....07/02/2019 ...|....09/19/2027 ...
05970F-AC-5 ..... BANCO SANTANDER-CHILE | 1.GFE L. ...99.8086 |... . 300,000 |.. +20300,000 |eeveeniiiiiiiiins foeeeien (1,142) Lo e e 2.700 |...... 2.700 ....02/21/2020 ...}|....01/10/2025 ...
05971U-2A-4 ..... BANCO DE CREDITO DEL PERU . |- 2.CFE ..|... ...99.8066 |... .99, . 100,000 |.. 0 100,000 |eeeeeneeeeennies feeeeeeei T e e e 2.700 |...... 2.707 ....09/30/2019 ...|....01/11/2025 ...
06051G-FS-3 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... ...99.5442 |l 2,986,327 |.... 03,024,536 [onneiiiiiinnees v (A1,154) e e e 3.875 |...... 2.455 ....10/29/2019 ...|....08/01/2025 ...
06051G-GM-5 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... ...88.9394 |l 4,438,078 |.... e 4,990,000 [.enneeiiiniiiees foeeeeeiieeeeene e e e 4.244 |...... 4.244 ....04/19/2017 ...|....04/24/2038 ...
06051G-JT-7 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... ...85.9591 |... .... 16,504,139 |.... 19,345,083 [onniiiiiiiiiiens e (20,847) [ e e 2.687 |...... 2.556 ....04/30/2021 ...|....04/22/2032 ...
06051G-LA-5 ..... BANK OF AMERICA CORP .... .. 1.G FE ..|... ...99.9946 |.......oeenn.. 4,999,729 |.... 00e5,000,000 ..eeeeeenniiiees foreerriiieeeeene e e e 4.827 |...... 4.831 ...07/19/2022 ...|....07/22/2026 ...
06368B-GS-1 ..... BANK OF MONTREAL .. 2.AFE ..|... ...95.6412 |... ..6,494,036 |.... 8,637,754 [ et 51,690 [ e e 3.803 |...... 4.136 ....03/15/2019 ...|....12/15/2032 ...
06406F-AE-3 ..... BANK OF NEW YORK MELLON CORP 1.FFE .. ...96.7989 |. ..396,875 |. .404,530 |.. .2.450 |......3.299 ....08/17/2017 .. 08/17/2026
06406H-DA-4 ..... BANK OF NEW YORK MELLON CORP 1FFE .. ...99.7542 |. .. 3,890,416 |. .3,900,154 |.. .3.000 |......2.936 ....06/09/2017 .. 02/24/2025
06406R-AD-9 ..... BANK OF NEW YORK MELLON CORP 1.FFE .. ...97.0511 ..485,256 |. ... 501,867 |.. ... (822) |. .3.250 |......3.068 ....07/21/2017 .. 05/16/2027
06406R-BL-0 ..... BANK OF NEW YORK MELLON CORP .........ccvvuvivirmvmunnns foun oe 1FFE .. . 102.6574 |. ..4,003,637 |. .3,964,140 |.. .. (20,449) |. .5.802 |......5.166 ....11/15/2022 .. 10/25/2028 ...
07274N-BH-5 ..... BAYER US FINANCE 11 LLC oeeeeeeieeeeeiee e [ e .2.BFE .. . 11,866,363 |.. 71.6168 |. .10,599,292 |. 14,800,000 11,957,202 |.. L 17,972 ). .4.700 |......5.971 ...03/01/2019 .. 07/15/2064 ...
07330M-AB-3 ..... TRUIST BANK .. 1.G FE ..|... ...4,329,750 |...99.2088 |.............. 4,214,390 |.... .4,248,000 |.. .... 4,254,472 PO V1<) O A (RN 3.625 |...... 3.376 .. 163,990 [....01/05/2017 ...|....09/16/2025 ...
075887-BX-6 ..... BECTON DICKINSON AND CO .. 2.BFE ..|... .. 1,089,880 |...85.5898 |... .1,097,000 |.. e 1,090,847 e e 188 | e e 4.669 |...... 4.710 ... 51,219 |....08/01/2018 ...|....06/06/2047 ...
09056#-AA-8 ..... BIO MED GROUND LEASE TRUST 2016 UN ......ccvvvnneveensfone e e | s 1BPL. .30,000,000 |...72.8920 |... ....21,867,593 |.... 30,000,000 |....ceeenrenn30,000,000 fooenniiiiiinnninns oovvrnnniniiiiinn o o e 3.875 |...... 3.875 1,162,498 |....02/01/2018 ... [....09/15/2061 ...
09247X-AP-6 ..... BLACKROCK FINANCE INC 2 s .. 1.DFE ..|... ...2,406,048 |...94.4694 |.............. 2,267,264 |.... .2,400,000 |-eeeunieeeennn 2,402,861 [oooeeiiniiiiiii e (562) [ e [t 3.250 |...... 3.219 ... 78,000 |....04/24/2019 ...|....04/30/2029 ...
09261H-A#-4 ..... BLACKSTONE PRIVATE CREDIT FUND .....cevvvvvnnnevvvvnnnns oo vee e | s .. 2.CFE ..|... . 25,000,000 |...98.6922 |... ....24,673,048 |.... 25,000,000 |..eevvnnnennn25,000,000 feenniiiiiininnnns oovvinnniniiiiin o oo e 5.610 |...... 5.607 1,402,500 |....04/13/2022 ... |....05/03/2027 ...
0965911-2P-8 ..... BNP PARIBAS SA .. 1.G FE ..|... ... 10,000,000 |...84.9869 |.......cc..... 8,498,691 |.... .. 10,000,000 |.. UUTURR FPRRTRRRRP IS 2.871 |...... 2.871 ..287,100 |....04/12/2021 ...|....04/19/2032 ...
097023-AE-5 ..... [BOEING CO .... .. 2.CFE .. . 11,343,593 |. 116.2149 |. 11,155,467 |. .9,599,000 (120,017) | .8.750 |......6.692 ....02/01/2018 .. 09/15/2031 ...
097023-AS-4 . BOEING CO . .2.CFE .. 4,185,348 |. 103.8327 |. ..4,181,344 |. .4,027,000 (5,589) | .6.625 |......6.276 ....02/01/2018 .. 02/15/2038
097023-CY-9 . BOEING CO .... .2.CFE .. 4,707,744 |...98.5983 |. ..4,560,169 |. .4,625,000 (7,889) . . ......4.915 ....06/20/2020 .. 05/01/2030
10075E-AT-5 ..... BOSTON GAS CO .. 2.AFE .. . 100.8260 |. ..4,688,409 |. .4,650,000 . 1,690 |. 7.250 |......7.272 ....02/01/2018 .. 10/01/2025
101137-AU-1 ... BOSTON SCIENTIFIC CORP L2.AFE .. .. 87.8078 |. ..996,000 184 |. .4.700 |......4.739 ....02/21/2019 .. 03/01/2049 ...
110122-CP-1 ..... BRISTOL-MYERS SQUIBB CO ... .. 1.F FE ..|... ...94.3887 |... .1,990,000 |.. ....1,981,961 e 1,835 s e s 3.400 |...... 3.4% ...07/20/2020 ...|....07/26/2029 ...
111021-AE-1 ... BRITISH TELECOMMUNICATIONS PLC ... .. 2.BFE ..|... . 121.1489 |... .1,490,000 |.. .... 1,504,943 e (1,875) [ e e 9.625 |...... 9.3%9 ....04/01/2001 ...|....12/15/2030 ...
11135F-AQ-4 ..... BROADCOM INC .. 2.BFE ..|... ...95.6866 |... ... 986,000 |.. e 1,085,396 [oeeneeeenniieee foeeeeneen (11,254) | oo e 4.150 |...... 2.789 ...08/13/2020 ...|....11/15/2030 ...
11135F-BQ-3 ..... BROADCOM INC ... .. 2.BFE ..|... ...80.5540 |... 126,000 |eveeeniieennnnnn 1230841 [ e 19 [ e [ 3.187 |...... 3.363 ....09/30/2021 ...}|....11/15/2036 ...
11135F-BV-2 ..... BROADCOM INC ... .. 2.BFE ..|... ...95.1148 |... 01,835,000 |-eveeniieeenn 1,305,928 [ooeiiiiiiiii e 1729 [ e [t 4.9 |...... 5.166 ....04/18/2022 ...|....05/15/2037 ...
11283*-AA-3 ... BROOKFIELD WHITE PINE HYDRO LLC . . |- 2BPL ... ...89.1333 |... i 3,000,000 |.....niinnnn3,000,000 [oiiiiiiiniiiiiis [ e e e 4.398 |...... 4.398 ....06/13/2017 ...|....07/10/2032 ...
125230-AA-9 ..... CC TUGS LLC ..3.BPL ..|.. ...97.6184 |...coonnnnnnns 6,015,488 |.... . . 8,162,249 [ e e e e 6.400 |...... 6.400 ...07/09/2018 ...|....09/30/2030 ...
126117-AX-8 ..... CNA FINANCIAL CORP .... 1,2 e .. 2.AFE ..|... 195,622 |. 100.8868 |... 201,774 |.... ... 200,000 |.. 196,173 [oovviiiiiiiiiiin o350 [ s s 5.500 |...... 5.789 ....06/08/2023 ...|....06/15/2033 ...
126408-GU-1 ..... CSX CORP ... 1,2 1.G FE .. . 11,759,001 |...99.4165 |. 111,921,028 |. 11,991,000 11,809,042 |.. .5.500 |......5.644 139,229 ....02/01/2018 .. 04/15/2041 ...
126408-H\-6 ..... CSX CORP .. 1,2 .. 1.GFE ..|.. 1,039,585 |...88.0258 |................. 880,258 |.... .1,000,000 |. 1,085,246 i v (791) | i e 4.750 |...... 4.505 ...6,069 |... ...01/31/2019 ... |....11/15/2048 ...




8013

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

1 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
F nation Current Exchange
o Modifier Year's Change
r and Rate Current Other- in
C| e SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
o i Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP d g | Bond | strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description e n Char_[ Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
12661P-AE-9 ..... CSL FINANCE PLC L AGFE e 626,593 |...86.2407 |.................539,004 |................. 625,000 |........c00eennn826,557 ooeeniniiiiiiins foeiiiiiinnn 10 s e e 4.750 |...... 4.733 ....04/20/2022 ...|....04/27/2052 ...
12661P-AF-6 ..... CSL FINANCE PLC .. 1.G FE ..|... ...86.1695 |... 2.625,000 |oeeerrnnieeeeennB27,182 [ e 21 e e e 4.950 |...... 4.929 ....04/20/2022 ...|....04/27/2062 ...
126650-CD-0 ..... CVS HEALTH CORP .. .. 2.BFE ..|... ...87.23%8 |... 21,279,000 |ovvvenneennnn 1,277,089 [oiiiiiiiiiiin v 112 [ i e 5.300 |...... 5.313 ....12/02/2013 ...|....12/05/2043 ...
126659-AA-9 ..... CVSPAS 2009-6 CTF - CMBS .. .. 2.BFE ..|... . 107.6539 |... . 2,466,440 |.....ooeeeeenn2,790,508 [oeeieiiiiiiieeen e (36,641) [ e [t 8.353 |...... 5.898 ....02/19/2013 ...|....07/10/2031 ...
12665U-AA-2 ..... CVS HEALTH CORP - ABS s .. 2.CFE ..|... . ...92.7070 |... . 4,396,908 |.. I MR RN 4.704 |...... 4.704 ...02/01/2018 ...|....01/10/2036 ...
134429-BG-3 ..... CAMPBELL'S CO 2 s .. 2.BFE ..|... .. 173,728 |...97.5848 |... ... 160,000 |.. 167,125 e (2,299) | e s 4.150 |...... 2.574 ....01/18/2022 ...|....03/15/2028 ...
136385-AJ-0 ..... CANADIAN NATURAL RESOURCES LTD ... AT .. 2.AFE ..|... 1,766,513 |. 103.8659 |... .... 1,751,067 o (6,675) [eueeeiiiiiiis e e 6.500 |...... 5.646 ....08/11/2022 ...|....02/15/2037 ...
13645R-AV-6 ..... CANADIAN PACIFIC RAILWAY CO .... 12 .. 2.AFE ..|... ...95.5464 |.................487,287 |.ccoeeieeennnn 510,000 [ooeiiininneeeenn809,791 | e B0 [ e e 4.800 |...... 4.805 ....09/16/2015 ...|....09/15/2035 ...
13645R-BH-6 ..... CANADIAN PACIFIC RAILWAY CO . 1,2 L2.AFE .. ...64.9768 |. . 1,83 | .3.100 |......3.135 ....11/23/2021 .. 12/02/2051
141781-BK-9 ..... CARGILL INC .... 1,2 1.FFE .. ...93.9019 |. .3,100,000 . 3,147,134 |.. ..(10,523) |. .3.250 |......2.859 ....07/10/2019 .. 05/23/2029
15135U-AX-7 ..... CENOVUS ENERGY INC .... 1,2 .2.BFE .. ...68.8562 |. . .8,200,000 .8,218,664 |.. L.(181) | .3.750 |......3.736 ....10/28/2021 .. 02/15/2052 ...
15189X-AQ-1 ..... CENTERPOINT ENERGY HOUSTON ELECTRIC LLC ... 12 .. 1.F FE ..|... ...96.4218 |... 617,100 |.... ... 640,000 |.. 634,478 |.ooeeeeeeiiiieiee o322 e e e 2.400 |...... 2.936 ...10/12/2017 ...|....09/01/2026 ...
15189X-AR-9 ..... CENTERPOINT ENERGY HOUSTON ELECTRIC LLC ... 12 .. 1.F FE ..|... L..96.7518 |..ooiiininnnns 1,548,029 |.... .1,600,000 |.. e 1,597,582 [ e 1132 e e e 3.000 |...... 3.075 ....01/09/2017 ...|....02/01/2027 ...
166754-AP-6 ..... CHEVRON PHILLIPS CHEMICAL COMPANY LLC 12 .. 1.G FE ..|... ...97.5954 |....oooeennnns 5,172,559 |.... .5,300,000 |.. 5,304,578 |oeieiiiiiiiieee e (2,426) [ e e 3.400 |...... 3.348 ...01/18/2017 ...|....12/01/2026 ...
17136M-AC-6 ..... CHURCH & DWIGHT CO INC .. 12 .. 2.AFE ..|... . 103.0491 |.......eeeeennn 103,049 |ooeeniinnnnn 100,000 [oiiiiiinnnnnnnn 99,856 [ovenniiiiiiiiinnns v e 2 e e e 5.600 |...... 5.623 ....10/31/2022 ...|....11/15/2032 ...
172967-AS-0 ..... CITIGROUP INC .eeeeeeeneeeeeeeenne e eeeeeeeeeeemenes oo wen | [T s 1.G FE ..|... . 111.8439 |.............. 7,020,444 |..............6,277,000 |...ccvuuueeenn 8,668,192 |ooeeneiimnniinns o 384 | e e 6.875 |...... 6.468 ....02/01/2018 ...|....02/15/2098 ...
172967-HA-2 ..... CITIGROUP INC . |- 2.BFE ..|... . . 109.7441 |... . .10,218,986 |...noeeviviiiiiies oeeeennnn (25,797) [ o e 6.675 |...... 5.802 ....02/01/2018 ...|....09/13/2043 ...
185508-B@-6 ..... CLECO POVER LLC .. 16 .. 3,000,000 |...93.7652 |..euunnnneenn 2,812,956 |.... . . 10003,000,000 ..eeeeeeniiiiees feeeerreiieeeeene e e e 3.570 |...... 3.570 ...11/18/2016 ...|....12/16/2028 ...
195869-AN-2 ..... COLONIAL PIPELINE CO . .. 1.G FE ..|... 153,796 |...80.7444 |... 125,154 |.... ....155,000 |.. 154,108 [ooveevviiiiiiiinn o 40 [ s e 4.200 |...... 4.246 ....04/03/2013 ...|....04/15/2043 ...
199575-AV-3 . OHIO POVER CO .. L2.AFE .. . 14,337,817 |. 101.4663 |. .14,760,300 |. 14,547,000 14,397,555 |.. .5.850 |......5.981 ....02/01/2018 .. 10/01/2035
20030N-BS-9 . COMCAST CORP .1.GFE .. ...98.4680 |. ..827,131 | . 840,000 .844,192 |.. .3.150 |......2.5% ....06/02/2016 .. 03/01/2026
20030N-DI-8 ..... COMCAST CORP . 1.GFE .. ...56.4381 .. 247,763 |. ..439,000 .309,739 |.. .2.987 |......4.627 ....06/07/2022 .. 11/01/2063
200340-AT-4 ..... COMERICA INC vveeiiiiiiniiieicieii e eenaias fen e .2.BFE .. ...94.8170 |. ..5,689,020 |. .6,000,000 .6,192,140 |.. .4.000 |......3.107 ....08/02/2019 .. 02/01/2029 ...
20268J-AC-7 ..... COMMONSPIRIT HEALTH e eeeeee e eeeees feen e . 1.GFE .. ...78.2519 |. . 4,714,678 |. .6,025,000 .6,025,000 |.. 4187 |......4.187 ...08/07/2019 .. 10/01/2049 ...
202712-BK-0 ..... COMMONWEALTH BANK OF AUSTRALIA ... .. 1.G FE ..|... ...92.0082 |.......ounnnns 5,244,466 |.... .5,700,000 |.. 5,917,740 [ o (42,948) | e e 3.610 |...... 2.737 ....02/24/2021 ...|....09/12/2034 ...
207597-DV-4 ..... CONNECTICUT LIGHT AND POWER CO ... .. 1.EFE ..|... . 106.2972 |...covnnnnnnns 4,324,170 |.... .4,068,000 |.. 8,067,324 o e 319 e e e 6.350 |...... 6.352 ....02/01/2018 ...|....06/01/2036 ...
20826F-BD-7 ..... CONOCOPHILLIPS CO .. 1.F FE ..|... ...72.2573 |... ... 11,326,336 |.... 15,675,000 |.. B 0107/ (V[ O RO 1 ¢ AU RPN RN 4.025 |...... 3.916 ....10/04/2022 ...|....03/15/2062 ...
209111-FK-4 ..... CONSOL IDATED EDISON COMPANY OF NEW YORK ... .. 1.G FE ..|... L T7.8749 |t 1,194,601 |.... .1,534,000 |.. e 1,521,977 [ e 221 e e e 4.300 |...... 4.346 ....02/01/2018 ...|....12/01/2056 ...
21684A-AB-2 ..... COOPERATIEVE RABOBANK UA .. 2.AFE ..|... ...99.2721 | 9,884,518 |.... 09,962,154 [ i 370 e e e 5.750 |...... 5.745 ....02/01/2018 ...|....12/01/2043 ...
224044-CN-5 ... COX COMMUNICATIONS INC .. .. 2.BFE ..|... ...84.2566 |.............. 1,263,849 |.... e 1,204191 [ e 26,8392 [ e e 2.600 |...... 5.124 ...09/08/2022 ...|....06/15/2031 ...
225401-AF-5 . UBS GROUP AG ...... .1.GFE .. ...96.2915 |. .. 3,851,661 |. 24,000,000 |eeveniiiiiiiiins foeriiiiiiii .3.869 |[......3.870 ....01/05/2018 .. 01/12/2029 ...
23338V-AA-4 . DTE ELECTRIC CO ..... 1.FFE .. ...81.0372 |. .. 2,155,589 |. .2,660,000 . 2,651,251 |.. .4.000 |......4.026 ....03/19/2013 .. 04/01/2043
233835-A0-0 . MERCEDES-BENZ FINANCE NORTH AMERICA LLC .. 1.F FE .. . 116.8713 |. ..911,597 |. . 780,000 792,431 |.. (1,483) |. .8.500 |......8.161 ....04/01/2001 .. 01/18/2031
24668P-AE-7 ..... KONINKLIJKE AHOLD DELHAIZE NV .... L2.AFE .. ...98.3823 |. ..3,618,501 |. .3,678,000 .3,739,627 |.. (2,087) |. .5.700 |......5.538 ....02/01/2018 .. 10/01/2040
24703T-AK-2 ..... DELL INTERNATIONAL LLC . .2.BFE .. . 127.1929 |. ..2,022,367 |. . 1,590,000 .1,965,470 |.. (8,332) | .8.360 |......6.307 ....06/23/2021 .. 07/15/2046 ...
250847-EK-2 ..... DTE ELECTRIC CO .. 1.F FE ..|... ...79.7668 |... 582,298 |.... ... 730,000 |.. 726,547 [eoeeeeeeenieeeee eeeemneed W7 e e e 3.950 |...... 3.988 ...08/25/2013 ...|....06/15/2042 ...
251526-CD-9 ..... DEUTSCHE BANK AG (NEW YORK BRANCH) s .. 2.AFE ..|... ...89.7799 |....ooonnnnnns 1,179,708 |.... 1,314,000 |.. 1,370,491 Lo e (9,030) [ e e 3.547 |...... 2.729 ....02/04/2021 ...|....09/18/2031 ...
251566-AA-3 ..... DEUTSCHE TELEKOM AG (V- 1,2 e .. 2.AFE ..|... L T1.5187 |t 9,036,386 |.... 12,635,000 |.. 13,439,031 [ e (20,995) [ e e 3.625 |...... 3.247 ....11/17/2021 ...|....01/21/2050 ...
25156P-AC-7 ..... DEUTSCHE TELEKOM INTERNATIONAL FINANCE B ... [CRR—. |- 2.AFE L. 1161851 |oooeeeennnnnns 1,452,314 |.... .1,250,000 |.. e 1,229,020 [oenniiiiiiienns 2,963 [ e e 8.750 |...... 9.146 ....04/01/2001 ...|....06/15/2030 ...
25156P-AR-4 ... DEUTSCHE TELEKOM INTERNATIONAL FINANCE B .... (V- 1. .. 2.AFE ..|... ...90.0782 |...ccvnnnnnnns 1,115,169 |.... .1,238,000 |.. e 1513,344 | e (11,884) [ e e 4.875 |...... 3.184 ....10/28/2021 ...|....03/06/2042 ...
25243Y-AZ-2 ... DIAGEO CAPITAL PLC .... 2 s .. 1.G FE ..|... ...97.3839 |... ..1,441,281 |.... .1,480,000 |.. ... 1,477,955 107 R MR R 3.875 |...... 3.919 ....06/15/2018 ...|....05/18/2028 ...
25243Y-BB-4 ... DIAGEO CAPITAL PLC .... - 1.GFE ... ...89.6099 |... 627,269 |.... ... 700,000 |.. 696,793 B35 [ e [t 2.375 |...... 2.477 ...09/30/2019 ...|....10/24/2029 ...
254687-DM-5 ... WALT DISNEY CO ... .. 1.G FE ..|... . 106.8635 |.............. 3,279,640 |.... .. 3,409,027 [ouiviiiiiiiiiii e (96,798) |.eeeeeeeeeeeeeeees o s 71425 |..... 3.505 ....11/22/2019 ...|....04/08/2028 ...
254687-ED-4 . WALT DISNEY CO ... . .. 1.F FE .. . 123.3976 |. ..8,606,983 |. 7,702,454 |.. ..(38,235) | .8.150 |......6.845 ....02/01/2018 .. 10/17/2036 ...
256677-AL-9 ..... DOLLAR GENERAL CORP .......iiieevvvsniiiiiennnnniiiinnnnnns 1, ..2.BFE ..|.. ...95.9013 [....oiinnnns 1,174,791 |.... .1,225,000 |. ... 1,221,704 a2 o e e 5.000 |...... 5.042 ...09/06/2022 ...|....11/01/2032 ...
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260543-BJ-1 ..... DOW CHEMICAL CO L 2BFE | 1,557,015 |. 109.4599 |.............. 1,641,898 [........ceeeen 1,500,000 [...oeeeennnnn B (N7 PR AR < 11/ AU A RN 7.375 |...... 7.060 110,625 |....04/01/2001 ...|....11/01/2029 ...
260543-DG-5 ... DOW CHEMICAL CO .. 2.BFE ..|... . 106.1333 |... 300,000 Joeeerrnnneeeennnn299,352 [ e e 95 [ e e 6.300 |...... 6.334 ... 18,900 |....10/24/2022 ...|....03/15/2033 ...
26442C-AB-0 ..... DUKE ENERGY CAROLINAS LLC ...vvvvvvvvennieeiiinninneneens foeevee [ e [T .. 1.F FE ..|... . 103.9094 |... ..9,663,578 |..............9,300,000 |.............. 9,296,328 |oeeeviiiiinnnnns foovviinnienn 479 o o e 6.000 |...... 6.004 .. 558,000 |....02/01/2018 ...|....01/15/2038 ...
26442C-AE-4 ... DUKE ENERGY CAROLINAS LLC ...oeeeeeeneeeeeeenieeeeees oo vee | e [T s .. 1.F FE ..|... . 105.0865 |....ccevnnnnnt 1,923,083 |......oeeeen 1,830,000 [.eeennnnnn 2,174,402 e [ (18,985) | e oo 6.050 |...... 4.188 .. 110,715 |....02/19/2013 ... |....04/15/2038 ...
26442U-AR-5 ... DUKE ENERGY PROGRESS LLC 2 s .. 1.F FE ..|... ...94.6936 |... .... 11,757,160 |.... 12,365,964 o v 1817 e [ e 5.350 |...... 5.378 ..664,256 |....03/07/2023 ...|....03/15/2083 ...
26444H-AC-5 ... DUKE ENERGY FLORIDA LLC ... 2 s .. 1.F FE ..|... ...97.3640 |...coonnnnnnns 7,789,120 |.... e 7,998,959 [oniiiiiiiieee e 560 [ e e 3.200 |...... 3.207 ..256,000 |....01/03/2017 ...|....01/15/2027 ...
26882P-AR-3 ..... ERAC USA FINANCE LLC AT .. 1.G FE ..|... . 109.9499 |.............. 8,218,757 |.... e 1,381,017 [ e 7,021 L o e 6.700 |...... 6.877 ..500,825 |....07/18/2023 ...|....06/01/2034 ...
26884T-AN-2 ..... ERAC USA FINANCE LLC 12 .. 1.G FE ..|... ...85.5312 |... eeeeneeneeeenn 100,000 [eeniiiinnnn 864,123 oo [ 1,084 s e e 4.500 |...... 4.904 ... 31,500 [....10/30/2015 ...|....02/15/2045 ...
283695-BK-9 ..... EL PASO NATURAL GAS CO LLC 1. .2.BFE .. . 117.4918 |. ..2,731,684 |. .8.375 |[......6.063 194,719 |....02/01/2018 ..
28622H-AB-7 ..... ELEVANCE HEALTH INC .. 1, L2.AFE .. ...95.8465 |. ..685,303 |. 4.750 |......4.753 . 33,963 |....01/31/2023 ..
28932M-AA-3 . ELM ROAD GENERATING STATION SUPERCRITICA . 1. 1FFE .. ...99.8713 |. .. 1,974,065 |. .5.209 |......5.205 102,962 |....02/03/2010 .. .
29273R-AR-0 ... ENERGY TRANSFER LP 1 .. 2.BFE ..|... . 103.5585 |... ....18,025,393 |.... 17,406,000 |.. 18,158,130 [ e (24,692) [ e e 6.500 |...... 6.082 ,131,390 |....01/11/2017 ...|....02/01/2042 ...
20273R-AZ-2 ... ENERGY TRANSFER LP .... 12 .. 2.BFE ..|... L..97.0447 |.oooeinnnnnnns 2,256,289 |.... .2,325,000 |.. 02,354,897 o i (B50) [ e e 5.950 |...... 5.835 .. 138,338 |....02/01/2018 ...|....10/01/2043 ...
20273V-AT-7 ..... ENERGY TRANSFER LP .... 12 .. 2.BFE ..|... . 105.6632 |.......eeen... 3,381,222 |.... .3,200,000 |.. e 8,815,255 [oeieiiiiiieee e (16,346) [ e e 6.400 |...... 5.659 ....12/12/2023 ...|....12/01/2030 ...
29278G-AA-6 ..... ENEL FINANCE INTERNATIONAL NV .... .. 2.AFE ..|... ...97.1731 |... .3,500,000 |.. 003,631,365 [oiiiiiiiiinnnns e (83,044) Lo e e 3.625 |...... 2.013 ...04/08/2021 ...|....05/25/2027 ...
20278N-AP-8 ..... ENERGY TRANSFER LP .. 2.BFE ..|... ...99.2285 |...oeiuiiieeeeen 133,958 e 135,000 [ociiiieee e 1330441 | e 4,077 s e e 2.900 |...... 6.114 ....10/11/2023 ...|....05/15/2025 ...
29364D-AU-4 ... ENTERGY ARKANSAS LLC .... .. 1.F FE ..|... ...98.6905 |... e 2,672,000 [oonniiinnnnn 2,667,933 i 30251 L e e 3.500 |...... 3.626 ....07/17/2018 ...|....04/01/2026 ...
293640I-AY-4 ..... ENTERGY LOUISIANA LLC ... .. 1.F FE ..|... ...96.2898 |...ccovuunnnns 1,251,768 |.... e 1,288,055 [oeieiiiiiiiieee e 6,628 [ e e 2.400 |...... 2.944 ...07/21/2017 ...|....10/01/2026 ...
203640-BL-1 ..... ENTERGY LOUISIANA LLC ... .. 1.F FE ..|... ...86.1400 |.......oeennns 2,411,919 |.... 2,785,851 [ v 837 e i e 4.750 |...... 4.784 ....08/18/2022 ...|....09/15/2052 ...
29365T-AN-6 ..... ENTERGY TEXAS INC ..... . 1.GFE .. ...89.4091 ..2,794,035 |. .3,116,187 |.. .5.000 |......5.019 ....08/22/2022 .. 09/15/2052
29366M-AA-6 ..... ENTERGY ARKANSAS LLC .... 1FFE .. ...79.2877 |. ..5,262,321 |. .6,637,000 .6,606,484 |.. .4.200 |......4.231 ....03/13/2019 .. 04/01/2049
29379V-BV-4 . ENTERPRISE PRODUCTS OPERATING LLC . 1.GFE .. ...93.0519 |. ..475,000 427,827 |.. .3.125 |......5.614 ....11/10/2023 .. 07/31/2029 ...
204429-AR-6 EQUIFAX INC .... .2.BFE .. ...97.9816 |. .1,500,000 .1,500,965 |.. .2.600 |......2.523 ...07/21/2020 .. 12/16/2025 ...
204429-AV-7 . EQUIFAX INC .... .2.BFE .. . 100.5671 ...65,000 ..64,975 |.. .5.100 |......5.114 ....09/07/2022 .. 12/15/2027 ...
30231G-AF-9 ..... EXXON MOBIL CORP . .. 1.DFE ..|... ...99.6820 |... . 130,000 |.. 129,983 s 3 i e 2.709 |...... 2.962 ....03/29/2017 ...|....03/06/2025 ...
302445-AE-1 ..... TELEDYNE FLIR LLC .. .. 2.BFE ..|... ...87.3830 |... 1,100,000 |-eevenneeeenn....944,888 [ e 28,206 [ e [t 2.500 |...... 5.465 ....06/22/2023 ...|....08/01/2030 ...
302491-AU-9 ... FMC CORP .. 2.CFE ..|... ...91.5874 |... 1,500,000 |..evenrineennn 1,359,087 [ooeiiiiininniiiins e 25,3689 [ s et 3.450 |...... 5.740 ....00/22/2022 ...|....10/01/2029 ...
302491-AX-3 ..... FMC CORP .. 2.CFE ..|... . ...98.9177 |... 01,955,000 |-eeveneeeeenn. 1,931,244 [ 2,284 [ e [t 5.650 |...... 5.835 ....07/20/2023 ...|....05/18/2033 ...
30280@-AA-4 ..... FR-ENCLAVE LLC ... .. 2,878,001 |...99.4121 |... .2,878,001 |ovvveneeeennnn 2,878,001 [ooiiiiiiiiiiins i oo e e 5.190 |...... 5.190 ....06/10/2011 ...|....09/30/2033 ...
30303M-8K-1 ..... META PLATFORMS INC .... ... 14,142,395 |...84.8669 |... ...12,023,939 |.... ...14,168,000 |.. L 14144,339 [ e 38T e e e 4.650 |...... 4.659 . ...12/29/2022 ... |....08/15/2062 ...
313309-AP-1 ..... FEDEX CORP ........ . 24,201,514 |. 117.0196 |. .24,000,724 |. 20,510,000 24,189,398 |.. .7.600 |......6.434 ,558,760 |....02/01/2018 .. 07/01/2097 ...
316773-CH-1 ..... FIFTH THIRD BANCORP . 18,557,113 |. 119.8945 |. .22,300,371 |. 18,600,000 18,570,100 |.. .8.250 |......8.270 ,534,500 [....02/01/2018 .. 03/01/2038
32055R-A8-6 ..... FIRST INDUSTRIAL LP ... ...97.4360 |. ..974,360 |. .1,000,000 .1,000,000 |.. . ... 4.298 . 43,000 |....01/27/2017 .. 04/20/2027
341081-FE-2 ..... FLORIDA POWER & LIGHT CO ...95.0246 |. .. 1,900,491 |. .2,000,000 2,274,710 |.. .5.125 |...... 3.954 ....02/11/2013 .. 06/01/2041
35471R-A*-7 ..... FRANKLIN STREET PROPERTIES CORP . ...99.1351 .. 3,063,787 |. .3,09,516 |.. 4,490 |......4.492 ....12/20/2017 .. 04/01/2026 ...
36264F-AK-7 ..... HALEON US CAPITAL LLC 12 2.AFE ...97.0739 |..cconnninnnns 1,941,479 |.... en1,920,850 [o.eiieiiiiiiieee e 32,980 [ e e 3.375 |...... 5.284 ...11/02/2022 ... |....03/24/2027 ...
36264F-AN-3 ..... HALEON US CAPITAL LLC ... 12 2.AFE . ...90.5503 |... .. e 1,082,927 Lo 105,709 L o e 3.625 |...... 5.667 ....11/02/2022 ...|....03/24/2032 ...
369550-BC-1 ..... GENERAL DYNAMICS CORP ... 12 1.F FE . ...97.0524 |... 795,000 |oeeevnneeeeeennn 793,327 foieiiiiiiieeee eeeeenieee 885 | e e 3.750 |...... 3.817 ....05/08/2018 ...|....05/15/2028 ...
37045V-AT-7 ..... GENERAL MOTORS CO 12 2.BFE ...94.4651 |... 10,415,000 |.. .. 14,082,855 [oeniiiiiiiinnees foeeeennnn (94,669) |ounnnniiiiiieens o e 5.950 |...... 3.707 ....10/27/2021 ...|....04/01/2049 ...
37045X-BT-2 ..... GENERAL MOTORS FINANCIAL COMPANY INC . 12 2.BFE ...98.8429 |... e 1,000,000 [.eeneeeenniiiieee foeeeeriiieeeeenee e e e 4.350 |...... 4.349 ....07/05/2017 ...|....01/17/2027 ...
37045X-DH-6 ..... GENERAL MOTORS FINANCIAL COMPANY INC .... B | A 2.BFE L..91.8780 |...ooevuneennnnn 852,334 |onnnniiiinnnn 710,000 [oiiiennnnnnnn 841,414 | [ 18,702 | o | 2.400 |...... 5.678 ....09/01/2022 ...|....04/10/2028 ...
37045X-DR-4 ... GENERAL MOTORS FINANCIAL COMPANY INC .... 1,2 e 2.BFE. ...94.7549 |... e 1,299,472 [ e 256 [ e e 2.350 |...... 2.369 ...01/06/2022 ...|....02/26/2027 ...
373334-KR-1 ..... GEORGIA POWER CO ........ccevnn 1,2 e 1.F FE . ...92.7673 |... s i 2,204,628 o 390 [ e e 5125 |...... 5.173 .. 113,775 |....05/02/2022 ... |....06/15/2082 ...
377372-AN-7 ..... GLAXOSMITHKLINE CAPITAL INC . 1. 1.F FE . ...97.5373 |. .. 2,243,357 |. 2,300,000 .2,372,107 |.. ..(20,085) |. .3.875 |......2.892 . 89,125 |....06/17/2019 .. 05/15/2028 ...
378272-AY-4 ..... GLENCORE FUNDING LLC ... 2. 2.AFE ...86.6883 |.............. 5,418,022 |.... .6,250,000 |. ....5,910,778 |..... 053,566 | e o 2.500 |...... 3.567 .. 156,250 |....03/02/2022 ...]....09/01/2030 ...
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38141G-FD-1 ..... GOLDMAN SACHS GROUP INC .....evvveniiviinnineiniinnnns oo vee | s T L 2B FE | 6,199,013 |. 107.0560 |.............. 5,673,968 |...oeevennnnn 5,300,000 |....cccvunnnns 5,948,231 |oeeviviiiiiinnes foreeenn (34,129) | o | 6.750 |...... 5.409 [AO oot foriiiiiiins 89,438 |....ovuennnnns 357,750 |....02/05/2016 ... |....10/01/2037 ...
38141G-GM-0 ..... GOLDMAN SACHS GROUP INC ... .. 2.AFE ..|... . 105.2667 |... e 2,832,558 [oeeeeieieeeee feeeeeeen (13,409) [ e e 6.250 |...... 4.759 [FA ...... ..125,000 |....10/06/2015 ...|....02/01/2041 ...
38141G-WL-4 ..... GOLDMAN SACHS GROUP INC ... | 2.AFE L ...97.1262 |... 001,000,550 [.eeniiiiiiiinnes v (193) s o e 3.691 |...... 3.667 ...07/10/2017 ...|....06/05/2028 ...
391380-AA-3 ..... GREAT-WEST LIFECO FINANCE 2018 LP .. 2 s .. 1.F FE ..|... L..96.6179 |.oeeeennee 371,979 e e2.385,000 [oeiieiiin e 380,936 e e 389 | e e 4.047 |...... 4.387 ....09/11/2024 ...|....05/17/2028 ...
392709-B*-1 ..... GREEN BRICK PARTNERS INC .....ovvvvvvnenieveivnnnneeeensfoes o e | s .. 1T.EPL ..|... ...90.0737 |... . reeeveeneenn 7,000,000 [o.onininnnnn 7,000,000 [oiiiiiiiiiiiiiis [ e e e 3.250 |...... 3.250 ....12/08/2021 ...|....12/28/2029 ...
393154-K*-9 ..... GREEN MOUNTAIN PONER CORPORATION ... .. 7,480,000 |...85.0981 |.............. 6,365,336 |.... e 1,480,000 .eeneeeeniiiiees foeeeeriieeeeene e e e 4.560 |...... 4.560 LGA1717/72010 L. 1171872041
393154-Ke-7 ..... GREEN MOUNTAIN POWNER CORPORATION ... .. 5,120,000 |...85.5881 |.............. 4,382,109 |.... 005,120,000 [oeeniiiiiiiiinns v e o e 4.610 |...... 4.610 ....04/02/2012 ...|....11/18/2041 ...
404119-CL-1 ..... ...5,574,704 |...78.0381 |.............. 4,354,525 |.... e 5,575,422 | e A e e e 4.625 |...... 4.630 ....08/08/2023 ...|....03/15/2052 ...
40465@-AH-5 ..... HSRE CORE HOLDINGS | LLC 4,800,000 |...98.3206 |. ..4,719,390 |. .4,800,000 |.. .4.650 |......4.632 ....10/26/2018 .. 02/28/2027
406240-AZ-3 ..... HALLMARK CARDS INC . 1,000,000 |...99.7326 |. ..997,326 |. .1,000,000 |.. 4.190 |......4.185 ....03/16/2018 .. 03/16/2025
41242%-BN-1 . HARDIVOOD FUNDING LLC . . . .10,000,000 |...85.9140 |. .. 8,591,408 |. 10,000,000 10,000,000 |.. .4.230 |......4.230 ....08/08/2018 .. 06/07/2038 ...
413875-AN-5 ..... L3HARRIS TECHNOLOGIES INC . N A 2.BFE. .. 1,263,066 |. 104.0385 |.............. 1,321,289 |.... ....1,270,000 |.. e 1,265,418 o e 213 [ e e 6.150 |...... 6.186 ...11/30/2010 ...|....12/15/2040 ...
422806-AB-5 ..... HEICO CORP 1 ...99.7605 |.......ounnnns 2,294,492 |.... 002,290,565 [oeniiiiiiiiininns v 964 L i e 5.350 |...... 5.410 ....07/25/2023 ...|....08/01/2033 ...
42824C-AY-5 ... HEWLETT PACKARD ENTERPRISE CO . 1 . 103.7818 |.oeeeeenennnns 8,686,538 |.... 8,208,588 |...ooeieiiiiiieee e B39 [ e e 6.350 |...... 6.520 ....02/01/2018 ...|....10/15/2045 ...
438516-AT-3 ..... HONEYWELL INTERNATIONAL INC .... N . 102.6916 .. 02,269,044 Lo e (16,437) L e e 5.700 |...... 4.274 ...06/13/2013 ...|....03/15/2037 ...
438516-BB-1 ..... HONEYWELL INTERNATIONAL INC .... N A ...98.7771 250,000 Joeeernnieeeeennnn 56,694 | e (282) [ e e 5.375 |...... 4.224 ....06/13/2013 ...|....03/01/2041 ...
443510-AH-5 ... HUBBELL INC 1 ...95.7331 055,000 [oeiiiiiiiinennn 54,872 [ e AT e [ e 3.150 |...... 3.243 ....07/31/2017 ...|....08/15/2027 ...
446150-BB-9 ..... HUNTINGTON BANCSHARES INC . 1.2, ...98.9761 |... . 960,000 |.. 0960,000 |-eeenieeeeeinins feeeeeeees e e e 4.443 |...... 4.445 ...08/01/2022 ...|....08/04/2028 ...
45138L-AS-2 ..... IDAHO POWER CO .evvvveeiiviiiiie e fen e N . 102.8623 |... . 11,625,000 |.. L 1,670,648 e e (1L917) [ o e 6.300 |...... 6.254 ....02/01/2018 ...|....06/15/2037 ...
45138L-AT-0 ..... IDAHO PONER CO . . 1 . 102.8115 |. ..4,780,733 |. .4,650,000 . 4,642,875 |.. .6.250 |......6.268 ....02/01/2018 .. 10/15/2037
45326Y-A*-8 ..... INCITEC PIVOT LTD ..... . . B .. ,500, ...95.2471 .. 3,333,648 |. .3,500,000 .3,500,000 |.. .4.030 |......4.029 ....07/25/2019 .. 10/30/2028
454889-A0-9 ... INDIANA MICHIGAN PONER CO . . s . ...84.5766 |. ..592,036 | . 700,000 .698,351 |.. .4.550 |......4.567 ....02/29/2016 .. 03/15/2046
456837-A0-6 ..... ING GROEP NV ..o [ e .1 . ,601, ...96.0331 1,536,530 |. .1,600,000 .1,600,684 |.. .4.050 |......4.039 ....04/08/2019 .. 04/09/2029 ...
458140-AS-9 ..... INTEL CORP ...99.3281 .. 1,291,266 |. .1,300,000 .1,303,664 |.. L (11,027) | .3.700 |......2.828 ...06/14/2017 .. 07/29/2025 ...
458140-BG-4 ..... INTEL CORP ... .. 158,610 |...65.9500 |... 136,516 |.... ... 207,000 |.. 163,989 [oovvvvviiiiiiiinn Joviieenn 992 [ e e 3.734 |...... 5.312 ....06/15/2018 ...|....12/08/2047 ...
460146-CK-7 ..... INTERNATIONAL PAPER CO .. 1,687,769 |...87.9707 |...eennnneenn 1,451,516 |.... .1,650,000 |.. 1,681,821 [ e (995) [ e e 4.800 |...... 4.646 ....04/11/2018 ...|....06/15/2044 ...
46590X-AX-4 ..... JBS USA HOLDING LUX SARL .. .. 2,787,612 ). 101.7221 |ooeeennnnnens 2,825,841 |.... .2,778,000 |.. 2,787,684 o i T2 e i e 6.500 |...... 6.473 ....08/22/2023 ...|....12/01/2052 ...
46647P-AJ-5 ... JPMORGAN CHASE & CO ... .. 7,840,000 |...85.3190 |.eeuunnnnnens 6,689,011 |.... .7,840,000 |.. ....7,840,000 3.882 |...... 3.882 ...07/17/2017 ...|....07/24/2038 ...
46647P-EJ-1 ..... JPMORGAN CHASE & CO ... ...99.5675 |....oevunnnnns 4,480,539 |.... .... 4,506,009 4.9% |...... 4.962 ....07/17/2024 ...|....07/22/2030 ...
478160-AT-1 ..... JOHNSON & JOHNSON . . . 106.6719 |..cevvnnnnnnns 4,906,907 |.... .... 5,472,366 . 5.850 |...... 4.020 ...06/20/2013 ...|....07/15/2038 ...
478375-AN-8 ..... JOHNSON CONTROLS INTERNATIONAL PLC . 1, 2.BFE. ...84.4372 |. . 12,656,298 |. 15,257,589 |.. (2,270) |. .4.950 |......4.847 ....02/01/2018 .. 07/02/2064 ...
482480-AN-2 ..... KLA CORP 1, 1.F FE . ...90.8858 |. .. 2,359,395 |. . 2,596,000 .2,573,303 |.. 435 | .4.950 |......5.009 ....06/21/2022 .. 07/15/2052
482480-AN-0 ..... KLA CORP .. 1, 1.F FE . ...93.6260 |. .. 8,820,508 |. .9,421,000 .9,502,900 |.. ...(515) . .5.280 |......5.197 ....06/23/2022 .. 07/15/2062
48344F-AA-8 ..... KALLPA GENERACION SA . 1, 2.CFE . ...99.0000 |. ..594,000 |. . 600,000 613,443 |.. ..(11,385) | .4.875 |......2.875 ....09/21/2021 .. 05/24/2026
491674-BG-1 ..... KENTUCKY UTILITIES CO 1, 1.F FE . ...94.6824 |. 1,969,394 |. 2,112,015 |.. (1,437) |. 5,125 |......4.971 ....02/19/2013 .. 11/01/2040 ...
49327V-2C-7 ... KEYBANK NA . 2.BFE. 3,611,160 |...94.7660 |.............. 3,790,640 |.... ....3,681,061 082,205 [oeeiiiiiiieeiiin e oo 4.900 |...... 6.233 ...09/28/2022 ...|....08/08/2032 ...
493370-AJ-9 ... NATIONAL GRID USA 1. 2.BFE. .... 11,578,000 |...99.9147 |... ....11,568,128 |.... . . L A1578,000 [ e e o e 5.803 |...... 5.802 ....02/01/2018 ...|....04/01/2035 ...
49338C-AA-1 ..... KEYSPAN GAS EAST CORP ... N A 2.AFE . .. 23,245,000 |...96.4230 |... ... 22,413,534 |.... ...23,245,000 |.............23,245,000 |-eeerruiiiiremnnnn foreiereeeniiiieee e e e 5.819 [...... 5.818 ....02/01/2018 ...|....04/01/2041 ...
494368-BG-7 ..... KIMBERLY-CLARK CORP N 1.F FE . ...98.0047 |... ... 600,000 |eevuniiiinnnnnn896,693 [ e 174 [ e e 5.300 |...... 5.351 ....01/27/2011 ...|....03/01/2041 ...
494550-BH-8 ... KINDER MORGAN ENERGY PARTNERS LP ... N A 2.BFE. . 102.1625 |..............6,129,748 |..............6,000,000 |..............5,106,080 |.....ceeeemmunnne foreeeennen 27,309 |oeeeniiiciiiens oo e 6.375 |...... 8.038 ....02/23/2011 ...|....03/01/2041 ...
501044-DK-4 ..... KROGER CO 12 2.AFE ...83.5953 |......oeeeennnnn 835,958 |.enittnnn 1,000,000 [iiiiiinnnnn957,211 Lo i 999 s [ e 4.650 |...... 4.964 ....03/08/2018 ...|....01/15/2048 ...
502175-D@-8 ..... LTC PROPERTIES INC. ...95.3550 |... . ee2,190,000 [.eeneeeeniiiiees foreeeriieeeeene e e e 4.500 |...... 4.500 ...12/21/2016 ...|....02/16/2032 ...
521070-Ad-4 ..... LAZARD GROUP LLC . 978717 | 1,179,354 |.... e 1,212,250 [ o (1,828) [ o e 4.500 |...... 4.313 ....02/13/2019 ...|....09/19/2028 ...
521070-AK-1 ..... LAZARD GROUP LLC . ...97.4166 |. 1,948,331 |. 01,992,916 |.. .4.375 |...... 4.469 ....03/05/2019 .. 03/11/2029 ...
534187-BA-6 ..... L INCOLN NATIONAL CORP ... .. 10,242,166 |. 109.3286 |... ...10,167,564 |.... .9,300,000 |. ...10,072,899 |..oiiiiiiiinnnns e (28,974) | i e 7.000 |...... 6.159 ...02/01/2018 ...|....06/15/2040 ...
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54336#-AA-6 ..... LONGWOOD ENERGY PARTNERS LLC .....ovvvvvvvvinniiiiinnnnn L2.0PL e 14,849,930 |...77.7074 |............. 11,539,500 [.eeeennnn 14,849,930 |............. JLIR-ZIC IRV U RPOTUUR NN R R 4.490 |...... 4490 (D ooeees v 335,233 [...coivinnnnns 333,381 |....03/14/2018 ...|....06/30/2051 ...
546676-AU-1 ..... LOUISVILLE GAS AND ELECTRIC CO .. 1.F FE ..|... ...93.6008 |....c.ounnnnnn 1,057,689 |.... .1,130,000 |.. e 1,146,320 [eeccieieee e (TBB) s e e 5125 |...... 4.980 [MN ..ocoe oevemnnaieeens 7,400 |... ... 57,913 |....02/19/2013 ... |....11/15/2040 ...
548661-EF-0 ..... LOWE'S COMPANIES INC .. 2.AFE ..|... L 774540 |l 6,784,973 |.... .8,760,000 |.. 8,857,670 [oeeniiiiiiinnens v (BA7) [ e e 4.450 |...... 4.388 [AO ...... Loen 97,455 ... ....03/23/2022 ...|....04/01/2062 ...
548661-EN-3 ..... LOWE'S COMPANIES INC .. 2.AFE ..|... ...96.7820 |... .7,000,000 |.. 6,948,736 [oeeeeiiiiiieee feeeeeeeeen 1,080 [ e e 5.800 |...... 5.848 [MS ...... ... 119,544 |... ....09/06/2022 ...|....09/15/2062 ...
55279H-AK-6 ..... MANUFACTURERS AND TRADERS TRUST CO . .. 1.G FE ..|... L.99.7770 |ooeiiivnnnn. 448,996 |..oeniinnnl 450,000 [oiiiiiinnnn 449,947 | el B L e | 2.900 |...... 3.022 [FA oo Joeviiiiiniiinns 5,256 |... ....07/13/2017 ...|....02/06/2025 ...
55279H-AQ-3 ..... MANUFACTURERS AND TRADERS TRUST CO . v |- .G FE ... . ...96.2372 |... 3,871,162 [ e 10,372 [ e e 3.400 |...... 3.742 ...07/06/2018 ...|....08/17/2027 ...
55335¢-AB-4 ... BGO DIVERSIFIED US PROPERTY FUND O . o [ 2B .. 1,000,000 |...97.6819 |... 976,819 |.... e 1,000,000 [oeeniiiiiiinines oevviiiiiiiiin e foiii e 3.660 |...... 3.660 ....06/29/2016 ...|....06/29/2026 ...
55336V-AN-0 MPLX LP . 12 .. 2.BFE ..|... . 11,465,729 |...81.9392 |... 8,638,854 |.... 11,386,815 [ e (21,519) [ e e 4.700 |...... 4.152 ....02/22/2021 ...|....04/15/2048 ...
55336V-BT-6 ..... [MPLX LP . 1,2 .2.BFE .. 5,938,920 |...84.0323 |. ..5,041,936 |. .5,942,020 |.. .4.950 |......5.015 ....03/10/2022 .. 03/14/2052
55903V-BE-2 . WARNERVEDIA HOLDINGS INC .. 1,2 .2.CFE .. 6,239,672 |...74.3004 |. ..4,618,515 |. .6,239,332 |.. .5.141 |......5.115 ....05/01/2023 .. 03/15/2052
55903V-BF-9 . WARNERVEDIA HOLDINGS INC 1,2 .2.CFE .. . 10,461,018 |...73.5321 .. 7,598,804 |. 10,460,568 |.. .5.391 |......5.315 ....06/01/2023 .. 03/15/2062 ...
56585A-AF-9 ..... MARATHON PETROLEUM CORP ... 12 .. 2.BFE ..|... ...9,417,223 |. 103.6085 |... 9,833,480 |.... e 9,432,108 e e 3121 [ e e 6.500 |...... 6.563 ...02/01/2018 ...|....03/01/2041 ...
56585A-AJ-1 ..... MARATHON PETROLEUM CORP ... 12 .. 2.BFE ..|... ...82.2752 |... 8,227,525 |.... 8,617,278 [ e 17,584 L e e 5.000 |...... 6.003 ....03/07/2023 ...|....09/15/2054 ...
56585A-BC-5 ..... MARATHON PETROLEUM CORP ... 12 .. 2.BFE ..|... . 100.5437 |... 3,398,378 |.... e 83,401,282 [ e (11,528) [ o e 5125 |...... 4.741 ...06/22/2019 ...|....12/15/2026 ...
571676-AB-1 ..... 12 .. 1.EFE ..|... ...92.2242 |... 259,608 |oeviiiiiiiiiins e 76 e e e 3.200 |...... 3.231 ....03/26/2019 ...|....04/01/2030 ...
571903-BJ-1 ..... MARRIOTT INTERNATIONAL INC .. 12 .. 2.BFE ..|... . 100.7945 |...ooevniiieeeennn 50,397 v 50,000 [oieiiiieee i 49,753 | e 85 | e e 5.000 |...... 5.193 ....09/06/2022 ...|....10/15/2027 ...
573284-A0-9 ..... MARTIN MARIETTA MATERIALS INC . 12 .. 2.BFE ..|... ...96.9813 |... 978,886 | feeee e (12,937) Lo e e 3.450 |...... 2.008 ....12/16/2021 ...|....06/01/2027 ...
574599-BN-5 ... MASCO CORP 12 .. 2.BFE ..|... ...96.3083 |... 16,847 e e 221 | e e 3.500 |...... 4.651 ...08/08/2022 ...|....11/15/2027 ...
574599-B0-8 ..... MASCO CORP 12 .. 2.BFE ..|... ...83.4554 |... . VU2 s 2390 | [ e 2.000 |...... 5.451 ....07/05/2023 ...|....02/15/2031 ...
58013\-EZ-3 ..... MCDONALD'S CORP 1, L2.AFE .. ...95.3457 |. .1,800,000 1,761,518 .4.700 |......4.956 ...06/05/2023 .. 12/09/2035 ...
581557-BU-8 ..... MCKESSON CORP .. 1, .1.GFE .. ...99.4609 |. . 150,000 149,163 .5.100 |......5.182 ....06/07/2023 .. 07/15/2033
589331-AE-7 ..... MERCK & CO INC 1. . 1EFE .. . 104.3692 |. .1,500,000 1,468,863 .5.950 |......6.560 ....04/01/2001 .. 12/01/2028
58933Y-AJ-4 . MERCK & CO INC ..eviiiiiiiiiiiiiiiiie e e feen e mi .1EFE .. ...83.7376 |. . 1,575,000 1,571,448 |.. .4.150 |......4.168 ....06/15/2013 .. 05/18/2043 ...
59217G-BY-4 ..... [METROPOLITAN LIFE GLOBAL FUNDING | ..eeevvvvvennnaes o oo .. 1.DFE .. ...97.91% |. .2,000,000 .2,036,607 |.. ..(18,024) |. .3.450 |......2.488 ...04/02/2020 .. 12/18/2026 ...
59284B-AG-3 ..... ORBIA ADVANCE CORPORATION SAB DE CV .. .. 2.CFE ..|... ...79.7855 |... .9,200,000 |.. 09,040,112 Lo e KRt O R RN 5.500 |...... 5.636 ....02/01/2018 ...|....01/15/2048 ...
594918-AD-6 ..... MICROSOFT CORP - TAFE L. . 103.4916 |... .4,000,000 |.. 3,971,331 [ e 1,483 | e e 5.200 |...... 5.271 ....08/24/2009 ...|....06/01/2039 ...
61201#-AE-5 ..... MONTANA DAKOTA UTILITIES CO . B e 1G] ...98.9939 |... .1,000,000 |.. e 1,000,000 [oeeniiiiiiinines oo o foiiii e 3.780 |...... 3.7718 ....01/01/2019 ...|....10/30/2025 ...
61744Y-AK-4 ..... MORGAN STANLEY ... 1 .. 1.G FE ..|... ...96.4304 |... .2,300,000 |.. 02,800,877 [oeeeeeiiieeee e (304) [ e e 3.591 |...... 3.576 ....07/19/2017 ...|....07/22/2028 ...
61744Y-AL-2 ..... MORGAN STANLEY ... 1 .. 1.G FE ..|... ...85.0527 |... e 1,321,522 [ e B e e e 3.971 |...... 3.959 ....07/19/2017 ...|....07/22/2038 ...
61747Y-ET-8 ..... MORGAN STANLEY ... 1.2, .. 1.EFE ..|... ...99.8930 |... . 00e5,000,000 ..eeeeeenniiiees foreerriiieeeeene e e e 4.679 |...... 4.683 ...07/18/2022 ...|....07/17/2026 ...
61761J-3R-8 ..... MORGAN STANLEY 1. .1.GFE .. ...97.6843 |. . 690,000 .689,169 |.. .3.125 |...... 3.204 ....07/20/2016 .. 07/27/2026 ...
62912X-AC-8 ..... NGPL PIPECO LLC ..... 1 .2.CFE .. . 111.9810 |. . 185,000 .214,350 |.. .7.768 |......5.990 ....02/27/2019 .. 12/15/2037
631005-BC-8 ..... NARRAGANSETT ELECTRIC CO 1 .1.GFE .. ...98.1738 |. .6,000,000 |.. .5.638 |......5.637 ....03/17/2010 .. 03/15/2040
638591I-AF-6 ..... NATIONWIDE BUILDING SOCIETY . |2 L2.AFE .. ...96.0247 |. .387,509 |.. .4.125 |...... 4.605 ....04/24/2018 .. 10/18/2032
64952-CX-9 . NEW YORK LIFE GLOBAL FUNDING .. 1.AFE .. ...94.9994 |. . . 1,204,908 |.. .3.000 |......2.858 ....06/13/2019 .. 01/10/2028 ...
654730-BC-6 ..... NISOURCE INC .. 2.BFE ..|... ...88.3134 |... 1,068,592 |.... e 1,206,383 eeeeeeiieeeee e 177 s e e 4.800 |...... 4.824 ...04/09/2013 ...|....02/15/2044 ...
654730-8D-4 ... NISOURCE INC .. 2.BFE ..|... ...97.6472 |... 7,421,191 |.... e 1,565,652 e v 1,318 e e e 5.650 |...... 5.688 ....10/03/2013 ...|....02/01/2045 ...
655422-AV-5 ... GLENCORE CANADA CORP ....vveeeeeeennneeeeeemneneeeeeenn o wee | e [T s L2.AFE ... . 104.1631 |... 5,208,154 |.... 5,830,745 [ e (22,972) [ e e 6.200 |...... 5.365 ....01/08/2013 ...|....06/15/2035 ...
665772-CB-3 ..... NORTHERN STATES POWER CO .. | LR FE L . 108.2138 |... 4,686,785 [ il 884 e e e 6.250 |...... 6.274 ....02/01/2018 ...|....06/01/2036 ...
666807-CC-4 ..... NORTHROP GRUMMAN CORP - 2.AFE ... . 109.0069 |... reeeeneeneeeenn 500,000 [neniiiinnnnnn 502,451 | [ (B03) e e e 7.750 |...... 7.617 ....06/15/2022 ...|....06/01/2029 ...
67021C-AF-4 ..... NSTAR ELECTRIC €0 .vvvvvevvvvnineieeeiiineeeeevnineeees foon ven [ e [T .. 1.F FE ..|... ...98.1864 |... 3,681,990 |.............. 3,750,000 |...........ee 3,692,619 |oeeenviiiinnnnns ooviennnnnnn2,694 i o e 5.500 |...... 5.651 ....03/11/2010 ...|....03/15/2040 ...
67080L-AA-3 ..... NUVEEN LLC 2 e |en 1.C FE ..|... ...97.0579 |... 5,610,915 |.... . . ... 5,855,095 e (18,812) | e s 4.000 |...... 3.616 ...02/14/2019 ...|....11/01/2028 ...
67103H-AF-4 ..... O'REILLY AUTOMOTIVE INC ... 2 s L2.AFE ... ...97.0338 |... 582,203 |.... ... 600,000 |.. 623,036 e (9,257) [ e e 3.600 |...... 1.964 ....12/07/2021 ...|....09/01/2027 ...
677347-CH-7 ..... OHIO EDISON €O ...... 2 . 1.GFE .. ...99.9538 |. .. 4,997,692 |. .5,000,000 4,991,129 |.. .992 | .5.500 |......5.528 ....00/22/2022 .. 01/15/2033 ...
68268N-AG-8 ..... ONEOK PARTNERS LP ..vvveniiiiiiriiniiiiiniiiiiiiinnnnas 2 ..2.BFE ..|.. ...99.5891 [...innnns 2,933,89% |.... .2,946,000 |. ... 2,934,029 BT [ | e 6.125 |...... 6.165 |FA ...... .. 180,443 |....01/21/2011 ...]....02/01/2041 ...
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68389X-AM-7 ..... ORACLE CORP ...evvveieivirniieieiinnnineeeennnnneeeennnnns foeeeen | e [T ..2.BFE .. ...96.2827 13,386,000 |.............13,877,827 [..coovereniiiiiis |oeeinnn (20,385) [eunnicciiiieeees v 000052375 | 5.080 [JJ coeries Jooviiiiins 331,768 |...euriennnn 719,498 |....02/01/2018 ...|....07/15/2040 ...
68389X-BE-4 ..... ORACLE CORP .. 12 .. 2.BFE ..|... ...87.6156 |... ... 100,000 |-eeveneeeeennnn.86,858 [ i n 922 [ e 02222230900 | 5.587 ...3,900 |....05/30/2023 ...|[....05/15/2035 ...
68389X-BJ-3 ..... ORACLE CORP .. 12 .. 2.BFE ..|... ...76.9573 |... 10,100,000 |.............. 9,366,453 |.....covvvrivnnns fooeerennn 19,967 |oeeiniiiiiiiiies foeeiiiiiiiiiin 100224000 ... 4.532 ....10/26/2018 ...|....07/15/2046 ...
68389X-BT-1 ..... ORACLE CORP .. 12 .. 2.BFE ..|... ...99.4240 |... 1,690,000 |-evvenneeeenn 1,689,974 [ e 137 e e [0022222.500 | 2.506 ....03/30/2020 ...|....04/01/2025 ...
68389X-BX-2 ..... ORACLE CORP .. 12 .. 2.BFE ..|... ...70.0609 |.............. 3,152,743 |.............. 4,500,000 |..............4,611,880 |.eoeovvrrrrnnnnns fooriiennn (2,663) |oevvnnnniiiiiines foeeeiiiiinniins 0.2.3.600 |...... 3.450 ....10/27/2021 ...|....04/01/2050 ...
693475-AlI-5 ..... PNC FINANCIAL SERVICES GROUP INC ... 2 .. 1.G FE ..|... ...94.6275 |... e 3475169 [ e (17,278) [ o 0022230450 | 2.867 ...09/20/2019 ...|....04/23/2029 ...
69349L-A0-1 ..... PNC BANK NA (DELAWARE) 2 .. |- 1.GFE L ...99.6123 |... 597,674 |.... 603,790 [.ooveviiviiiiieee fovvennnns (4,908) [ v [o0nnn4.200 | 3.339 ....01/14/2016 ...|....11/01/2025 ...
69351U-AN-5 ..... PPL ELECTRIC UTILITIES CORP ... N L .. 1.EFE ..|... . 107.6551 |... 1,076,551 |.... e 1,229,438 e e (11,482) [ e 062250 | 4.119 ....02/19/2013 ...|....05/15/2039 ...
695114-BT-4 ..... [PACIFICORP ... 1 1.F FE .. . 113.9265 |. .. 8,740,443 |. .7,738,903 |.. .7.535 ....02/01/2018 .. 11/15/2031
695114-CB-2 . PACIFICORP ... 1. 1.FFE .. . 103.9262 |. .. 4,832,570 |. .4,641,166 |.. .6.123 ....02/01/2018 .. 08/01/2036
709599-All-4 . PENSKE TRUCK LEASING CO LP .. . 1, .2.BFE .. ...97.3007 |. .. 3,502,825 |. .3,597,736 |.. e 3.435 ....10/26/2016 .. 11/15/2026 ...
716973-AG-7 ..... PFIZER INVESTMENT ENTERPRISES PTE LTD .. (V- 1,2 e .. 1.F FE ..|... ...93.6323 |... 1,287,444 |.... e 1,873,083 [eeeeceiiieeee e 114 L e 2222252300 ). 5.310 ...05/16/2023 ...|....05/19/2053 ...
716973-AH-5 ..... PFIZER INVESTMENT ENTERPRISES PTE LTD .. [CRR—. 1,2 e .. 1.F FE ..|... ...91.7943 |... 3,465,233 |.... 3,702,771 [ v 798 [ i 00225340 |l 5.460 ....06/16/2023 ...|....05/19/2063 ...
718172-CJ-6 ..... PHILIP MORRIS INTERNATIONAL INC eevveeeeeeeneieeeeea o ven | s 1,2 e .. 1.G FE ..|... ...93.8250 |... 1,688,849 |.... e 1,642,175 [ e 8611 [ e 0282375 5.498 ....11/20/2023 ...|....08/15/2029 ...
718172-CZ-0 ..... PHILIP MORRIS INTERNATIONAL INC .. 2 s .. 1.F FE ..|... . 100.2402 |... 2,340,610 |.... 02,292,228 oo e 12,391 e e e 40875 | 5.522 ....11/16/2023 ...|....02/15/2028 ...
724060-AA-6 ..... PIPELINE FUNDING COMPANY LLC ...eeeeeeemieieeeeeeennn fooevee | e [T s .. 2.BFE ..|... . 104.9933 |... 1,927,842 |.... e 1,999,672 o e (22,781) [ e 222272500 ). 5.209 ....02/01/2018 ...|....01/15/2030 ...
743315-AV-5 ..... PROGRESSIVE CORP 2 s .. 1.F FE ..|... .. 1,712,116 |...97.1403 |... 1,486,247 |.... 1,613,285 [ e (20,080) [ eeeeeeeieeeeeenn 10ee24.000 .o 2.531 ....10/11/2019 ...|....03/01/2029 ...
744560-AU-0 ..... PUBLIC SERVICE ELECTRIC AND GAS CO . .. 1.F FE ..|... ...98.7029 |... 1,472,647 |.... e 1,489,697 o e 218 [ e 5375 | 5.390 ...11/18/2009 ...|....11/01/2039 ...
T44560-AV-8 ..... PUBLIC SERVICE ELECTRIC AND GAS CO ... .. 1.F FE ..|... ...99.2180 |... 3,720,675 |.... A 121,789 e e (17,357) [ e 40022250500 ).l 4.566 ....02/19/2013 ...|....03/01/2040 ...
744560-B0-8 . PUBLIC SERVICE ELECTRIC AND GAS CO . 1.FFE .. ... 77.4923 |. ..1,801,696 |. 2,319,344 |.. .3.817 ....02/01/2018 .. 03/01/2046
744560-BR-6 . PUBLIC SERVICE ELECTRIC AND GAS CO . 1FFE .. ...96.2125 |. ..827,427 |. 847,222 |.. .3.154 ....01/30/2017 .. 09/15/2026
74531E-AC-6 ..... [PUGET SOUND ENERGY INC .. 1.FFE .. . 106.2231 .. 7,409,062 |. .6,975,000 .6,903,721 |.. .7.290 ....02/01/2018 .. 03/09/2029
75524K-PG-3 . CITIZENS BANK NA ... .1.GFE .. ...99.0684 |. ..346,739 |. ..350,000 .350,000 |.. . 4.577 ....08/04/2022 .. 08/09/2028 ...
756109-BJ-2 ..... REALTY INCOME CORP . . 1.GFE .. ...91.5093 |. .. 1,491,601 |. .1,630,000 .1,612,228 |.. ..... 2.532 ...01/28/2022 .. 06/15/2028 ...
767201-AL-0 ..... RIO TINTO FINANCE (USA) LTD . .. 1.F FE ..|... ...96.2448 |... 3,050,960 |.... .3,170,000 |.. 3,168,893 [..ooovvviiiiiinn v 277 [ e [2000.5.200 ...l 5.203 ....10/28/2010 ...|....11/02/2040 ...
775109-AL-5 ..... ROGERS COMMUNICATIONS INC ...eeeeeeeeeeeeeeeeeeeeeees [ vee | e [T s .. 2.CFE ..|... . 113.4493 |... .. 11,344,925 |.... .. 10,000,000 |.. 9,985,517 |oveeeeeeeeenninns foeeeeeeeed 1877 s oo 022207.500 . 7.517 ....07/30/2008 ...|....08/15/2038 ...
78409V-BM-5 ..... S&P GLOBAL INC ..ovvvveiieeiiiiieeeeceviineeeceeniiee foee ven e [1,2 s .. 1.G FE ..|... ...74.3999 |... 5,834,436 |.... ....7,842,000 .. 7,655,475 |oveenvevviiiniinns fooviiinnnl2 475 | oo 102223.900 ...l 4.024 ....03/01/2023 ...|....03/01/2062 ...
78448T-AF-9 ..... SMBC AVIATION CAPITAL FINANCE DAC ...eevvveneveeemnnnnfoee e | Conenn | 1,2 it .. 2.AFE ..|... ...90.9669 |... .7,192,000 |.. 7,191,809 [ooeeeeeiiieiieen oo 91 [ s [002222.300 o 2.301 ....06/08/2021 ...|....06/15/2028 ...
785592-AN-8 ..... SABINE PASS LIQUEFACTION LLC 2 s .. 2.AFE ..|... . 100.0382 |... ..535,000 |.. 0 (6,829) [ouniiiiiiiiiiiiis e 000005625 | 5.625 ...05/17/2018 ...|....03/01/2025 ...
806605-AH-4 ..... MERCK & CO INC ...eeeeeeeeeeeeemeieeeeemeneeeeeeenees foe wee [ [T s .. 1.EFE ..|... . 110.7734 |... . 140,000 |.. ....174,537 e (2,084) |oeeeeeeeeis e el 62550 | 4.047 ....03/28/2013 ...|....09/15/2037 ...
808513-AL-9 ..... CHARLES SCHWAB CORP FFE .. ...99.7060 |. . 500,000 500,000 |.. ...(698) [. .3.000 ....08/02/2017 .. 03/10/2025 ...
808513-AM-7 ..... CHARLES SCHIAB CORP FFE .. ...98.5315 |. .1,190,000 1,191,646 |.. (1,768) |. .3.291 ...12/18/2015 .. 02/13/2026
808513-AQ-8 ..... CHARLES SCHIAB CORP FFE .. ...96.8450 |. . 200,000 .199,453 |.. L 47 | .3.3382 ....03/20/2017 .. 03/02/2027
808513-AZ-8 ..... CHARLES SCHIAB CORP FFE .. ...96.8991 .1,719,635 |.. ..(16,909) | .2.831 ....06/27/2019 .. 02/01/2029
822582-AN-2 ... SHELL INTERNATIONAL FINANCE BV ... .|C. . .1.DFE .. ...99.7616 |. . .5,980,425 |.. . 1,367 |. ......5.532 ....03/18/2010 .. 03/25/2040 ...
82481L-AD-1 ..... SHIRE ACQUISITIONS INVESTMENTS IRELAND D .. (V- 1,2 e .. 2.AFE ..|... 977180 [t 1,270,269 |.... e 1,299,724 | e 195 [ e 2222230200 ). 3.213 ...09/19/2016 ...|....09/23/2026 ...
83421#-AA-1 ..... SOLGEN LLC N R ..2.CPL ..|.. ...90.3439 |......nnnns 8,253,735 |.... 9,135,910 [ v e i 00022232930 |l 3.930 ....02/01/2018 ...|....09/30/2036 ...
837004-CE-8 ..... DOMINION ENERGY SOUTH CAROLINA INC . 12 .. 1.F FE ..|... ...97.6075 |..ceernnnnnnns 3,299,134 |.... 3,527,277 e e (6,396) [ e [enn.5.450 |l 5.031 ....02/19/2013 ...|....02/01/2041 ...
843452-AZ-6 ..... SOUTHERN NATURAL GAS COMPANY LLC N |- 2.AFE L . 112.4254 |... 495,682 | 2,645 | e 0028000 . 8.969 ....02/25/2003 ...|....03/01/2032 ...
85208N-AD-2 ..... SPRNTS 1A1 - RWBS N A |- LFFE L ...99.9430 |... 212,982 o e (10) e e [ AT3B 4.752 ....03/28/2018 ...|....09/20/2029 ...
85208N-AE-0 ..... SPRNTS 1A2 - ABS ... N | LR FE L . 100.3898 |... 34,807 e v (T7) [ o e 5.182 | 5.178 ....03/19/2018 ...|....09/20/2029 ...
857477-AW-3 ..... STATE STREET CORP .. vevvenees |- LEFE L f.e. ...97.5454 |.............. 5,169,908 |.... ....5,280,419 13,829 s e 122 2,650 . 2.925 ...06/19/2017 ...|....05/19/2026 ...
857477-BD-4 ..... STATE STREET CORP ..... 2,5 .. .. 1.DFE ..|... ...97.2495 |... 972,4% |.... ... 1,041,749 2 (9,8%5) [euvniiiiiiiiiiiis e [ A1 3.004 ...06/06/2019 ...|....12/03/2029 ...
858119-BL-3 ..... STEEL DYNAMICS INC .... 1, .2.BFE ...98.8168 |. ..237,160 | .240,447 |.. ......1.893 ...06/16/2020 .. 06/15/2025 ...
86203#-AA-8 ..... STONEHENGE CAPITAL FUND CONNECTICU .....ceevvriiiinnnns 1.0 . 100.0892 |... ... 64,639 |l 64,581 | 64,581 [ Joeennniiiinns i Jeieenieeenn. [200008.000 ...l 7.998 ...12/10/2015 ... |....12/15/2025 ...
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863667-AY-7 ..... STRYKER CORP ...eeveeeiviiiieeeceviineeeceenieeeeevnnans oo wee e [1,2 s L 2AFE e 82,935 |...85.9761 |......ceeeeennnn. 85,976 |ooeinnnnnnnnnnns 100,000 |ovvveennireiinnnnn 86,339 |ooiiiiiiiiiines [ 2,149 | oo 1,950 L 4.830 [JD ooeees |oevinniiiiiiieens -7 1,950 [....05/19/2023 ...|....06/15/2030 ...
86944B-AD-5 ... SUTTER HEALTH ..o eeeeeneeeeee fo e | [ 1,2 s .. 1.EFE ..|... ...95.8657 |... .4,000,000 |.. e 8,937 e e 22280695 | 3.896 [FA ...... .. 147,800 |....06/11/2018 ...|....08/15/2028 ...
872287-AF-4 ..... COMCAST CABLE COMMUNICATIONS LLC N R .. 1.G FE ..|... . 103.5247 |... 1,000,000 |..evenneeenenn 1,000,739 [oiiiiiiiiiinie Jovvenieee e (70) [ oo [0 7,875 | 7.805 |FA ...... .. 78,750 |....04/01/2001 ...|....02/15/2026 ...
872898-AE-1 ..... TSMC ARIZONA CORP .....eeeeeeeeieeeeeennneeeeeemeneeee [ ven | s 1,2 e .. 1.DFE ..|... ...71.8619 |.............. 3,449,369 |..............4,800,000 |.......00eeeen 4,739,996 |oeeeeneeeennnnnns foeveeeenen 1,526 e e 10022230250 . 3.321 ....10/20/2021 ...|....10/25/2051 ...
880320-BC-9 ..... TENCENT HOLDINGS LTD ... [CRR—. 1,2 e .. 1.EFE ..|... ...74.0525 |... v 4,444,000 [oannnennnn 4,479,901 [ [ (839) [ e [2..3.840 o 3.790 ....06/07/2021 ...|....04/22/2051 ...
880320-BD-7 ..... TENCENT HOLDINGS LTD (V- 1,2 e .. 1.EFE ..|... .. 3,610,468 |...72.0483 |.............. 2,562,038 |.... 3,608,314 [ e (B32) [ e 00223940 | 3.863 ...06/07/2021 ...|....04/22/2061 ...
880451-AU-3 ..... TENNESSEE GAS PIPELINE COMPANY LLC ...oovvvvvnnneevensfoee e e | s .. 2.BFE ..|... ...6,392,894 |. 114.0096 |.............. 7,156,381 |.... +.06,368,379 [oooiiiiiiiiiniens v (3,604) [ o el 7625 | 7.438 ....02/01/2018 ...|....04/01/2037 ...
882484-AA-6 ..... TEXAS HEALTH RESOURCES .....eeeeeeeeneeeeemmnneeeeeenns oo vee | [T s .. 1.CFE ..|... .. 6,038,000 |...81.6970 |.......nn..ee. 4,932,867 |.... 18,038,000 [..eeeeeenniiiieee Jeeeeenieeeeeene e e e 4.330 | 4.330 ....02/01/2018 ...|....11/15/2055 ...
88444N-AS-T ... THOMAS JEFFERSON UNIVERSITY . 1FFE .. 6,594,640 |...69.7011 .. 4,575,180 |. .6,593,4% |.. .3.822 ....01/27/2022 .. 11/01/2057
891160-MJ-9 ..... TORONTO-DOMINION BANK ... . 1.GFE .. 921,524 |...97.1916 |. ..899,022 |. ..925,000 .923,693 |.. .3.648 ....06/21/2017 .. 09/15/2031
89153V-AT-6 ..... TOTALENERGIES CAPITAL INTERNATIONAL SA . .1.DFE .. 3,017,508 |...91.0027 |. .. 2,693,679 |. .2,960,000 .2,989,358 |.. (5,700) . ......2.607 ....10/11/2019 .. 01/10/2030 ...
89236T-1B-9 ..... TOYOTA MOTOR CREDIT CORP .. 1.EFE ..|... . 101.4017 |ooeeeennnnnnns 1,215,806 |.... ... 1,211,495 e (2,941 [ s [0052250 o 4.938 ... 11/29/2023 ...|....09/11/2028 ...
89352L-AG-5 ..... TRANSCANADA PIPELINES LTD . |- 2.BFE ... . 108.3934 |......oeennnns 4,335,735 |.... 4,385,051 [ e (74,972) |eeeeeeeeeeeeieees o |227.700 e, 5.248 ....07/28/2005 ...|....06/15/2029 ...
902133-AG-2 ..... TYCO ELECTRONICS GROUP SA . |- 1.GFE L. . 113.9243 |... ...12,262,812 |.... . 11,352,857 o [ (28,044) |.eeeeeeeeeeenes oo 7125 | 6.484 ...02/01/2018 ...|....10/01/2037 ...
90932L-AA-5 ..... UNITED AIRLINES 2015-1 PASS THROUGH TRUS .. | LEFE L ...95.9149 |... 220,875 |iiiiieeenenn220,879 [ v e e 000232450 | 3.449 ....11/02/2015 ...|....06/01/2029 ...
911312-AJ-5 ..... UNITED PARCEL SERVICE INC |- LFFE L . 107.1270 |... . .4,500,000 |-.evuneeeenn 5,514,269 [ | (58,396) [ e 0222262200 | 3.968 ....05/23/2013 ...|....01/15/2038 ...
911312-AN-6 ..... UNITED PARCEL SERVICE INC . .. 1.F FE ..|... ...93.1494 |.............. 1,117,793 |......eeeernn 1,200,000 Joeevennnnnnnnn 1,188,369 [oenniiiniininns Jvvvvnnennn 542 e o e 42875 | 4.964 ....11/08/2010 ...|....11/15/2040 ...
911596-AL-8 ..... US BANCORP .. 1.G FE ..|... . 103.3419 |...coonnennnns 1,550,128 |.... e 1,508,766 |..oeeeeeeniiieee feeeeennnen (5,584) [ e 022272500 |- 7.058 ...04/01/2001 ...|....06/01/2026 ...
91159H-J5-0 US BANCORP ... .. 1.F FE ..|... ...99.8765 |.......ounnnns 1,747,839 |.... 1L TA9.813 [ e 16 e s 0022050100 .l 4.302 ....07/18/2024 ...|....07/23/2030 ...
913017-BA-6 ..... [RTX CORP ..... L2.AFE .. . 110.4923 |. ..2,209,846 |. .2,045,155 |.. .6.929 ....04/01/2001 .. 09/15/2029
91324P-BE-1 . UNITEDHEALTH GROUP INC 1FFE .. . 109.9326 |. .. 1,000,326 |. .1,084,004 |.. .5.695 ....01/25/2011 .. 11/15/2037
91324P-BK-7 . UNITEDHEALTH GROUP INC 1.FFE .. . 112.9660 |. . 12,313,299 |. 13,390,842 |.. . 4.544 ....10/30/2018 .. 02/15/2038
91324P-BN-1 UNITEDHEALTH GROUP INC 1FFE .. ...99.9865 |. 2,272,692 .2,262,691 |.. .5.744 ...10/20/2010 .. 10/15/2040 ...
91324P-FJ-6 . UNITEDHEALTH GROUP INC 1.FFE .. ...98.6656 |. 1,282,653 .1,300,000 1,299,905 |.. ......5.151 ....07/23/2024 .. 07/15/2034 ...
91324P-FK-3 ..... UNITEDHEALTH GROUP INC .. .. 1.F FE ..|... ...96.9969 |.............. 4,655,852 |.... .4,800,000 |.. e 4,756,337 e v 449 L s 0022252500 .l 5.577 ....07/23/2024 ...|....07/15/2044 ...
914453-AA-3 ... UNIVERSITY OF MIAMI |- 1.GFE L. L..79.8190 |..coomnnnnnnns 5,382,995 [.... .6,744,000 |.. JR 7 0 [V B U IEUUUPPRRTRPPPUOTR FRUPTRRTUPIN AEUPPPRPRRRPPRRPR R 11 X 1 AU 4.063 ....08/31/2022 ...|....04/01/2052 ...
92343V-Cii-4 ... VERIZON COMMUNICATIONS INC .. |- 2.AFE L ...88.3043 |..........ennt 4,558,268 |.... .5,162,000 |.. el A181T e e 11285 [ e 0050012 ) 6.458 ....02/01/2018 ...|....08/21/2054 ...
92343V-EK-6 ..... VERIZON COMMUNICATIONS INC |- 2.AFE L. . 105.5281 |..ccevnnnnnnns 3,050,816 |.... ....2,891,000 |.. 2,730,087 [oeeeeeeiiiiieeee e 30,299 [ oo [+2222.6.800 ... 8.359 ....05/10/2018 ...|....05/01/2029 ...
92783#-AB-2 ..... VIRGINIA INTERNATIONAL GATEWAY INC ... weveeeeees | LEPL L . ...80.1026 |... ... 14,178,158 |.... .. 17,700,000 |.. R A ([0 O RN AR R R 1 70 AN 3.720 ....02/01/2018 ...|....11/03/2041 ...
92826C-AH-5 VISA INC 12 .. 1.DFE ..|... ...1,743,604 |...95.7017 |oeeeeennneeens 1,747,513 |.... .1,826,000 |.. e 1,797,897 e 9,949 [ e 022750 | 3.355 ...01/25/2019 ...|....09/15/2027 ...
9285711-BS-8 ..... [ VODAFONE GROUP PLC . 1 .2.BFE .. . 10,237,373 |...86.1408 |. ..8,466,777 |. .9,829,000 10,198,176 .4.617 ....07/26/2019 .. 06/19/2049 ...
931142-CS-0 . WALMART INC .... .. 1.CFE .. 5,949,300 |. 104.2660 |. ..6,255,963 |. .6,000,000 5,964,857 .5.683 ....03/24/2010 .. 04/01/2040
949746-RF-0 . WELLS FARGO & CO . ..2.BFE .. . 14,327,729 |...95.6858 |. .15,386,270 |. 16,080,000 14,558,106 .6.478 ....02/01/2018 .. 01/15/2044
94974B-GP-9 . WELLS FARGO & CO . . .. 2.AFE .. 1,057,800 |...99.1939 |. ..991,939 |. .1,000,000 1,007,820 .2.476 ....12/04/2019 .. 09/29/2025
95000U-20-4 . WELLS FARGO & CO . 1, L2.AFE .. 2,395,728 |...96.9515 |. ..2,326,836 |. .2,400,000 .2,398,098 |.. .41 ...01/16/2019 .. 01/24/2029 ...
950000-26G-7 ..... WELLS FARGO & CO ... 1.2, .. 2.AFE ..|... .. 199,328 |...90.2024 |... 180,405 |.... ... 200,000 |.. 199,633 [oeeneeeeeeniiieee foeeeemeieee 75 e o 000222 2.879 | 2.915 ....11/05/2019 ...|....10/30/2030 ...
95000U-2(-8 ..... WELLS FARGO & CO ... 1.2, .. 1.EFE ..|... ...3,443,128 ...99.6950 |.............. 3,618,929 |.... .3,630,000 |.. 03,619,048 [oiiiiiiiiiiens e 98,751 [ s 2164 | 3.638 ....06/02/2022 ...|....02/11/2026 ...
95000U-20-4 ..... WELLS FARGO & CO ... 1.2, .. 2.AFE ..|... ...88.7649 |... ...11,095,613 |.... 12,500,000 |.. 212,500,000 |...oeeeeeeniiiieee Jeeeeeniieeeeeene e e e 5.013 ol 5.013 ....08/23/2020 ...|....04/04/2051 ...
95709T-AJ-9 ..... EVERGY KANSAS CENTRAL INC ... 1 .. 1.F FE ..|... ...80.6785 |... . 665,000 |.. 889,477 s o (922) | e 40100 3.813 ...05/08/2013 ...|....04/01/2043 ...
95709T-AL-4 ..... EVERGY KANSAS CENTRAL INC ... 12 .. 1.F FE ..|... ...98.7715 |... . 120,000 |.. 120,008 e o2 e e 0022080250 . 3.251 ....11/05/2015 ...|....12/01/2025 ...
960386-AQ-3 ..... WESTINGHOUSE AIR BRAKE TECHNOLOGIES CORP .. 12 .. 2.BFE ..|... ...99.1957 |... .1,760,000 |.. el 10759,818 [ el A1 e e 0022230200 . 3.223 . ....06/16/2020 ...|....06/15/2025 ...
960413-AS-1 ..... WESTLAKE CORP 12 .. 2.BFE ..|... .. 87.0600 |... ...19,753,050 |.... 22,689,000 |.. 22,143,108 [oeeeceiiieeeee feeeeennn. 14,468 | e [-222225.000 .. 5.185 ,134,450 |....02/01/2018 ... |....08/15/2046 ...
961214-EF-6 ..... WESTPAC BANKING CORP ... I A .. 1.G FE ..|... ...94.1732 |... .. 4,520,315 |.... .4,800,000 |.. 205,094,655 [ooviiiiiiiiinnnns oeeennnnn (59,987) [ o e 40110 | 2.672 .. 197,280 |....02/23/2021 ... |....07/24/2034 ...
961548-AY-0 ..... WESTROCK MWV LLC ...... 1. .2.BFE .. . 112.6271 ..409,963 |. ..364,000 .397,093 |.. ......6.145 . 28,938 |....07/31/2012 .. 02/15/2031 ...
969457-BV-1 ..... WILLTAMS COMPANIES INC ....iivvvvvnniiiiiinnnnniiiiinnnnns 1,2 ..2.BFE ..|.. ...96.8860 |... 373,980 |.... . 386,000 |. L A07, 720 i e (850) | e |0 5,750 L 5.2717 . 22,195 |....05/24/2018 ... |....06/24/2044 ...
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96949L-AD-7 ..... WILLTAMS COMPANIES INC ...oovvvvviniiiiiiniineeeciiannns s L 2BFE | 1,679,459 |...97.4720 |.............. 1,637,529 |oovveennnnnnns 1,680,000 [.....oevevnnn 1,679,872 |evvvniiiiiiins foreiiiiiiinnnns L2 PR R RN 3.750 |...... RIVECH [NV ) R R 2,800 [oooiiiiiinnnnns 63,000 (....06/01/2017 ...|....06/15/2027 ...
96950F-AF-1 ..... WILLIAMS COMPANIES INC .. .. 2.BFE ..|... ...5,818,929 |. 104.0155 |.............. 5,830,070 |.... .5,605,000 |.. ....5,763,383 e (5,586) |oeeeeneeeeeens e s 6.300 |...... 6.015 A0 ...... ... 74,547 |... s ....12/20/2016 ...|....04/15/2040 ...
96950F-AN-4 ..... WILLIAMS COMPANIES INC .. ...93.6589 |... ....18,004,985 |.... 19,224,000 |.. 18,958,330 [oeniiiiiiiiinies i 8793 Lo i e 5.400 |...... 5.515[MS ...... ... 337,381 |... 1,038,096 |....02/01/2018 ... [....03/04/2044 ...
97164#-A0-7 ..... WILMINGTON INVESTMENTS INC ...95.5133 |t 9,551,330 |.... .. 10,000,000 |.. 10,000,000 |...eeeeemnnineee foreemmeniereeenn o o e 4.690 |...... 4.690 (D ....... ... 20,844 |... ....06/15/2017 ...|....06/15/2029 ...
97164#-AR-5 ..... WILMINGTON INVESTMENTS INC ...94.2843 |... 003,500,000 [o.eniiiiiiiniens v e o e 4.730 |...... 4794 ....... ... 69,439 [... ....07/03/2018 ...|....07/31/2030 ...
97164#-AS-3 ..... WILMINGTON INVESTMENTS INC ...96.9601 |... 003,250,000 [..eieeeenniiiiees foeeeeriieeeeene e e e 3.680 |...... 3.678 |AO ...... ... 29,568 |... ...09/13/2019 ...|....10/02/2026 ...
976656-CE-6 ..... WISCONSIN ELECTRIC POWER CO .... ...75.6713 |... 983,727 |.... e 1,226,197 [ e 2764 | e e 3.650 |...... 4.100 | ....... e 2,109 |... ....06/13/2013 ...|....12/15/2042 ...
976657-AG-1 ..... WEC ENERGY GROUP INC . . 105.7893 |... ....10,273,196 |.... 10,142,712 [ et (39,518) [ e e 6.200 |...... 5.522 | AO ...... ....02/01/2018 ...|....04/01/2033 ...
980745-F*-9 ..... WOODWARD INC ... ...95.6212 |. ..1,980,316 |. .2,071,000 |.. .1.120 |......1.120 ....09/14/2016 .. 09/23/2026
980745-G#-4 ..... WOODIWARD INC ... ...92.3606 |. .. 5,541,637 |. .6,000,000 |.. .4.610 |......4.610 ....05/17/2018 .. 05/30/2033 ...
98417E-AR-1 ..... GLENCORE FINANCE CANADA LTD . ...93.9131 .. 8,228,666 |. 8,797,941 |.. .5.550 |[......5.510 ....02/01/2018 .. 10/25/2042 ...
98478*-AX-5 ..... YANKEE GAS SERVICES CO ...62.5043 |.....ooeeenins 2,503,773 |.... ceee8,000,000 [.ennieeeenniiiees feeeeeeiieeeeene e e e 2.900 |...... 2.900 ...07/21/2020 ...|....09/15/2050 ...
B9550@-AA-9 ..... UMICORE SA ... L..95.0741 |oooiiinnnnnns 4,922,464 |.... Ll BATTE9 [ e 20 e [l (345,751) |l 1.840 |...... 1.840 ...04/05/2017 ...|....12/07/2027 ...
BHV2LW-G2-9 ..... LUMINIS SPGI .. 66.0800 |....cceunnnnns 2,246,720 |.... 2,682,070 [oeeeeeeniiieee foeeeeeen 14,801 [ e e 3.000 |...... 2.672 ....08/09/2023 ...|....08/10/2073 ...
BHV2LW-U8-0 ..... LUMINIS DK ... ...85.0600 |.........onnn. 2,892,040 |.... 03,404,103 [ i (88) [ e e 4.000 |...... 2.898 ....08/09/2023 ...|....08/10/2073 ...
BHV2M2-80-7 ..... LUMINIS PFE .... ...84.6700 |.....oounnnnns 2,032,080 |.... 2,820,282 o e (B18) [ e e 4.500 |...... 3.130 ....08/09/2023 ...|....08/10/2073 ...
C4111#-AJ-0 ..... GRAYMONT WESTERN CANADA INC . ...88.9288 |.............. 8,070,289 |.... 009,075,000 [oeeniiiiiiinnnes v o o e 3.560 |...... 3.560 . ....08/06/2019 ...|....08/21/2034 ...
G1591#-AU-6 ..... BRITVIC PLC ...99.4705 |....covnnnnnns 2,491,537 |.... e 2,504,804 |...iiiiiiiiiees e e [ (44,800) .. 2.310 |...... 2.309 ... 59,347 |....11/01/2016 ...|....02/20/2025 ...
G2177U-AB-5 ..... CK HUTCHISON INTERNATIONAL (17) LTD .. [ e . ...97.4081 |... 974,081 |.... n 1,002,891 [ e (1,097) L e e 3.500 |...... 3.375 . 35,000 |....10/31/2017 ...|....04/05/2027 ...
G3R884-AR-5 . EIRLES TWO DAC ......... [D...... 1. . ,389, ...82.2338 |. .. 2,055,845 |. .2,393,093 |.. .3.205 |......3.446 . 80,125 |....08/14/2023 .. 09/15/2052
G3R884-AS-3 . EIRLES 387 A - CDO . ...66.5185 |. .. 1,795,998 |. 2,241,437 |.. .1.475 |......2.153 . 39,825 |....03/14/2023 .. 03/01/2062
G8030*-AJ-9 ..... SENIOR PLC ........... ...99.6301 .. 3,743,308 |. . 3,757,203 |.. .2.350 |......2.349 . 90,166 |....12/01/2017 .. 01/31/2025
L8038*-AA-4 ..... SBM BALEIA AZUL SARL . ...97.43% |. ..2,576,148 |. . 2,643,840 |.. .5.500 |......5.500 145,411 |....12/27/2017 .. 09/15/2027 ...
L8749#-AA-0 ..... STADIUM FINANCE COMPANY SARL ...79.8686 |. .. 1,562,306 |. . 1,956,094 . 1,956,207 |.. eenn2.220 |......2.220 . 45,312 |....03/26/2019 .. 07/30/2049 ...
L8749#-AB-8 ..... STADIUM FINANCE COMPANY SARL ... ...81.3119 |l 3,184,834 |.... .3,916,813 |.. 3,916,813 [ e e [0 (261,562) | 2.370 |...... 2.370 . 96,863 |....03/26/2019 ...|....07/30/2049 ...
L8749#-AC-6 ..... STADIUM FINANCE COMPANY SARL ...82.5734 |t 2,428,131 |.... .2,940,572 |.. e 2,940,572 oo e e [oeeeeen(196,369) |- 2.500 |...... 2.500 ... 76,709 |....03/26/2019 ...|....07/30/2049 ...
P4001#-AA-8 ..... EOLICA MESA LA PAZ S DE RL DE CV ... L. 95,7285 |..oiiiininnnns 3,403,285 |.... . 3,565,255 |.. 03,565,350 [ounniiiiiiiinees s 92 e i e 5.980 |...... 5.980 ..212,604 |....04/27/2018 ...|....12/20/2044 ...
P7077@-AH-7 ..... NASSAU AIRPORT DEVELOPMENT CO .... . ...88.8739 |....eennns 6,878,839 |.... .7,740,000 |.. e 1,740,000 [oeeneeeeiiieeee feeeeeeeieeeeene e e e 6.340 |...... 6.340 .. 368,037 |....02/01/2018 ...|....08/31/2035 ...
P9798*-AB-6 ..... VIRUTEX ILKO SA .. 2,000,000 |...99.7005 |.......ec.een 1,994,011 |.... 002,000,000 [oeeniiiiiiiiniees v e foii e 6.250 |...... 6.240 .. 127,500 |....09/06/2018 ...|....03/07/2025 ...
03079#-AE-8 ..... DBCT FINANCE PTY LTD .... .. 5,000,000 |...94.7710 |eeruunnnnennn 4,738,548 |.... 00e5,000,000 ..eieeeeniiiieee foeeerreiieeeeene e e e 3.820 |...... 3.819 ..191,000 |....09/23/2020 ... |....12/02/2027 ...
03079#-AF-5 ..... DBCT FINANCE PTY LTD .... . 15,000,000 |...90.8074 |. .13,621,103 |. 4187 |......4.187 628,050 |....09/23/2020 .. 12/02/2030 ...
09609*-AA-6 ..... WESTCONNEX FINANCE COMPANY PTY LTD . 3,000,000 |...85.5703 |. ..2,567,109 |. .3,000,000 .2.980 |......2.980 . 89,400 |....05/11/2021 .. 09/15/2031 ...
09609*-AB-4 ..... WESTCONNEX FINANCE COMPANY PTY LTD ... .. 3,000,000 |...82.9977 |.....coeennns 2,489,931 |.... .3,000,000 |.. 03,000,000 f...iiiiiiiiiniins fovvieniiiniiiii Jeeieniiiiis o oaeen 3.080 |...... 3.080 . 92,400 |....05/11/2021 ...|....06/15/2033 ...
1019999999. Subtotal - Bonds - Industrial and Miscellaneou
Obligations 1,601,010,434 [ XXX 1,479,295,649 1,579,757,371 1,592,588, 736 (830,889) (1,184,614) | XXX XXX ,526,683 XXX XXX
030728-0C-2 . AMSI 2004-R3 M1 - RMBS . .3.BFE .. . |- 100.9648 |. A . . .5.632 |......3.515 e |--..12709/2016 .. 05/25/2034 ...
03464J-AC-5 . AOMT 217 A3 - CMO/RMBS . .1.CFE .. ...84.6040 |. ..3,417,147 | .4,038,988 . 4,038,694 .2.337 |......2.338 . 95,140 |....11/19/2021 .. 10/25/2066
05552U-AC-8 . BINOM 21INV1 A3 - CMO/RVBS C1LARN L ...90.8401 .. 3,578,657 |. .3,937,700 |.. .2.625 |......2.587 103,412 |....12/06/2021 .. 06/25/2056
06744U-AE-1 ..... BARC 211 M1 - CMO/RMBS .... .1DFM .. ...73.5635 |. ..1,917,900 |. .2,606,815 |.. 2,971 |......2.972 77,458 |....11/16/2021 .. 09/25/2051 ...
105690-AE-1 ..... BRAVO 21NGM3 B1 - CMO/RVBS .. 1B ML ...89.4422 |l 1,534,640 |.... e LT15,592 [ i e 28 e e e 0.000 |...... 0.000 . 67,019 |....10/29/2021 ...|....04/25/2060 ...
24381J-AB-3 ... DRMT 2021-4 A2 - CMO/RMBS ... |- 1.BFE ... ...82.5271 |ooiiiiinnnnns 4,033,569 |.... 4,886,804 [ e (303) [ e e 2.085 |...... 2.074 ..101,906 |....11/19/2021 ...|....11/25/2066 ...
24381J-AC-1 ... DRMT 2021-4 A3 - CMO/RMBS ... [V 4 |- 1.DFE ... ...82.7402 |...ccovnennnns 5,613,266 |.... 8,783,100 [eeneeeeeiieeee feeeeeeeeee e (7)) s e e 2.239 |...... 2.221 .. 151,898 |....11/19/2021 ... |....11/25/2066 ...
24381V-AD-2 ..... DRMT 213 M1 - CMO/RMBS .. |- 2.AFE L . ...68.4911 |l 1,993,401 |.... 02,909,912 [ e (A7) [ e e 2.417 |...... 2.416 . 70,346 |....09/24/2021 ...|....08/25/2066 ...
31573I-AE-1 ..... EFMT 202 B1 - CMO/RMBS . e |4 LA RN L .. 2,600,769 |...84.6047 |.............. 2,159,958 |.... . .. 002,588,956 |...eeeeeiiiiieee feeeeeeee (1 713) [ oo e 3.802 |...... 3.673 . 97,065 |....05/25/2021 ...|....10/25/2065 ...
33853H-BD-2 ..... FSMT 2021-13INV B3 ~ CMO/RMBS .........oovvvvvvunnnnenne fone ven ] vunnnns 4. L2BFM 3,186,849 [...79.1520 [.............. 2,557,010 .euviinnnnn 3,230,505 |.....ooeennnn 3,192,090 J..ooooivivivninnns forviennnnn 1,910 i i e 3.3%6 |...... 3.497 108,488 |....11/23/2021 ...|....12/25/2051 ...
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452762-AD-9 ... IMPRL 21NQM3 M1 = CMO/RMBS .......ccevvvnniiiiinnnnnnnns R O 1 R N 6,889,026 |...69.2118 |.............. 4,768,117 [.ooeeennnnnnns 6,889,167 |..cevvvnnnnnns 6,887,854 [...covvvniiiiiins v (B78) [ e s 3.7 |...... 3.107 [ MON ..... ...10719/2021 ...|....11/25/2056 ...
61913P-AS-1 ..... MHL 2005-1 1M1 - CMO/RMBS ... L TAFRM ... . 18,685 |...97.2498 |... 19,513 020,065 [ 19,6844 | [ 204 s [ s 5173 |...... 7.076 |MON ..... ....01/06/2016 ...|....02/25/2035 ...
64829L-AA-6 ..... NRZT 2016-4 A1 - CMO/RMBS ... L TARN L .. 415,269 |...93.5064 |... 2.391,391 i 1857 [ 416,253 i [l 319 e [ 3.750 |...... 3.832 [MON ..... ...10/17/2018 ...|....11/27/20%6 ...
64830G-AB-2 ..... NRZT 2018-1 A1A - CMO/RMBS .. L TAFRM ... .. 169,394 |...95.3923 |... 161,269 |.oeenniieeeennn 169,058 e 169,175 | [ (72) | e s 4.000 |...... 3.934 | NON ..... ....10/30/2018 ...|....12/26/2057 ...
70069F-FL-6 ..... PPSI 2005-IICH1 M4 - RWBS L TARN L ... 88,590 |...99.3984 |... ...88,333 | 88,868 [oiiiiiinn89,222 | [t 389 e [ e 5.698 |...... 2.417 [ MON ..... ....06/15/2017 ...|....01/25/2035 ...
76123\-AE-3 ..... RMLT 2020-2 B1 - RMBS L TAFRM ... L..92.3799 |t 1,709,028 |.... e 1,893,143 [ e (337 [ e e 5.360 |...... 4.965 [MON ..... ... 11/23/2021 ...|....05/25/2060 ...
78432Y-AC-3 ..... SGR 2021-2 A3 - CMO/RWBS .. .. 1.BFM ..|... ...83.8953 |......ccnnns 2,311,012 |.... 2,158,279 Lo e (142) e e e 2.0% |...... 2.088 | MON ..... ...1072772021 ...|....11/25/2061 ...
81745J-AA-6 ..... SEMT 2013-11 A1 - CMO/RMBS .. L TAFRM ... ...92.9767 |... ...58,259 |.... 162,660 |eeeiniiieeeeennnB0,826 [ e 7T e e e 3.500 |...... 4.231 [MON ..... ....09/06/2013 ...|....09/25/2043 ...
81746N-CC-0 ..... SEMT 163 B2 - CMO/RMBS . CARN L ...95.7561 ..278,349 |. ..290,685 .. .3.601 |......3.774 ....10/17/2016 .. 11/26/2046
81882J-AD-3 ..... SGR 202 M1 - CMO/RVBS 1AFE .. ...83.4208 |. .. 1,183,622 |. . 1,418,858 1,426,842 |.. .3.193 |......3.165 ....10/21/2021 .. 05/25/2060
81882J-AE-1 ..... SGR 202 B1 - CMO/RMBS ... 1FFE .. ...84.8831 ..1,802,918 |. .2,141,353 |.. 4,247 |......4.201 . ....08/24/2021 .. 05/25/2060 ...
85573P-AD-4 ... STAR 2021-4 M1 - CMO/RMBS . .. 1.CFE ..|... L TA9T13 | 1,045,899 |.... e 1,394,837 [ e (BD) [ e e 2.322 |...... 2.404 [MON ..... ...09/24/2021 ...|....08/25/2056 ...
92925C-BD-3 ...... WAMU 2005-AR19 1B2 - CMO/RMBS .... . L TARN L ...99.4431 |... . e 38,511 e [ (5,299) | e e 5.273 |..... 16.828 | MON ..... ....05/11/2016 ...|....12/25/2045 ...
95002K-BJ-1 ..... WFMBS 2020-1 B2 - CMO/RMBS o [4 e | A RN L ...84.1712 |... 4,623,168 |......ooeeeen 4,707,916 [ e (12,875) [ i [t 3.373 |...... 3.004 [MON ..... ...08/19/2021 ...|....12/27/2049 ...
1029999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Residential Mortgage-Backed Securities XXX 44,557,367 54,814,936 54,943,067 XXX XXX XXX 101,999 1,611,014 XXX XXX
055287-AC-0 ..... BBSG 2016-MRP B - CMBS . .. 1.DFM .. |... ...76.5188 |......ooennnns 2,525,120 |.... .3,300,000 |.. 3,315,505 [ e (11343) [ o e 3.727 |...... 3.383 [MON ..... ... 10,249 |... .. 122,991 |....06/09/2016 ...|....06/06/2036 ...
05609K-AN-9 ..... BX 2021-XL2 G - CMBS .... L TAFRM ... ...99.7569 |....covnnnnnns 4,888,089 |.... .4,900,000 |.. e 4,896,335 [onieeeiiieeee e (1,907) [ e e 7.355 |...... 0.000 |MON ..... ... 17,018 |... .. 406,727 |....08/15/2023 ...|....10/15/2038 ...
05609P-AS-7 ..... BX 2021-PAC G - CMBS .... .. 2.CFM ..|.. ...98.5701 |...coovnennnns 9,857,010 |.... .. 10,000,000 |.. 9,997,834 [ i (277) [ e e 7.458 |...... 7.629 [MON ..... .... 35,216 |... .. 840,558 |....10/18/2021 ...|....10/15/2036 ...
05609R-AQ-7 ..... BX 2021-BXMF F = CMBS ....eeeeeeeeeeeeeeeeeeeeeeees [ e e |45 i . 1.CFM .. |... . ...96.9067 |...ccvnnnnnnns 5,481,219 |.... ....5,656,182 |.. 05,655,220 [ouneeeeeiiieeee feeeeeeeee 1191 e e e 7.287 |...... 7.395 [MON ..... ... 19,330 |... .. 462,753 |....10/28/2021 ...|....10/15/2038 ...
05609V-AN-5 ..... BX 2021-VOLT E = OMBS ...evvniviiiniiiiviinnnieveenns [ e e |45 i L TARN L .. 5,000,000 |...99.7450 |.............. 4,987,248 |.... 005,000,000 [o.eniiiiiiiiines v e o e 6.512 |...... 6.804 | MON ..... ... 16,375 |... .. 372,185 |....09/15/2021 ... |....09/15/2036 ...
05609V-AQ-8 ..... BX 2021-VOLT F = CMBS .eeeeeeeeeeeeeeeeemeieeeeeeeeen [ ven e |45 il .. 1.DFM .. |... .. 2,100,000 |...99.8109 |.............. 2,096,028 |.... 002,100,000 [..eneeeeenniiiieee fereermrnieeeeene o e e 6.912 |...... 7215 [MON ooee e 6,854 |... .. 164,858 |....09/15/2021 ...|....09/15/2036 ...
05610H-AJ-2 ..... BX 22LP2 E - CMBS .....cevvnnieviiininneeeiiiiineeecennns foee e e |45 il L TARN L 3,903,246 |...99.4983 |... 003,920,000 [o.eniiiiiiiiinnnes forreennnnnn2,409 Lo e e 7.007 |...... 7.132 [ MON ..... .. 12,207 |... 311,522 |....02/10/2022 ...|....02/15/2039 ...
07383F-YN-2 ..... BSCMS 2004-PUR3 X1 - CMBS . BB FE o eeeeeeeeeeeeeeene [0 000010 [ 2 e e e e N .0.000 |...... 0.000 ....03/04/2004 .. 02/11/2041
07388N-AX-4 ..... BSCMS 2006-TOP24 X1 - CMBS ..6. FE .. . 1,627 |.. (3,443) |. .0.797 |... (70.915), ....10/18/2006 .. 10/12/2041
08162P-BB-6 ..... BMARK 2018-B1 C - CMBS . . C1LEERN L . 2,925,000 . 2,929,504 |.. (2,790) |- L4.345 |...... 4.181 ....01/19/2018 .. 01/18/2051
12515A-BD-1 ..... CD 2016-CD2 A3 = OMBS ....ovvvvviiviniiiiiiniineeeeenans foen e 1AFE .. .8,611,653 .8,621,888 |.. ..(11,802) |. .3.248 |......3.130 ....11/18/2016 .. 11/15/2049 ...
12515B-AF-5 ..... CD 2019-CD8 XA = CMBS ....eeeeeeeeeeeeeeeneeeeeeenns foen e CAFE eennnn.3,997,343 |....4.8166 [.eeennnnn 1,662,545 | .2,074,864 |.. .(236,858) | .1.535 |...... 1.404 ...08/12/2019 .. 08/17/2057 ...
12531W-BA-9 ..... CFCRE 2016-C3 A2 - CMBS ... .. 1.AFE ..|... ...99.0047 |... .. 3,739,536 |oeeeneveiiinnnnns forreeennnn (5,268) |oveenniiiiiiiinns o e 3.597 |...... 3.472 ...01/22/2016 ...|....01/10/2048 ...
12531Y-AM-0 ... CFCRE 2016-C4 A3 - CMBS ... .. 1.AFE ..|... ...98.2528 |... ..260,522 |.. 100e260,665 |-eeneeeeeeiis feeeeieei (864) | e e 3.014 |...... 2.885 . ....05/04/2016 ...|....05/10/2058 ...
12532B-AH-0 ..... CFCRE 2016-C7 XA - CMBS ... .. 1.AFE ..|... ....0.9612 |... 418,882 s [ (107,243) L e e 0.633 |... (13.220)|MON ..... e 15, s ....12/13/2016 ...|....12/11/2054 ...
12593A-BD-6 ..... COMM 2015-CCRE23 B - CMBS . L TAFRM ... ...95.2110 |... 1,502,360 |-eevvnnnieeeemnnn o e (18,167) | [ oo 4.183 |...... 3.651 ....07/28/2016 ...|....05/12/2048 ...
12593J-BK-1 ... COMM 2015-CCRE24 C - CMBS . L TARN L ...90.9329 |... reeevneneeeennn 400,000 [annniinnn 397,442 1 3,282 L e e 4.348 |...... 5.342 ....07/24/2015 ...|....08/12/2048 ...
125930-BD-1 ..... COMM 2015-CCRE26 A3 - CMBS .. 1.AFE ..|... ...99.3158 |... 4,938,212 |.... 4,975,477 |oveeeeeeeenieeee foeeeeeeen (16,926) |eeeeeeceiees oo e 3.359 |...... 3.028 ...11/14/2016 ...|....10/13/2048 ...
12593Y-BD-4 . COMM 2016-CCRE28 A3 - CMBS 1AFE .. ...99.0850 |. ..2,689,448 |. .2,715,056 |.. .3.49% |......3.370 ....01/27/2016 .. 02/12/2049 ...
12594C-BJ-8 . COMM 2016-DC2 B - CMBS .. C1LARN L ...97.7380 |. ..977,380 | .1,000,000 1,017,678 |.. .4.656 |......3.005 ....07/28/2016 .. 02/12/2049
12620N-AJ-4 . COMM 2015-DC1 B - CMBS .. CARN L ...93.9458 |. .. 5,242,175 |. .5,580,000 .5,578,82 |.. .4.035 |......4.015 ....02/01/2018 .. 02/12/2048
12635F-AY-0 ..... CSAIL 2015-C3 B - CMBS .. C1LARN L ...93.3410 |. .. 7,467,284 |. .8,000,000 .7,998,302 |.. 4.108 |......4.019 ....02/01/2018 .. 08/17/2048
126350-BF-6 ..... COMM 2015-CCRE27 A3 - CMBS CARN L ...98.7926 |. ..861,973 |. .872,507 |.. .3.349 |......3.234 ....10/20/2015 .. 10/13/2048 ...
12636L-AX-8 ..... CSAIL 2016-C5 A4 - CMBS .. 1.LAFE ..|... ...98.7579 |... 411,084 |.... 16,209 e [ (858) e [ e 3.489 |...... 3.312 ...01/26/2016 ...|....11/18/2048 ...
12652U-BA-6 ..... CSAIL 2018-CX11 C - CMBS .. .. 1.CFM .. |... ...89.5622 |... 3,582,487 |.... 4,046,204 Lo [ 38,041 L e e 4.844 |...... 4.470 .. 196,015 |....04/03/2018 ...|....04/17/2051 ...
17290X-AS-9 ..... CGCMT 2016-GC37 A3 - CMBS .. 1.AFE ..|... ...98.3458 |... 1,185,021 |.... e 1,205,660 |...eeeeenniiees foeeeeene (1,872) [ oo e 3.050 |...... 2.904 ... 36,751 |....04/13/2016 ...|....04/12/2049 ...
17291C-BV-6 ..... CGCMT 16C2 C - CMBS L TARN L. L. 945437 | 945,437 ...l 1,000,000 [iieiinnnnnn 987,957 | o (21,891) L e | 4.031 |...... 5.058 .. 40,310 |....08/11/2016 ...|....08/12/2049 ...
17324D-AY-0 ..... CGCMT 2015-P1 C - CMBS .. e |4 LA RN L ...94.5561 |... . . .. U A JUTP PO 4.369 |...... 5.227 ....02/01/2018 ...|....09/17/2048 ...
17324T-AE-9 ..... CGCMT 2016-GC36 A5 — CMBS ......eeenvivvvvvnnnnierennnnns fone ven | nnnnns 4. AR 1,241,250 |...96.0937 |.......oennnns 1,163,125 |ovvvennnnnnns 1,200,000 |.............. 1,204,821 ) PP PPPIN FTTT 3.616 |...... 3.141 ...05/01/2017 ... |....02/12/2049 ...
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17327G-BC-7 ..... CGCMT 2018-C6 C — CMBS .....evvvnreeiiiiiineeciiiiinnnns LTCEN e 3,843,282 |...90.0467 [........cceuen 3,404,666 |.............. 3,781,000 |.eevvunnnnnnns 3,811,206 [ooooivvviiiiiiins o (5,482) [ i [2..5.066 ... 5.019 [MON ..... |.eeevvennnnn.. 15,964 |oeeeennnnnnns 194,580 |....11/19/2018 ...|....11/10/2051 ...
200474-BF-0 ..... COMM 2015-LC19 B - CMBS ... L TAFRM ... ...98.3885 |...ccovnunnnns 3,339,798 |.... . 3,394,500 |.. e 3,394,500 [.eieiieiiiieeee foeeeennnn (15,588) [ e 002223829 | 0.046 | MON ..... .. 129,975 |....02/01/2018 ...|....02/12/2048 ...
21871F-AN-8 ..... BCORE 2019-CORE E - CMBS .. L TARN L ...93.1575 |.ooiiiiiinnnns 8,223,948 |.... .8,828,000 |.. ....8,828,000 .. (134.839)[MON ..... ..642,142 |....07/08/2021 ... |....12/15/2031 ...
23312L-AR-9 ..... DBJPM 2016-C1 A3A - CMBS .. .. 1.AFE ..|... ...97.8600 |... .2,202,850 |.. e 2,205,741 oo e (4,469) [ e 2230015 2.821 [MON ..... ... 66,416 |....03/31/2016 ...|....05/12/2049 ...
23312V-AG-1 ..... DBJPM 2016-C3 XA - CMBS ... .. 1.B FE ..|... L TLBT [ 192,155 | [l 286,126 | o (152,107) | e 010408 ... 10,526 [ MON ... ..197,706 |....07/27/2016 ...|....08/12/2049 ...
23312V-Ad-5 ... DBJPM 2016-C3 B - CMBS ... L TAFRM ... ...91.9777 |... .... 1,206,567 ... 39,168 |....07/26/2016 ...|....08/12/2049 ...
23312V-AL-0 ..... DBJPM 2016-C3 XB - CMBS ... .. 1.EFE ..|... ....1.3692 |... 160,017 |.... 209,118 .. 120,941 |....07/27/2016 ...|....08/12/2049 ...
20429C-AC-9 ...... CGCMT 2016-P3 A3 - CMBS ... .. 1.AFE ..|... ...98.5848 |....covnunnnns 2,957,545 |.... .... 2,999,240 . 91,890 |....03/29/2016 ... |....04/16/2049 ...
20429E-AJ-0 . CGCMT 2016-P4 B - CMBS . 1B FM .. ...88.3536 |. .. 1,767,073 |. .2,035,993 |.. . 67,540 |....07/14/2016 .. 07/12/2049
33767W-AJ-2 ..... FKH 2021-SFR1 E1 - CMBS .2.BFE .. ...94.0846 |. ..1,881,693 |. 1,998,838 |.. . 47,780 |....06/29/2021 .. 08/19/2038
33767W-AL-7 ..... FKH 2021-SFR1 E2 - CMBS .2.CFE .. ...93.8991 ..5,723,148 |. .6,091,317 |.. 161,705 |....06/29/2021 .. 08/19/2038 ...
36252C-AC-6 ..... GSMS 2017-485L XA - CMBS .. .. 1.DFE ..|... ....0.5248 |... 582,086 |..ooeeeeennnieeeee oeeennn (118,674) [ e 0222202261 |.....(8.209)| MON ... .. 264,354 |....02/07/2017 ...|....02/12/2037 ...
36252C-AG-7 ..... GSMS 2017-485L B - CMBS ... AFM L ...91.6903 |... 3,724,931 [ e (12,808) [ e 000030871 010 3U517 | MON L .. 143,227 |....02/03/2017 ...|....02/12/2037 ...
36253B-AlI-3 ..... GSMS 2014-GC22 XA - CMBS .. .CFE . 1 n0.0017 [ e 26 [ e 4,514 | feeeeeenn (18,087) |eveeecceiieeeee oeeeeeiiieeeeeens |-2222.0.637 |... 250.000 | MON ..... .. 31,415 |....06/05/2014 ...|....06/12/2047 ...
36263U-A0-2 ... GSMS 2021-GSA3 XA - CMBS .. LA FE . ....5.4728 |... .. .... 5,525,962 ... 1271772021 ... |....12/17/2054 ...
44421G-AL-T7 ..... HY 2019-30HY E - CMBS A FM L ...84.5292 |... .4,805,000 |.. .... 4,643,767 ....06/24/2019 ...|....07/12/2039 ...
45257Y-AQ-3 ... IFUND 2014-1 D - CMBS A FML .. 209,490 |...77.9167 |... ..250,000 |.. ....03/28/2016 ...|....08/26/2047 ...
46590M-AQ-3 ..... JPNCC 2016-JP2 A3 - CMBS .. A FE . 1,176,597 |...97.8079 |... 1,164,947 |.. ....1,165,755 ...07/08/2016 ...|....08/17/2049 ...
46590M-AU-0 ..... JPNMCC 2016-JP2 B - CMBS A FML ...89.2339 |... .1,000,000 |.. ....985,218 ...07/08/2016 ...|....08/17/2049 ...
46625Y-P-9 ... JPNMCC 2005-CIBC11 X1 - CMBS . 6. FE .. PP A TTRRRPPPPRR ....03/28/2005 .. 08/12/2037
482540-AA-8 ..... KKR RECOP |1 FEEDER L.P. - CMBS . .CPL. .. 7,049,732 |. . 7,410,330 . 7,410,330 |.. ....00/29/2023 .. 03/15/2031
53218C-AL-4 . LIFE 2021-BMR F - CMBS ... FFM. ..5,786,452 |. .5,948,507 .5,948,507 |.. ....03/18/2021 .. 03/15/2038
53218C-AN-0 . LIFE 2021-BMR G - CMBS . LCFM. ..5,737,561 |. .5,948,507 .5,948,507 |.. ....03/18/2021 .. 03/15/2038 ...
55312Y-BD-3 . MLCFC 2007-5 X - CMBS 6. FE . |oeeeeeenneenn 7,884 [0.0859 [t 802 | e ...03/01/2007 .. 08/12/2048 ...
563136-AJ-9 ..... OMW 2020-1MW D - CMBS ... A FML ...89.8033 |... 8,093,282 |..eeviviiinnnnnes forreennnnn 53,407 e o e .. 195,846 |....08/17/2020 ...|....09/12/2039 ...
61690F-AS-2 ..... MSBAM 2015-C22 C - CMBS ... BFM. ...86.3889 |... ....894,202 .. 38,411 |....03/09/2016 ...|....04/17/2048 ...
61690Y-BV-3 ..... MSC 2016-BNK2 XA - CMBS ... LA FE . ....1.2202 |... ....494,960 ....11/07/2016 ...|....11/18/2049 ...
61691E-AZ-8 ..... MSC 2016-UBS12 A3 - CMBS .. A FM L ...95.8920 |... 7,417,466 ....11/22/2016 ...|....12/17/2049 ...
61764P-BZ-4 ..... MSBAM 2014-C19 C - CMBS ... A FML ...96.7734 |... ....2,100,000 ....12/09/2014 ...|....12/17/2047 ...
61765L-AX-8 ..... MSBAM 2015-C24 B - CMBS ... A FM L 977214 | 1,265,492 |.... 1,295,317 ...07/29/2016 ...|....05/15/2048 ...
61765T-AE-3 ..... MSBAM 2015-C25 A4 - CMBS .. LA FE . ...99.1351 ..6,245,509 |. .6,295,765 |.. ....10/07/2015 .. 10/19/2048 ...
61766E-BD-6 ..... MSBAM 2016-C29 A3 - CMBS .. A FE . ...98.1341 ..527,470 |. .537,652 |.. ....04/22/2016 .. 05/17/2049
61766R-BA-3 ..... MSBAM 2016-C31 XA - CMBS .. LA FE . 1.5548 |. ..320,968 |. .448,150 |.. ....10/26/2016 .. 11/18/2049
61767C-AY-4 ..... MSBAM 2017-C33 AS - CMBS .. C1LARN L ...95.4123 |. ..477,062 |. .503,588 |.. ....05/04/2017 .. 05/17/2050
61767Y-BE-9 ..... MSC 2018-H3 C - CMBS ... L2.BFM .. ...92.6632 |. ..2,993,021 |. . 3,230,347 |.. ....06/27/2018 .. 07/17/2061 ...
66982F-AE-9 ..... AMSR 21SFR4 E1 - CMBS ... |--2.BFE ... ...91.6562 |... 4,890,109 |.... .... 5,334,045 .. 158,244 |....11/10/2021 ... |....12/17/2038 ...
67118A-AQ-8 ..... OPG 2021-PORT F - CMBS .. L TARN L ...99.5081 2,158,362 |.... ....2,168,671 .. 160,324 |....09/30/2021 ...|....10/15/2036 ...
67118A-AS-4 ..... OPG 2021-PORT G - CMBS .. L TAFRM ... ...99.5101 3,234,077 |.... .... 3,249,476 .. 255,093 |....09/30/2021 ...|....10/15/2036 ...
T4332Y-AA-T ..... PROG 22SFR5 A - CMBS | TAFE L ...98.5101 |... 1,754,101 |.... .. ....1,774,238 ... 79,256 |....06/10/2022 ...|....06/17/2039 ...
78413\-AE-8 ..... SFAVE 2015-5AVE A2B - CMBS .. e AN L ...85.5345 |... 8,553,450 |.... .. 10,000,000 |.. ....9,490,350 .. 414,400 |....07/02/2020 ...|....01/08/2043 ...
78457J-AN-2 ..... SVRT 22MINI E - CMBS L 1.GFM ... .... 10,000,000 |...95.5267 |... 9,552,666 |.... .. 10,000,000 |.. .. 10,000,000 .. 803,913 [....01/21/2022 ...|....01/18/2039 ...
7847T20-AL-2 ..... SREIT 2021-MFP F - CMBS ... . 1LEFM ..|... .... 13,707,644 |...98.5343 |... .. 13,586,298 |.... ...13,788,394 |.. ...13,788,394 ,113,968 |....11/16/2021 ...|....11/15/2038 ...
895975-AC-4 ... TCN 2024-SFR4 C - CMBS .. .. 1.G FE ..|... ...95.7166 |... 2,233,069 |.... ... 2,245,449 . ...5,910 |....10/30/2024 ...|....11/19/2041 ...
89613T-AE-8 ..... TAH 2018-SFR1 E - CMBS . . 1.GFE .. ...99.3309 |. ..2,731,601 |. .2,763,686 |.. ..(50,033) |. 125,510 |....08/05/2021 .. 05/19/2037 ...
896160-AE-1 ..... TCN 2022-SFRT E1 - CMBS .....ccevvvniiiiininniiiiinnnnns L 2.AFE L ...96.5499 |........enils 4,827,497 |.... .5,000,000 |. ... 4,994,546 |..... ... (2,549) |. .. 267,200 |....03/23/2022 ...|....04/19/2039 ...
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896160-AF-8 ..... TCN 2022-SFRT E2 = OMBS ....ovivevveeiiecceiiineeeeeens oo ven | s 4 s L 2.CFE .| 2,499,899 |...98.4131 [...ooeeeeenn 2,460,327 |....covvnnnnns 2,500,000 |.....ccvunnnns 2,469,276 |..eevevieinnnnes forreennnn (29,136) |oveeniniiiiiinns oo e 5.739 |...... 6.276 |MON ... |oeeeeiiiiinnnnns 5,580 |oevuiiinnnne 143,475 |....03/23/2022 ... |....04/19/2039 ...
90276F-BB-9 ..... UBSCM 2018-C10 C - CMBS ... I ORI R o = T ...90.6122 |...coonnennnns 2,718,366 |.... 002,990,969 [o.eiiiiiiiiiieee fereeereeeee e 830 [ e e 5.213 |...... 5.193 [MON ..... ... 13,083 |... .. 153,899 |....05/23/2018 ...|....05/17/2051 ...
90276X-BA-2 ..... UBSCM 2018-C11 C - CMBS ... 4 [ 2A RN L ...86.4342 |... 8,070,469 [..ooiiiiiiiiinnns e 85,443 | e e 5.061 |...... 4.654 [MON ..... .en 25,307 ... .. 297,776 |....06/28/2018 ...|....06/16/2051 ...
90278K-BB-6 ..... UBSCM 2018-C14 XA - CMBS .. 8 e | LA FE L L 2.6762 | 528671 | el TA2,280 e [ (154,893) | e | 1.052 |... (13.214)[ MON ..... L 17,317 | .. 243,183 |....11/28/2018 ...|....12/15/2051 ...
90278K-BF-7 ..... UBSCM 2018-C14 C - CMBS ... 4 [CSARM L ...87.0314 |... 002,085,451 [oiiiiiiiiinnnns e 2,809 [ e e 5.077 |...... 5431 [MON oooe oeviiiiinieiens 8,885 |... .. 111,006 |....11/28/2018 ...|....12/15/2051 ...
94989A-AY-1 ..... WFCM 2014-LC18 XB - CMBS .. 8 e [ 2B FE L 10,0012 [ 287 e e 1,268 | e (84,360) [ e e 0.463 |..... (9.503)[ MON ..... .. 115,944 |....12/16/2014 ... |....12/17/2047 ...
94989D-BA-6 ..... WFCM 2015-C27 XB - CMBS ... 3 e [ B FE L L. 0.0010 [ 59 | e 9 [ (8,861) [ (15,348) [ e 0.288 |.. (184.620)] MON ..... ... 23,741 |....03/28/2016 ...|....02/18/2048 ...
94989D-BB-4 ... WFCM 2015-C27 B - CMBS .... 4 AN ...90.3262 |... e 8,928,628 [oieeeeiiieee e (20,941) [ e e 4139 |...... 3.618 |MON ..... .. 162,478 |....02/01/2018 ...|....02/18/2048 ...
95000G-BB-9 ..... WFCM 2016-BNK1 XA - CMBS 3 1AFE .. 1.7610 |. ..292,236 | 436,231 |.. 1,706 |... (12.847), ....08/05/2016 .. 08/17/2049
95000H-BL-5 ..... WFCM 2016-LC24 B - CMBS 4 C1LARN L ...89.3937 |. ..1,787,875 |. 1,995,936 |.. .3.621 |......3.687 ....01/05/2017 .. 10/18/2049
95000H-BM-3 ..... WFCM 2016-LC24 C - CMBS 4 C1.CFRM L. ...80.7329 |. .. 3,576,469 |. . 4,420,370 |.. .4.325 |......4.477 ....01/06/2017 .. 10/18/2049 ...
95000J-AU-2 ..... WFCM 2016-LC25 A3 - CMBS .. 4 | LA FE L ...98.1207 |.oeeeennnnnnns 8,564,112 |.... 8,738,263 |oeeiiiiiieee e (12,609) [ o e 3.374 |...... 3.239 . 11/22/2016 ... |....12/17/2059 ...
95000L-BF-9 ..... WFCM 2016-C33 C - CMBS ... 4 [ TARM L ...93.5449 |... 680,409 [.oeeviiviniinnns v 9134 o e e 3.8% |...... 6.261 ....03/18/2016 ...|....03/17/2059 ...
95000M-BT-7 ..... WFCM 2016-C36 XB - CMBS ... A8 e | LFFE L ....0.9492 |... e 1,287,015 [ e (292,628) [ [ e 0.523 |... (27.035) ....10/25/2016 ...|....11/18/2059 ...
95001J-BC-0 ..... WFCM 2018-C44 C - CMBS .. 4 [LSARM L ...89.3997 |... BT £ty (VB R R ¢ <Y AU AR N 4.814 |...... 4.903 ....04/30/2018 ...|....05/17/2051 ...
95001N-BD-9 ... WFCM 2018-C45 C - CMBS .. o [4 o | LE RN L ...92.1940 |...ooinnnnnnns 1,290,716 |.... 1,899,157 | e (485) | e e 4.727 |...... 4.734 ...06/28/2018 ...|....06/15/2051 ...
1039999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) -

Commercial Mortgage-Backed Securities 310,984,742 | XXX 272,552,588 279,011,089 290,614,328 (5,829) (2,110, 113) XXX XXX XXX
00121B-AJ-8 ..... AGL 32 D1 - CDO .. 2.CFE ..|... 3,000,000 |. 101.0626 |... .3,000,000 |.. 003,000,000 [eeniiiiiiiiiines v e foiii e 2.900 ....06/20/2024 ...|....07/21/2037 ...
004421-MG-5 ..... ACE 2005-HE2 M5 - RMBS .. L TAFRM ... .. 243,622 |...97.2634 |..ooonnnneeeeenh 277,240 285,042 | 284,603 e [ 791 | e e 5.473 ....02/11/2016 ...|....04/25/2035 ...
00889B-AD-3 ..... AIMCO 15 D - CDO ... .. 2.CFE ..|... .. 1,715,000 |. 100.2655 |... e 1,750,000 [oannninnnnn 1,723,294 i 2,622 i e e 7.809 ....08/07/2022 ...|....10/17/2034 ...
00889E-AW-5 ..... AIMCO 18 D1R - CDO . .. 2.CFE ..|... .. 1,750,000 |. 100.5066 |.............. 1,758,866 |.... e 1,750,000 [oenneeeeiiieeee e e e e 7.417 ...06/18/2024 ...|....07/20/2037 ...
00901A-AY-3 ..... AIMCO 10 D1R - CDO .... .. 2.CFE ..|... . 100.8504 |.............. 5,420,709 |.... 005,875,000 [oeeniiiiiiiinines v e o e 7.632 ....06/23/2024 ...|....07/22/2037 ...
00901W-AJ-8 ..... AIMCO 21 D1 - CDO .. .2.CFE .. . 100.7332 |. ..6,043,991 |. .6,000,000 |.. 7.782 |.. ...04/09/2024 .. 04/20/2037
03665L-AU-7 ..... ANTR 2018-3 DR - CDO . .2.CFE .. ...99.3914 |. .. 3,975,655 |. .4,000,000 |.. .9.076 |.. ....08/08/2024 .. 07/21/2036
03770W-AJ-0 ..... APID 48 D1 - CDO ... .2.CFE .. . 100.3531 ..3,010,593 |. .3,000,000 |.. .8.320 |.. ....06/20/2024 .. 07/27/2037
039937-AG-2 . ARES LXITI C - CDO . 1FFE .. . 100.1373 |. .. 3,504,806 |. .3,500,000 |.. .7.017 |.. ....03/10/2022 .. 04/20/2035 ...
039937-AJ-6 . ARES LXIII D - CDO . .2.CFE .. . 100.1877 |. .. 3,506,569 |. .3,500,000 .3,500,000 |.. 8117 |.. ...03/10/2022 .. 04/20/2035 ...
04009A-AS-9 ..... ARES LI CR - CDO .. 1.F FE ..|... . 100.1820 |... 7,213,104 |.... .7,200,000 |.. 7,132,596 |oveeneeevevnnnnns fooreennnnn 15,492 | [ e 6.993 ....04/28/2022 ...|....04/22/2031 ...
04018F-AG-3 ..... ARES 60 D - CDO .. 2.CFE ..|... ...99.9997 |... 2,343,244 |.... .2,343,250 |.. 2,303,752 |ovueeeeeeennnneee forreeennnn 2,809 |eeiiiiiciiees e e 7.844 ....08/09/2022 ...|....07/18/2034 ...
04018L-AN-5 ..... ARES L CR - CDO .. 1.EFE ..|... . 100.2130 |... 5,787,298 |.... .5,775,000 |.. 5,662,088 |........ovvvvvinn Joennnnnnn 28,214 [ i e 6.818 ...06/02/2022 ...|....01/15/2032 ...
04021C-AJ-9 ..... ARESDL 2 D - CDO ... .. 2.CFE ..|... ...99.7116 |... .4,000,000 |.. 4,000,000 8.537 ....08/28/2024 ...|....10/20/2036 ...
046497-AC-7 ..... OWLEF 211 B - ABS .. .. 1.AFE ..|... .. 598,497 |...99.8204 |... .4 2.080 ....11/16/2021 ...|....02/15/2027 ...
046497-AD-5 ..... OWLEF 211 C - ABS .. 1.G FE ..|... .. 8,705,058 |...97.5977 |... 8,482,220 |.... . 8,693,278 . (2,799) | 2.690 ...11/19/2021 ...|....06/15/2028 ...
04943E-AJ-0 . ATCLO XVIII C - CDO 1FFE .. 2,955,000 |. 100.1303 |. .. 3,003,908 |. .3,000,000 .2,964,414 |.. ..2,283 |. 7.294 .. ....02/28/2022 .. 01/18/2035 ...
05682G-AJ-7 ..... BCC 222 C - CDO .. 1.FFE .. 3,500,000 |- 100. 1321 .. 3,504,622 |. .3,500,000 .3,500,000 |.. 7132 .. ....08/11/2022 .. 04/23/2035
056921-AG-4 ..... BCC 242 C - CDO .. 1FFE .. 8,000,000 . 101.3124 |. .. 8,104,996 |. .8,000,000 .8,000,000 |.. .7.156 |.. ....03/28/2024 .. 07/15/2037
056921-AJ-8 ..... BCC 242 D1 - CDO . .2.BFE .. 5,000,000 |. 102.0307 |. ..5,101,533 |. .5,000,000 |.. .8.356 |.. ....08/28/2024 .. 07/15/2037
05766J-AJ-0 ..... BOBA 2023-2 D - CDO .|C. .2.BFE .. 2,000,000 |. 102.0308 |. ..2,040,617 |. .2,000,000 |.. 9117 |.. ...09/26/2023 .. 10/20/2036 ...
05876N-AJ-8 ..... BALLY 26 C1 - CDO 5 s .. 2.BFE ..|... .. 2,750,600 |. 100.8610 |...eeennnneens 2,773,677 |.... e 2,750,505 [eeeeeeeiiiieee feeeeernieeee e (95) feeeceees o e 0.000 ....08/05/2024 ...|....07/27/2037 ...
05877G-AG-8 ..... BALLY 22 B - CDO . e (45 .. 1.F FE ..|... .. 2,000,000 |. 101.0217 |..cevunnnnnnns 2,020,433 |.... 002,000,000 [oeeniiiiiiiinines v e foiin e 7.006 ....04/11/2024 ...|....04/15/2037 ...
05877G-AJ-2 ..... BALLY 22 C - CDO . e |45 L .. 2.CFE ..|... .. 2,150,000 |. 101.2640 |.............. 2,177,175 |.... e 2,150,000 [.eeneeeiniiiieee feeeeeriieeeeene e e e 8.156 ...04/11/2024 ...|....04/15/2037 ...
06763Y-AL-3 ..... BABSN 245 D1 - CDO .... 5 s .. 2.BFE ..|... .. 5,000,000 |...99.4880 |.............. 4,974,402 |.... 005,000,000 [o.eniiiiiiiinnes v o foii e 7.521 ....10/31/2024 ...|....07/15/2038 ...
067924-AJ-9 ..... BABSN 243 D - CDO 5 s .. 2.CFE ..|... .. 3,000,000 |. 101.3184 |.............. 3,039,552 |.... . .. 10003,000,000 ..eeeeeeeniiiiees feeeerreiieeeeene e e e 8.214 e |[--..06/20/2024 ...|....07/20/2037 ...
070252-AG6 ..... BARK 1D = CD0 ..ovvvvvniniiiiiiiiiie i I L2.CFE e 1,766,424 |. 100.1946 |.............. 1,827,049 |............ 1,823,500 [..oovvvnnnnnns 1777750 | 2,632 i oo ovnees 7.529|......8.095 [JAJO ... |ieeeeennnnnn 27,458 |uiinnnnnnnnns 163,314 |....03/09/2022 ... |....04/20/2034 ...
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08182Y-AE-8 ..... BSP XXXV € = CDO ..ovvvvveieieciiii e s LFFE L 2,500,000 |. 101.2889 |.............. 2,582,222 | 2,500,000 |.....ccvunnnns PRIV [V V[V[V R RO ) R RN I 2 I, 6.979 ...04/25/2024 ... |....04/27/2037 ...
08186R-AN-9 ..... BSP XXI A1R - CDO .. .. 1.AFE ..|... .. 7,516,500 |. 100.0923 |.............. 7,506,921 |.... .7,500,000 |.. e 515,734 [ e (766) [ e [-2022.6.088 ... 6.063 ....10/18/2024 ...|....10/16/2034 ...
081928-AG-8 ..... BSP 34 C - CDO .. 1.F FE ..|... .. 5,500,000 |. 101.2093 |......ovvnnees 5,566,513 |.... 205,500,000 [o.eniiiiiiiiininns v e v 0000 7,076 | 7.139 ...03/22/2024 ...|....07/27/2037 ...
09077W-AJ-7 ..... BGCLO 9 D1 - CDO .. 2.CFE ..|... .. 1,000,000 |. 101.5220 |...eeunnnnneen 1,015,220 |.... veee 1,000,000 [.eeeeeeenniiieee Jeeeeeniieeeeeene e e [ 80162 | 8.269 ....07/18/2024 ...|....10/22/2037 ...
12510H-AB-6 ..... CAUTO 2020-1 A2 - ABS ... .. 1.AFE ..|... ...95.5678 |.....oouunnnns 4,137,995 |.... 4,329,163 [ e (B13) [ e 0022230030 |l 3.058 ....01/15/2020 ...}|....02/15/2050 ...
12550Y-AS-3 ..... CIFC 2017-11 CR - CDO ... .. 1.BFE ..|... . 100.1982 |..ccovnnnnnnns 7,013,526 |.... 1 n6,953,080 [oeeieiiiiiieee feeeeeeee 4418 [ e 6729 | 7.029 ...04/20/2022 ...|....04/22/2030 ...
125750-AJ-8 ..... CIFC 243 D1 - CDO SN .. 2.CFE ..|... 1017113 | 4,577,007 |.... 4,500,000 [enniiiiiiiiiens v e i [l 7.767 | 7.868 ....06/07/2024 ...|....07/21/2037 ...
13033D-AF-2 ..... CALIFORNIA HSG FIN AGY MUN CTFS = ABS ..oovveeeeeeenefoes e e | s .. 2.AFE ..|... ... 4.4917 |... ...03/16/2021 ...|....11/20/2035 ...
13877C-AG-1 ..... CANYC 242 C - CDO ..... .1EFE .. ...99.7500 |. ....11/08/2024 .. 01/15/2038
13877J-AG-6 ..... CANYC 2022-1 D - CDO . .2.CFE .. . 100.3398 |. ....06/01/2022 .. 04/16/2035
13877P-AG-2 ..... CANYC 2021-4 D - CDO . .2.CFE .. . 100.2276 |. . ....06/23/2022 .. 10/16/2034 ...
13887A-AG-3 ... CANYC 232 C - CDO .. 1.F FE ..|... .. 7,000,000 |. 101.2842 |.............. 7,089,898 |.... ....7,000,000 ...04/03/2024 ...|....05/15/2037 ...
13887A-AJ-7 ..... CANYC 232 D - CDO .. .. 2.CFE ..|... .. 4,000,000 |. 101.6854 |.............. 4,067,414 |.... ....4,000,000 . . ....04/03/2024 ...|....05/15/2037 ...
14074E-AJ-0 ..... CPTPK 1 C - CDO .. 1.F FE ..|... .. 4,750,000 |. 101.2794 |......enn.eee. 4,810,770 |.... e 750,000 [.eneeeeeiiiiieeee Jeeeeenieeeeeene e e [ 82917 | 6.984 .. 145,409 |....04/26/2024 ... |....07/20/2037 ...
142914-AJ-9 ..... CGMS 244 D - CDO .... .. 2.CFE ..|... .. 4,000,000 |. 100.8818 |.............. 4,035,273 |.... ....4,000,000 ....06/30/2024 ...|....07/20/2037 ...
14686F-AE-8 ..... CARVL 6 C - CDO .. 1.F FE ..|... .. 2,750,000 |. 100.2073 |.eevuunnnnennn 2,755,701 |.... ....2,750,000 ....04/22/2022 ...|....04/21/2034 ...
146861-AU-5 ..... CARVL Il DR - CDO . .. 2.CFE ..|... . 100.1027 |...covvvnnnnns 6,006,165 |.... ....5,710,199 ....06/18/2022 ...|....07/20/2032 ...
14687E-AJ-9 ..... CARVL 1V D - CDO .... .. 2.CFE ..|... . . 100.1623 |....covvennnnn 5,508,927 |.... ....5,405,060 ...04/28/2022 ...|....07/20/2034 ...
146918-AG-2 ..... CARVL 10 D1 - CDO .. 2.CFE ..|... .. 3,000,000 |. 101.1443 |.............. 3,034,330 |.... ....3,000,000 ....06/13/2024 ...|....07/20/2037 ...
14987L-AL-5 ... CBAMR 171RR D1R - CDO .2.BFE .. 2,500,000 |. 100.0184 |. ..2,500,460 |. .2,500,000 |.. ....11/05/2024 .. 01/20/2038
17181U-AG-3 ... CIFC 242 C - CDO . 1FFE .. . 101.2391 ..8,000,125 |. .8,054,279 |.. ...08/06/2024 .. 04/22/2037
171810-AG-9 ..... CIFC 244 D1 - CDO .. . s .2.CFE .. . 100.3506 |. ..3,010,518 |. .3,000,000 .3,000,000 |.. ....09/06/2024 .. 10/16/2037
173076-W-8 ..... CMLTI 2005-0PT4 M5 — RMBS .......cvvvnviviinnnninnniinns foee ven | s s CARN L ...99.8824 |. 9,570 |. . 9,581 9,581 ....11/30/2016 .. 07/25/2035 ...
24702C-AL-8 ..... DEFT 2022-2 D = ABS ...eeeeeeeeeeeeennieeeeeennneeeeees oo ven | s 1.FFE .. ...99.8135 |. ..6,188,438 |. .6,200,000 .6,199,885 |.. ...07/12/2022 .. 01/24/2028 ...
262431-AF-6 ..... DRSLF 50 D = CD0 .evvvnvvvvnnnnnniriinnnnneeeennnnnnenes foen won [ Covnan s .. 2.AFE ..|... . 100.1615 |..ocevvnnnnnns 4,106,621 |.... .4,100,000 |.. 4,112,148 ...08/22/2024 ...|....07/15/2030 ...
262431-AH-2 ... DRSLF 50 ATR = CDO ....eeveeeennneeeeernnnaeeeeemnnneees foen vee [ Cennn s .. 1.AFE ..|... . 100.1203 |....covnennnnn 5,828,039 |.... .5,821,037 |.. 5,831,310 ....10/23/2024 ...|....07/15/2030 ...
26243K-AG-2 ..... DRSLF 57 C = CD0 ..vvvvnvvvvinnnnniniinnnnneeeennnnnnnenns fooe won [ Covnan s .. 1.EFE ..|... . 100.0901 |...covvnnnnnns 2,856,573 |.... .2,854,000 |.. 2,831,448 ....02/16/2022 ...|....05/15/2031 ...
26254K-AL-T7 ..... DRSLF 119 D1 - CDO ... (V- .. 2.BFE ..|... . 101.5841 |... .6,900,000 |.. 6,914,883 ....09/05/2024 ...|....04/15/2036 ...
269330-AA-4 ..... E3 2019-1 A - ABS [CRR—. 4 s .. 1.AFE ..|... ..912,289 |...82.0134 |... ....06/21/2019 ...|....09/20/2055 ...
29003F-AC-6 ..... ELM27 27 C - CDO .... .. 1.F FE ..|... .. 7,500,000 |. 100.9546 |.............. 7,571,591 |.... . s 7,500,000 ...08/26/2024 ...|....04/20/2037 ...
29003H-AJ-7 ..... ELM31 31 D1 - CDO .2.CFE .. 6,000,000 |. 100.2198 |. ..6,013,190 |. .6,000,000 .6,000,000 |.. ....07/12/2024 .. 07/17/2037 ...
2900311-AE-5 ..... ELM14 14 C - CDO . . 1EFE .. 5,997,000 |. 100.0769 |. ..6,004,613 |. .6,000,000 .5,99,058 |.. ...08/21/2024 .. 04/20/2035
29004N-AA-2 . ELM35 35 A - CDO . 1AFE .. 9,000,000 |...99.9911 .. 8,999,202 |. .9,000,000 .9,000,000 |.. ....10/18/2024 .. 10/19/2037 ...
31659T-DV-4 . FMIC 2005-2 M2 - RMBS C1LARN L . 22,050 |...98.2969 |. ... 28,602 |. 29,097 ..28,924 |.. ....11/17/2015 .. 12/25/2035 ...
33883J-AN-1 . FLAT 19 AR - CDO . 1AFE .. 9,118,200 |. 100.2089 |. ..9,119,011 |. .9,100,000 .9,113,635 |.. ...10/07/2024 .. 11/16/2034 ...
33888A-AC-9 ..... FLAT 26 A - CDO .. .. 1.AFE ..|... .. 1,000,000 |. 100.1324 |.............. 1,001,324 |.... ....1,000,000 ....11/01/2024 ...|....01/15/2038 ...
34964M-AA-2 ..... FORTI 211 A - ABS . | TAFE L ...78.3867 |..ccovnnnnnnns 2,063,656 |.... .... 2,632,662 ....03/10/2021 ...|....03/20/2057 ...
35042P-AA-8 ..... FFIN 2021-2 A = ABS e eeeeene e eeeeeeees [ e | s 4 .. .. 1.AFE ..|... ...90.6825 |.............. 2,172,689 |.... .. .... 2,395,897 LLA171772021 L .L..01/15/2042 ..
38082J-AA-7 ..... GOLDEN BEAR 2016-2 LLC = ABS .....eevvivviinvnnniinvnnns foee ven | s 4 s .. 1.AFE ..|... ...85.4100 |... ...83,438 |.. ...10/25/2016 ...|....09/20/2047 ...
3813%E-AL-7 ..... GLM 22 D - CDO .. 2.CFE ..|... ...99.4584 |... . s .4,000,000 |.. ....10/03/2024 ...|....10/20/2037 ...
38139M-AJ-4 ..... GLM 20 D - CDO .. 2.CFE ..|... . 101.2390 |....covnennnns 3,037,169 |.... ....3,000,000 |.. ....08/22/2024 ...|....07/20/2037 ...
381738-AN-3 ..... GOCAP 61 C1 - CDO .. .. 1.F FE ..|... . 100.4527 |... .... 10,045,267 |.... .. 10,000,000 |.. .. 10,000,000 ...06/31/2022 ...|....07/25/2035 ...
381738-BE-2 ..... GOCAP 61R C1R - CDO L1 FZ . . 100.0000 |... ....10,000,000 |.... .. 10,000,000 |.. .. 10,000,000 ....12/20/2024 ...|....07/25/2035 ...
381743-AG-8 ..... GOCAP 54 D - CDO .... L2.AFE .. . 100.0264 |. ..6,001,587 |. .6,000,000 5,992,188 |.. . ....04/09/2024 .. 08/05/2033 ...
381945-AG-9 ... GCBSL 52(B) DR = CD0 ....vvvvvvvvenniiiiiininiiiiinnnnnees .. 2.CFE ..|... .. 3,000,000 ). 100.3594 |.............. 3,010,783 |.... .3,000,000 |. B N L O PR AP PPPPN MR : < o1 A8 AT 8.477 .. 137,308 |....04/04/2024 ...|....04/20/2037 ...
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38218D-AA-7 ..... GOODG 2019-1 A = ABS ..iivviiiiiiiiiieeeceeniie e [een e [CRR—. 4 s L 1CFE o 2,695,418 [...89.8911 [.............. 2,423,677 |.ocvvvvnnnnnns 2,696,237 |.oveeiinnnnn ALK T I R (21D N PO R R 3.860 |...... 4.441 ....01/22/2019 ...|....10/15/2054 ...
38218G-AA-0 ..... GOODG 2018-1 A - ABS .... (V- 4 |- TAFE L ...88.0541 |...coonninnnns 2,280,880 |.... e 2,591,541 [ e (1) [ e e 3.930 |...... 3.927 ....05/05/2021 ...|....10/15/2053 ...
42770A-AA-5 ... HERO 211 A - ABS | TAFE L L.81.4271 | 1,447,894 |.... LTI e e 28 e i e 2.240 |...... 2.240 ...04/08/2021 ...|....09/20/2051 ...
42770R-AA-8 ..... HERO 141 A - ABS . |- TAFE L ...94.8641 |... 183,864 oo e () e e s 4.750 |...... 4.7 ....12/07/2016 ...|....09/20/2038 ...
42770U-AA-1 ... HERO 152 A - ABS . e |4 | LAFE L ...90.7400 |... 177,109 e e (T) s e e 3.990 |...... 3.981 ....12/07/2016 ...|....09/20/2040 ...
44933)-AC-3 ..... 1CG 2015-2R A2 - CDO .... (V- 45 ... .. 1.CFE ..|... . 100.1736 |..eevvnnennnns 1,302,257 |.... e 1,285,017 [ e 3,945 | e e 6.709 |...... 7.137 ...06/05/2022 ...|....01/18/2033 ...
46148H-AD-0 ..... INVCO 2024-3 C - CDO .... [CRR—. 45 ... .. 1.F FE ..|... . 100.8542 |.............. 2,521,35 |.... 002,500,000 [oenniiiiiiiinees v e foii e 7.569 |...... 7.650 ....06/02/2024 ...|....07/20/2037 ...
46149M-AE-6 ..... INVCO 2021-2 D - CDO . (V- 45 ... .. 2.CFE ..|... . 100.2485 |.............. 5,671,561 |.... 5,822,028 o e 82,347 e e e 7.818 |...... 9.057 ....06/25/2022 ...|....07/17/2034 ...
481952-AJ-8 . KKR 50 D1 - CDO .. L2.AFE .. . 101.7714 |. ..5,088,571 |. .5,000,000 |.. .8.317 |......8.42%6 ....03/27/2024 .. 04/20/2037
48252Y-AU-3 . KKR 23R DR - CDO . L2.AFE .. . 100.4900 |. ..2,512,251 |. .2,500,000 |.. .7.667 |......7.745 ....08/16/2024 .. 10/20/2031
48253H-AS-4 ..... [KKR 26 CR - CDO .. 1FFE .. . 100.2003 |. .. 3,757,512 |. .3,758,461 |.. T8 |......7.134 . ...10/02/2024 .. 10/16/2034 ...
48256G-AJ-3 ..... KKR 56 D1 - CDO .. 2.CFE ..|... . 101.2357 |.oeeiennnnnnns 6,074,139 |.... 108,000,000 ..eieeeeniiiieee foeeeeriieeeeeene e e e 0.000 |...... 0.000 ... 152,336 |... ....07/30/2024 ...|....10/20/2037 ...
48259B-AL-6 ..... KKR 38 C - CDO ... .. 1.EFE ..|... . 100.1854 |.......eennnn. 3,506,488 |.... 003,500,000 [o.eniiiiiiiiiens v e o e 7.156 |...... 7.223 ... 54,266 |... s ....03/07/2022 ...|....04/18/2033 ...
527911-AL-5 ..... LEWEY 1 D1 - CDO . (V- 45 ... .. 2.CFE ..|... . 101.7543 |...ooonnnnnens 4,324,556 |.... e 4,250,000 [.ennieieiiiiieeee e e e e 7.466 |...... 7.569 e 43,190 ... ....00/27/2024 ...|....10/21/2037 ...
557910-AN-6 ..... MDPK LX A1R - CDO .. [CRR—. 45 ... .. 1.AFE ..|... . 100.2515 |... ....15,037,722 |.... +..15,000,000 |...nviviiiiinnnns foeviiiniiiiiiin o o e 5.9% |...... 5.926 ... 169,883 |... ....10/04/2024 ...|....10/26/2037 ...
55817B-AC-6 ..... MDPK 58 C - CDO (V- 45 ... .. 1.F FE ..|... . 101.1262 |...cconnnnnnns 6,826,017 |.... 8,750,000 [..eneeeiniiiiees foeeeeriieeeeene e e e 7.076 |...... 7.139 ... 90,217 |... s ....08/27/2024 ...|....04/27/2037 ...
55818R-BG-0 ..... MDPK 14RRR AR3 = CDO ...evvvnnvrrivnnnnieercnnnieeeennns oo ven | s 45 ... .. 1.AFE ..|... . 100.1333 |....covvnnnnns 1,784,467 |.... 1788013 [ e 3,001 [ e e 5.832 |..... 6.850 ... 20,817 |... ....10/31/2024 ...|....10/22/2030 ...
55821G-Ad-4 ..... MDPK L1 € = CDO ..eeeeeeeeeeeemeneeeeeeeneeeeeeennnns oo wen | Conenn |45 il .. 1.F FE ..|... . 100.0864 |.............. 3,878,348 |.... e 3,826,279 o e 3,085 [ e e 6.829 |...... 7.147 e 52,925 ... s ....08/01/2022 ...|....07/19/2034 ...
558228-AG-0 ..... MDPK 52 C = CDO .vvvvvevevrnnnnereeriiineeecvvnineeeeens foee e | Covinn |45 i .. 1.F FE ..|... 1001176 |.ooeeenennnnns 6,257,353 |.... 8,067,890 [oeniiiiiiiiinnns i 19,807 e e e 6.893 |...... 7.515 .... 84,969 |[... s ....06/10/2022 ...}|....01/22/2035 ...
55822V-AG-6 ..... MDPK 69 C - CDO .. . 1EFE .. . 101.2499 |. .. 3,037,496 |. .3,000,000 |.. .7.693 |......7.799 e 139, 113 e |--..04/19/2024 .. 07/27/2037
55822V-AJ-0 . MDPK 69 D1 - CDO . .2.BFE .. . 10,639,891 |. 101.1138 |. 10,743,338 |. 10,638,811 |.. .8.408 |......8.444 . 538,485 ....10/02/2024 .. 07/27/2037
559916-AA-9 . MAGNE 47 A - CDO . 1AFE .. .10,000,000 |. 100.6043 |. .10,060,429 |. 10,000,000 10,000,000 |.. .5.851 [......5.930 e . 56,412 ....10/17/2024 .. 01/25/2038
582860-AG-0 ..... MCHPK 1 C - CDO .. 1FFE .. 6,000,000 . 100.2194 |. ..6,013,163 |. .6,000,000 .6,000,000 |.. .6.763 |......6.855 . 126,704 ....08/02/2024 .. 10/20/2037 ...
64136D-AJ-3 ..... NEUB 57 D1 - CDO . .2.CFE .. . 101.6643 |. ..2,033,286 |. .2,000,000 .2,000,000 |.. .7.489 |......7.561 e . 26,212 e [--..09/18/2024 .. 10/25/2038 ...
647550-AG-7 ..... NUC 3 C = CDO wevvenivvirnieiieeieiiieeeeeeieneeeeevnnnes [ wen | Conn |45 e .. 1.F FE ..|... . 100.0008 |........eenn.. 1,500,012 |.... 1,504,142 Lo e (808) [ e e 6.979 |...... 6.981 ... 20,937 |... .28, ....07/26/2024 ...|....10/20/2034 ...
647908-AG-7 ..... NMC 6 D1 - CDO ... .. 2.CFE ..|... . 100.5323 |..ccernnnnnnns 6,031,937 |.... .. 108,000,000 ...eeeeenniiieee fereeeriieeeeeene e e e 7.758 |...... 7.807 ...106,030 |... ....08/23/2024 ...|....10/20/2037 ...
66981P-AD-0 ..... CFCC 21A A - ABS . 1.CFE. ...99.3336 |......oennnnns 9,933,356 |.... .. 10,000,000 |.. 09,999,980 [o.eniiiiiiininns foevvrieennn 101 e e e 2.550 |...... 2.551 L.l 11,333 . s ... 11/22/2021 ... |....12/17/2029 ...
66981P-AE-8 ..... CFCC 21A B - ABS . |- 1LFFE L 972187 |t 9,721,872 |.... .. 10,000,000 |.. en9,999,674 [oiiiiiiiiieeee e 526 [ e e 3.490 |...... 3.49% ... 15,511 [... .. 349, ... 11/22/2021 ... |....12/17/2029 ...
66981P-AF-5 ..... CFCC 21A C - ABS . |- 2.BFE ... ...95.4138 |...ooonnennnns 9,541,378 |.... .. 10,000,000 |.. 09,999,682 [...iiiiiiiiiiinns v 396 [ e e 4.020 |...... 4.024 . 14,517 | .. 402, ... 11/22/2021 ... |....12/17/2029 ...
67080P-AL-0 ..... NYKPK 1 D - CDO .. 2.CFE ..|... . 100.2399 |...covnnnnnnns 3,473,314 |.... .3,465,000 |.. 3,258,814 [ e 12,516 [ e e 7.679 |...... 8.904 .... 53,216 |... .. 296, ....05/19/2022 ...|....10/20/2034 ...
67109Y-BJ-2 ..... O0AKC 12RR D1R - CDO .2.CFE .. . 100.9576 |. .. 8,581,396 |. .8,500,000 .8,500,000 |.. .8.126 |......8.213 . 134,309 s ....03/27/2024 .. 04/23/2037 ...
67115L-AS-3 ..... 0AKC 16R D1R - CDO . .2.CFE .. . 101.3227 |. ..9,600,330 |. .9,475,000 .9,475,000 |.. .7.632 |......7.6% e 150,659 .49, ....08/30/2024 .. 10/19/2037
67578J-AE-9 ..... 0CT51 51 C - CDO . 1.F FE .. . 100.1016 |. ..2,727,769 |. .2,725,000 .2,689,712 |.. .6.829 |......7.154 . . 37,218 s ....03/01/2022 .. 07/20/2034
675932-AL-1 ..... 0CT58 58 D - CDO . .2.CFE .. . 100.2958 |. ..5,014,789 |. .5,000,000 |.. .8.206 |......8.292 e . 88,897 s ....04/21/2022 .. 07/15/2037
67706X-AY-9 ..... OAKC XIV D1R - CDO . .2.CFE .. . 100.6245 |. .. 4,452,635 |. . 4,425,000 |.. .8.114 |......7.552 . 151,597 e [....06/2172024 .. 07/21/2037 ...
68563J-AJ-3 ..... ORCHPK 1 D1 - CDO .. 2.CFE ..|... . 101.5077 |oeeeeennennnns 5,075,384 |.... 0e5,000,000 ..eeeeeenniiiees feeeerreiieeeeenee e e e 7.626 |...... 7.729 .... 87,910 [... v |-...08/29/2024 ...|....10/20/2037 ...
693342-AJ-6 ..... PCG 2022-B A4 - ABS ... | TAFE L ...95.7685 |.......ouunnns 8,337,609 |.... 8,709,143 [ el 315 e e e 5.212 |...... 5.209 ... 37,813 |... .. 453, ....07/13/2022 ...|....12/01/2049 ...
693342-AK-3 ... PCG 2022-B A5 - ABS ... |- TAFE L .. 94.3767 |.oeeeennnnnnns 7,517,100 |.... e 1,967,214 [ e 312 e e e 5.099 |...... 5.097 ... 33,845 |... .. 406, ....07/13/2022 ...|....06/01/2054 ...
69376B-AA-4 ..... PACEF 2020-1 A - ABS | TAFE L ...83.1899 |........eenns 1,665,911 |[.... 02,008,341 [ v 15 e e e 3.000 |...... 2.998 .... 16,855 |[... .61, ....10/21/2020 ...|....09/20/2055 ...
716808-DL-7 ..... PETROS PACE FINANCE A Certificate- S1 - |- 1.CPL ... ...99.0043 |....covnnnnnns 1,406,432 |.... e 1485574 | e (207) [ o e 6.391 [...... 0.032 ...10/31/2024 ...|....12/20/2058 ...
716808-DM-5 ..... PETROS PACE FINANCE B Certificate- S1 - ... L|--2.BPL ... L..98.9525 | 28,911 | 25,175 e n 25,799 s e (B) e [ | 6.965 |...... 0.000 ....02/01/2024 ...|....12/20/2058 ...
716808-D0-6 ..... PETROS PACE FINANCE A Certificate- S2 - ... |- 1.CPL ... ...99.0018 |... 381,046 oo e (48) | [ e 6.436 |...... 0.000 ...02/16/2024 ...|....12/31/2065 ...
716808-DR-4 ..... PETROS PACE FINANCE B Certificate- S2 - ... ..2.BPL ..|.. L..98.9486 |...oeiiiiiiinnnnn 6,521 [ 6,590 | (T£- T U IR ) RRUUTSUU PR AR, 7.013 |...... 0.000 ....02/16/2024 ...|....12/31/2065 ...
716808-EC-6 ..... PETROS PACE FINANCE TITLING TRUST, 2024- 1.CPL .. ...98.9814 |. .152,386 |.. .6.720 |......0.033 ...10/31/2024 .. 09/30/2062 ...
716808-ED-4 ..... Petros Finance 2024-S1 SUBI CL B Certifi .... .. 2BPL ... ...98.9298 |... 2,700 Joiiiiiiin e (D s i fons 7.300 |...... 7.0M ...06/27/2024 ... |....09/30/2062 ...
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716808-EL-6 ..... PETROS PACE FINANCE TITLING TRUST, 2024- ............feee e vunnnns 4 s LTCPL s 88,612 1...99.0140 |.....oevveeennnnn 86,102 [onniinnnnnnnn 86,959 |ooiiiiinnnnnnnnn88,590 [ v (22) [ o | 6.368 |...... 0.000 JMON ..o Jovvnnnvrrnnnnnnnn 461 [ 1,415 |....08/12/2024 ...|....09/30/2083 ...
716808-EM-4 ... PETROS PACE FINANCE TITLING TRUST, 2024- ...........foee veu]vennnns 4 s ..2.BPL ..|.. 1..98.9628 |..oeveenieeeeennnn 1,089 [ 1101 | 1121 | e e e e 6.940 |...... 0.000 |MON ..... ... 20 |....08/12/2024 ...|....09/30/2053 ...
T2133C-AE-2 ..... PIPK 8 C - CDO [CRR—. 45 ... .. 1.F FE ..|... . 100.0985 |... .2,000,000 |.. 002,005,757 foieiiiiiiiinnnes orvvinnnnenn (B83) [ o e 6.879 |...... 6.887 | JAJO . 38,137 |....07/26/2024 ...|....07/20/2034 ...
73052V-Ad-4 ..... PARPK 1 D - CDO (V- 45 ... .. 2.CFE ..|... . . 100.2400 |... .6,360,000 |.. e 5,985,472 [ e 32,659 [ e e 7.679 |...... 9.702 [ JAJO . .. 544,454 |....05/12/2022 ...|....07/20/2034 ...
75889F-AC-8 ..... REG23 XXI11 A1 - CDO . [CRR—. 45 ... .. 1.AFE ..|... .. 6,010,200 |. 100.1335 |... .6,000,000 |.. 206,009,622 [oeniiiiiiiiniens forvviiieen (578) [ o e 6.029 |...... 6.028 | JAJO .. 72,348 ... .. 101,520 |....10/15/2024 ...|....01/22/2035 ...
758968-AS-0 ..... REG22 22R CR - CDO .... (V- 45 ... .. 1.EFE ..|... .... 10,000,000 . 100.0464 |... ....10,004,641 |.... .. 10,000,000 |.. 10,000,000 ...oeeeemmeieeeee oeeemmmineeeeenes forereeeeeeneees foreeeerieeeeeen e 6.617 |...... 6.710 | JAJO ... 132,348 |... ....10/10/2024 ...|....07/20/2035 ...
758968-AU-5 ..... REG22 22R DR - CDO .... [CRR—. 45 ... .. 2.AFE ..|... .... 10,000,000 . 100.2489 |... ....10,024,888 |.... .. 10,000,000 |.. 10,000,000 [...ovvevviiininee Jovvernniiiiiiiinnn o foerviiiiin o 7.717 |...... 7.825 [ JAJO ... 154,348 |... ....10/10/2024 ...|....07/20/2035 ...
758971-AE-5 ..... REG29 29 D1 - CDO .. (V- 45 ... .. 2.CFE ..|... .. 2,000,000 |. 100.6849 |... ..2,013,698 |.... .2,000,000 |.. ....2,000,000 UUTURR FPRRTRRRP RN 7.656 |...... 7.758 | JAJO .. 50,497 |... ....08/02/2024 ...|....09/06/2037 ...
75975B-AA-6 ..... RENEW 211 A - ABS .. 1AFE .. 1,032,773 ]...76.0332 |. ..785,369 |. .1,032,928 .1,032,802 |.. L2 .2.060 |......2.061 ...08/25/2021 ..
80281H-AC-8 ..... SCART 2021-C C - ABS . .1.BPL .. 233,984 |...98.4608 |. ..224,021 | ..227,523 .228,067 |.. (1,768) |. .2.970 |......1.841 ....10/01/2021 ..
802824-AC-6 ..... SCART 21B C - ABS .. .1CPL .. 863,588 |...98.5230 |. ..824,335 .840,326 |.. .3.090 |......2.553 ....10/01/2021 .. .
82671C-AG-4 ..... SPEAK 10 D = CDO ..eeeveeeeeeeeeeeeneeeeeeeeeieeeeeeneens [ wen | Conen |45 il e 2.CFE ..|... 1,988,200 |. 100.0438 |... . s .2,000,000 |.. e 1,991,078 [ et 967 s e e 8.087 |...... 8.270 ...02/18/2022 ...|....01/24/2035 ...
846031-AT-9 ..... STHIK 1R DR = CD0 ..evvvvveviiieeeeeiiiieeeceevieeeeens foes e e |45 il .2.CFE ..|... 4,706,250 |. 100.2823 |.............. 5,014,116 |.... .5,000,000 |.. 4,795,024 Lo e 290879 [ e e 7.829 |...... 9.021 ....06/23/2022 ...|....07/20/2032 ...
87170B-AL-0 ..... SYMP 43 C - CDO 5 s 1.FFE ... 5,000,000 |. 101.1792 |.ceevennnneens 5,058,959 |.... .5,000,000 |.. 05,000,000 |..eeeeeenniiieee fereeeriieeeeeene e e e 7.206 |...... 7.270 ...03/14/2024 ...|....04/15/2037 ...
88239M-AQ-2 ..... TCIFC 2023-11 D1R - CDO ... [CRR—. 45 ... 2.CFE ..|... . 100.8482 |.............. 3,025,447 |.... 003,000,000 [eeniiiiiiiiines v e foi e 7.746 |...... 7.411 ....09/06/2024 ...|....10/21/2037 ...
89614Y-AE-6 ..... TCN 2021-SFRT E1 = CMBS ...ceeeeeeeeeeeeneeeeeeeenee fo e | s 4 s .. 2.AFE ..|... ...94.6207 |... e 2,619,582 [ e (14,287) [ o e 2.79% |...... 3.113 ....11/04/2021 ...|....07/19/2038 ...
90931C-AA-6 ..... UAL AA - ABS | LEFE L ...94.9213 |... ..982,943 |.. o 1,046,268 |....oooiiviiiiens foeiiinnnnn (5,968) [ e e 4.150 |...... 2.812 ....08/18/2021 ...|....08/25/2031 ...
90932J-AA-0 ..... UNITED AIRLINES 2019-2 PASS THROUGH TRUS .. |- LEFE L. ...87.9142 |... .1,212,746 |.. e 1,212,768 s e 22 e e e 2.700 |...... 2.699 ...09/03/2019 ...|....11/01/2033 ...
92581*-AA-2 ..... VICOF Il TRUST - ABS .... .. 1.FPL ..|.. ...98.4600 |... s 8,788,848 [ e 1,786 [ e e 4.000 |...... 4.033 ....02/15/2022 ...|....02/10/2030 ...
92915P-AH-8 . INGIM 2014-1 A1A - CDO . .|C. 1AFE .. . 100.1219 |. ..8,528,156 |. 8,517,769 .8,524,975 |.. .5.884 |......6.094 ...10/07/2024 .. 04/18/2031
94949F-AS-2 ..... [WELF 222R D1R - CDO .|C. .2.BFE .. . 101.7247 |. ..5,086,233 |. 5,000,000 .5,000,000 |.. .8.282 |......8.358 ....10/11/2024 .. 10/19/2037
94951A-AJ-8 . WELF 241 D1 - CDO .|C. s .2.BFE .. . 101.4185 |. ..2,028,370 |. 2,000,000 .2,000,000 |.. .9.19%4 |......9.322 ....05/08/2024 .. 07/20/2037 ...
98887V-AA-1 ..... ZAIST 7 A = 0D0 tovvvvniniiiiiiiinie e e ceaiiees foen e C.. 4,5. 1A FE L. . 100.0771 ..760,756 |. . 760,170 .760,133 |.. .6.208 |......6.906 ...09/11/2017 .. 04/15/2030 ...
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other
Loan-Backed and Structured Securities 586,879,589 | XXX 587,507,272 589,031,094 587,339,498 170,373 XXX XXX XXX 8,542,515 19,925,326 XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 2,553,954,214 | XXX 2,383,912,877 2,502,614,490 2,525,485,629 (5,829) (2,795,059) (1,184,614) | XXX XXX XXX 30,467,976 117,156,781 XXX XXX
05254H-AA-2 . AUSTRALIA AND NEW ZEALAND BANKING GROUP .2.BFE .. 2,160,539 [. 101.5198 |. .. 1,855,782 |. .1,828,000 .2,024,703 |.. L (135,836) [cvvvvvvvinniiiiin foeeeeiiiiiiinins [0 8750 |l (0.599) ....09/17/2021 .. 12/29/2049 ...
05565A-M3-4 . BNP PARIBAS SA ............ .2.CFE .. . 102.2275 |. ..4,208,706 |. .4,117,000 .4,148,601 |.. ... (5,322) | .7.547 ....08/16/2022 .. 12/31/2049 ...
21869M-AA-5 ..... CORESTATES CAPITAL T11 ovviviiiiieiiiiieeeecvviieee feen e .2.BFE .. ...98.6528 |. ..8,878,755 |. .9,000,000 .8,739,905 |.. .. 122,832 | .6.905 ....11/05/2020 .. 02/15/2027 ...
456837-AR-4 . ING GROEP NV ... L3.AFE .. ...98.6810 |. .. 7,894,484 |. .8,000,000 .8,591,326 |.. .(308,674) | e 1725 ...09/16/2021 .. 12/29/2049 ...
59156R-AP-3 ..... METLIFE INC .... .|..2.BFE ..|... . 101.9318 |... ....16,680,120 |.... 16,364,000 |.. ...16,338,819 [.oooviiiiiiiinns v 2,038 [ foeeiieiieneeiinn 0ee2.6.400 ..l 6.419 1,047,296 |....02/01/2018 ... |....12/15/2066 ...
780097-BQ-3 ..... NATWEST GROUP PLC .. 2.CFE ..|... ...99.4600 |....coounnnnns 5,548,872 |.... .5,579,000 |.. 5,864,759 [oooeeiiiiiiiieeee [oeeeenn(286,537) [oeeeeeeeeieeeee [oeeeeeieieeeeeenn [-222226.000 ... 0.822 .. 334,740 |....12/10/2021 ... |....12/29/2049 ...
883199-AR-2 ..... TEXTRON FINANCIAL CORP .. | 3AFE L ...89.3452 |.....innns 5,134,669 |.... .5,747,000 |.. 205,058,262 [oiiiiiiiiiniens e 16,385 [ i 000006520 |l 7.89%6 .. 425,253 |....02/01/2022 ... |....02/15/2067 ...
902613-BE-7 ..... UBS GROUP AG L 2.CFE | 2,817,000 |. 114.5931 |.............. 3,228,088 |.....oeeennnnn 2,817,000 |eevvennnnnnns 2,817,000 |-evvveeeeeennies fooeeriiiiiiiinn e feeeeeieiiiiiineee [2ee.9.250 |l 9.248 [MN ... [oeveennee. 34,743 | 260,573 |....11/08/2023 ... |....12/29/2049 ...
1219999999. Subtotal - Bonds - Hybrid Securities - Issuer Obligations 53,848,445 | XXX 53,429,476 53,452,000 53,583,374 (595, 114) XXX XXX XXX 376,696 3,529,683 XXX XXX
1309999999. Total - Hybrid Securities 53,848,445 | XXX 53,429,476 53,452,000 53,583,374 (595,114) XXX XXX XXX 376,696 3,529,683 XXX XXX
829921-AG-0 ..... SIXST 26 D1 = CDO ..evvvvvveriiieecinii e eeceniie e feen e [CRR—. 45 ... L 2.CFE | 9,000,000 |. 101.5539 |.....euvvnnens 9,139,853 |....covvennnns 9,000,000 |.eevvunnnens 9,000,000 |oevvvenrirriinnins foovriiiiiiiiiis i e |l 7,894 | 7.999 [JAJO oo Joeviiiiinns 230,912 |eiiiiiiiiiiiis ....07/26/2024 ...|....10/19/2037 ...
83011V-AG-9 ..... SIXST 25 D1 - CDO (V- 45 ... .. 2.CFE ..|... .. 7,000,000 |. 101.6617 |.ceuennneeens 7,116,316 |.... .7,000,000 |.. 1,000,000 [.eeeeeeenniiiieee Joeeemnnieeeeeenee e e eenn.8.495 |l 8.565 | JALO ... ... 313,826 |... ....06/15/2024 ...|....07/24/2037 ...
83012C-Ad-4 ..... SIXST 9R D1R - CDO . C...... 45 ... .. 2.CFE ..|.. .. 2,000,000 ). 101.4031 |.............. 2,028,063 |.... .2,000,000 |.. +..2,000,000 f..iiiiiiiiinnnns foeviiiiinniiiine oo o e 7717 ) 8.478 | JAJOD ... L. 13,251 ... ...07/02/2024 ...|....07/21/2037 ...
1449999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates - Other Loan-
Backed and Structured Securities 18,000,000 | XXX 18,284,232 18,000,000 18,000,000 XXX XXX XXX 617,989 XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 18,000,000 | XXX 18,284,232 18,000,000 18,000,000 XXX XXX XXX 617,989 XXX XXX
40485*-AA-8 ..... HARBOURVEST STRUCTURED SOLUTIO TERM_LOAN ......ccovvn forn ven] vunnnns ‘5 ........... T.GPL o 32,281,062 . 100.0000 |............. 32,281,062 |..evunnnnnnns 32,281,062 |............. o7 NV R R A R RN 7.379 |...... TATIIMON ooee [ v 2,299,593 |....11/08/2021 ... |....09/20/2026 ...
78492*-AA-9 ..... STRATEGIC PARTNERS TOUCHDOWN H SECURED T .......ceowwfoeeverfinnnnes 5 s |- 1.GPL | 51,084,557 [. 100.0000 [.......c..... 51,208,256 |...eunnnnnnns 51,208,256 |............. 51,161,562 [....ooovvviiiiiee |oevinnnnns 31,021 | foreeeriiiieiieene eenens 7.259 |...... TABIMISD Loon |eeeiiiieiiiiieeieeee foeeeeeeens 3,251,210 |....12/29/2022 ... |....10/28/2026 ...




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE D - PART 1

Showing All Long-Term BONDS Owned December 31 of Current Year

TANE

1 2 Codes 6 7 Fair Value 10 11 Change in Book/Adjusted Carrying Value Interest Dates
3| 4 5 8 9 12 13 14 15 16 17 18 19 20 21 22
NAIC
Desig-
nation,
NAIC Total
Desig- Foreign
nation Current Exchange
Modifier Year's Change
and Rate Current Other- in
SVO Used to Book/ Unrealized Year's Than- Book/ Admitted Stated
Admini- Obtain Adjusted Valuation (Amor- | Temporary | Adjusted Effective Amount Amount Contractual
CuUsIP strative Actual Fair Fair Par Carrying Increase/ | tization)/ [Impairment| Carrying Rate Rate | When Due and Received Maturity
Identification Description Symbol Cost Value Value Value Value (Decrease) | Accretion |Recognized Value of of Paid Accrued During Year Acquired Date
86277*-AA-3 ..... STRATEGIC PARTNERS FUND VII1 T TERM_LOAN .. 1.FPL .. .... 17,645,273 [. 100.0000 |............. 17,645,273 | 17,645,273 |.... 17,645,273 [ooovvvviiiiiiiins Jeveiniiiiiinens foovvviiiiicns i [o..6.845 Lol [IReZISN 10 R R 1,307,473 |....12/21/2020 ... |....03/10/2026 ...
86277*-AB-1 ..... STRATEGIC PARTNERS FUND VII1 T TERM_LOAN .. 1.FPL .. .... 17,010,043 [. 100.0000 |............. 17,010,043 |............. 17,010,043 |.... 17,010,043 |oeeeeeeeceiies [ e e | 7157 | T29 [MON ooee [oeeeeeeieeeeeeeeieeee eeeeieees 1,256,198 |....06/11/2021 ...|....03/10/2026 ...
96222#-AA-4 ... WHLP IV RP LP SECURED TERM_LOAN Due 3/23 L 1GPL 29,567,860 |. 100.0000 |............. 29,597,457 |..covvnnnnnns 29,597,457 |..eounnnnnnns 29,588,140 [......coeennnnee e 8,158 | o e 7,779 s 7.895 [MJISD ... [oiiiiiiiiiiiiiiiiiinns o 2,131,680 [....05/02/2022 ...|....03/23/2026 ...
1829999999. Subtotal - Bonds - Unaffiliated Bank Loans - Acquired 147,588,796 | XXX 147,742,092 147,742,092 147,686,080 XXX XXX 10,246,154 XXX XXX
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 147,588,796 | XXX 147,742,092 147,742,092 147,686,080 39,179 XXX XXX XXX 10,246, 154 XXX XXX
2419999999. Total - Issuer Obligations 2,320,587,32%5 | XXX 2,006,774,894 2,404,394, 105 2,316,865,264 1,159,426 (1,184,614) | XXX XXX XXX 25,798,651 97,044,710 XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities 73,725,316 | XXX 60,817,686 72,860,728 73,713,922 (54,142) XXX XXX XXX 162,969 2,287,114 XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities 372,257,343 | XXX 306,740,418 284,011,089 328,327,924 (5,829) (5,384,079) XXX XXX XXX 1,807,877 25,693,549 XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 617,788,751 | XXX 617,557,731 615,916,094 619,379,347 (393,825) XXX XXX XXX 9,384,100 20,966,700 XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans 147,588,796 | XXX 147,742,092 147,742,092 147,686,080 39,179 XXX XXX XXX 10,246, 154 XXX XXX
2489999999. Total - Unaffiliated Certificates of Deposit XXX XXX XXX XXX XXX XXX
2509999999 - Total Bonds 3,531,947,531 | XXX 3,139,632,821 3,524,924,108 3,485,972,537 (5,829) (4,633,440) (1,184,614)| XXX XXX XXX 37,153,598 156,238,228 XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1B .. 1C.$.. 91,042,275 1D ..$............ 89,123,338 1E..$........... 139,069,069 1F..$........... 525,379,201 1G..$.......... 357,961,061
1B 2B .. 2C.$ .433,496,908
1C 3B .. 3C..$ .5,090,516
1D 4B .. 4C ..$%
1E 5B .. 5C..$ ...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE D - PART 2 - SECTION 1

Showing All PREFERRED STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 7 8 Fair Value 11 Dividends Change in Book/Adjusted Carrying Value 20 21
3 4 9 10 12 13 14 15 16 17 18 19 NAIC
Desig-
nation,
NAIC
Total Desig-
Rate Foreign nation
Per Current Exchange |Modifier
Share Current Year's Total Change | Change in and
Par Book/ Used to Unrealized Year's |Other-Than- in Book/ SiYe}
CusIP Number Value Rate Adjusted Obtain Amount Nonadmitted | Valuation (Amor- | Temporary |Book/Adjusted| Adjusted |Admini-
Identi- For- of Per Per Carrying Fair Declared Received Declared But | Increase/ | tization)/ |Impairment |Carrying Value| Carrying | strative Date
fication Description Code |eign Shares Share Share Value Value Fair Value Actual Cost but Unpaid | During Year Unpaid (Decrease) [ Accretion |Recognized| (15 + 16 - 17) Value Symbol | Acquired
249670-AB-6 .. [DEPOSITORY TRUST & CLEARING CORP .......... | eeeeeveeens | eeveens e 8,250,000.000 |....... 1,000.00 |....... 0.000 |..cceeennnns 7,794,143 |...... 94474 .o 7,719,143 8,250,000 278,438 e [ (455,857) ....(455,857).... .. 1.F FE ..|..06/08/2021 ..
808513-BK-0 .. [CHARLES SCHIWAB CORP ..........cccvviviiiiiinnns | unneennnnns ....14,200,000.000 |....... 1,000.00]....... 0.000 ... 13,734,169 |...... 96.719 ... 13,734,169 .... 14,200,000 2..568,000 |..evveeiiiiiiiiiiiiiins o (465,831) ...(465,831).... .. 2.C FE ..]..03/15/2021 ..
4019999999. Subtotal - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) Perpetual
Preferred 21,528,312 XXX 21,528,312 22,450,000 846,438 (921,688) (921,688 XXX XXX
4109999999. Total - Preferred Stock - Industrial and Miscellaneous (Unaffiliated) 21,528,312 | XXX 21,528,312 22,450,000 846,438 (921,688) (921,688 XXX XXX
4409999999. Total - Preferred Stock - Parent, Subsidiaries and Affiliates XXX XXX XXX

4509999999 - Total Preferred Stocks 21,528, 31 XXX 21,528,312 22,450,001 846,438 (921,688) (921,688
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C.$.. 1D 8 e TE .8 i 1F S 7,794,143 1G .8 .o,
1B 2C..$
1C 3C..$...
1D 4C ..$ ...
1E 5C..$...
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE D - PART 2 - SECTION 2

Showing All COMMON STOCKS Owned December 31 of Current Year

1 2 Codes 5 6 Fair Value 9 Dividends Change in Book/Adjusted Carrying Value 17 18
3 4 7 8 10 1 12 13 14 15 16 NAIC
Desig-
nation,
NAIC
Desig-
Rate nation
Per Total Foreign Modifier
Share Current Year's Exchange and
Book/ Used to Unrealized Other-Than- | Total Changein | Change in SVO
CusIP Number Adjusted Obtain Amount Nonadmitted Valuation Temporary Book/Adjusted | Book/Adjusted Admini-
Identi- For- of Carrying Fair Declared Received Declared But Increase/ Impairment | Carrying Value Carrying Date strative
fication Description Code |eign Shares Value Value Fair Value Actual Cost but Unpaid During Year Unpaid (Decrease) Recognized (13 -14) Value Acquired | Symbol
66116*-11-0 ... [NORTH MILWAUKEE STATE BANK .......ccoeeeeeeieiiiiiinnss fevvnnnnnnns fevveenncfooiiniii 250.000 [..eeeeeniiiiiiiiiiiiiiiiis foveiinnees L O S O AP PP PPPPURN PR R N .. 01/29/2013 .| .uuvvr wuneee
5019999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Publicly Traded XXX XXX
31338#-11-2 ... [FEDERAL HOME LOAN BANK OF BOSTON . 34,431.000 |. .100.000 |.. .. 04/06/2022 ..
BHMOU8-H4-1 ... [REVEL ENTERTAINMENT LLC .- 14,704.560 [....onnniiiiiii 1 e, 0.000 .. 09/27/2013 ..
5029999999. Subtotal - Common Stock - Industrial and Miscellaneous (Unaffiliated)
Other 3,443,101 XXX 3,443,101 3,443,100 XXX
5109999999. Total - Common Stock - Industrial and Miscellaneous (Unaffiliated) 3,443,101 XXX 3,443,101 3,443,100 XXX
300874-84-1 ....|American Funds Growth Fund of America R4 Fund .... .. 7,325.908 |.... . 597,208 474,844 |.. . 116,772 .. . |- 0173172011 ..
09661L-30-2 ... [BNY Mellon S& 500 Index Fund .13,032.282 |. . 848,141 |.. . 695,428 . 145,420 .. 01/31/2011 ..
354026-50-2 ....[Franklin Mutual Shares R Fund ... .60.937 |. 1,746 .. 1,129 .. 01/31/2011 ..
355148-82-6 ....|Franklin Small Cap Value R Fund . .33.348 |.... ....2,140 L1707 . . |- 0173172011 ..
354713-55-4 ....[Franklin Strategic Income R Fund ..9,001.283 |.... ...74,981 . |- 0173172011 ..
416649-35-8 ....[Hartford Capital Appreciation R4 Fund .. .27,722.846 |.... ..1,646,460 . . . |- 0173172011 ..
416649-28-3 ....|Hartford Dividend & Growth R4 Fund ....12,502.002 |.... ..492,454 ... 314,535 |.. . |- 01/31/2011 ..
416641-87-6 ... |Hartford Growth Opportunities R4 Fund .. ..10,658.563 |.... . 695,791 ....610,428 |.. . |- 0173172011 ..
416649-34-1 ....[Hartford High Yield R4 Fund 148.350 |.... ....1,082 ... 1,019 ). . . |- 0173172011 ..
416649-39-0 ....[Hartford Small Company R4 Fund .. .15,936.522 |.... . 440,485 . 359,952 |.. . 112,685 |... . |- 0173172011 ..
416649-25-9 ....|Hartford Total Return Bond R4 Fund ... ....34,776.128 |.... . .... 325,505 ... 361,492 |.. . 11,462 ... . |- 0173172011 ..
55272P-25-7 ....|MFS Total Return Bond R3 Fund .10,866.094 |. .. 104,007 |. . 104,007 |.. .101,793 .. 01/31/2011 ..
552981-46-6 ....[MFS Total Return R3 Fund .... R e ....87,865.778 |.... .. 1,858,517 [......... 21.150 |[..... ..1,858,517 |..... . 1,613,758 |.. .. 01/31/2011 ..]....
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned
by the SVO 7,088,576 XXX 7,088,576 5,761,542 195,523 1,150,682 1,150,682 XXX XXX
5409999999. Total - Common Stocks - Mutual Funds 7,088,576 XXX 7,088,576 5,761,542 195,523 1,150,682 1,150,682 XXX XXX
5609999999. Total - Common Stocks - Unit Investment Trusts XXX XXX XXX
5809999999. Total - Common Stocks - Closed-End Funds XXX XXX XXX
TALCOTT RESOLUTI
87423*-10-6 ... [ON DISTRIBUTION COMPANY ..........ceeeeieeeeeeeeeeeeeeens [eemmmnnnnns feeeeeendfnt0102.25,000.000 |.................... 8,385,542 |....... 335.422 . 368,928 |... . |- 06/23/2018 ..
87423@-10-4 ... [TALCOTT RESOLUTION COMPREHENSIVE EMPLOYE ........... .. e .. ... 26,433.212 .. 05/23/2018 ..
5929999999. Subtotal - Common Stock - Parent, Subsidiaries and Affiliates Other 11,028,863 XXX 369,306 369,306 XXX
5979999999. Total - Common Stocks - Parent, Subsidiaries and Affiliates 11,028,863 XXX 11,028,863 9,980,958 369,306 369,306 XXX
5989999999 - Total Common Stocks 21,560,540 XXX 21,560,540 19,185,600 263,909 1,519,989 1,519,989 XXX
5999999999 - Total Preferred and Common Stocks 43,088,852 XXX 43,088,852 41,635,600 1,110,347 598,301 598,301 XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1A ... 1B..$.. 5. 1D .. 1E..$ ... 1F..$ ... 1G..$ ...
1B 2A ... 2B ..$ .. -8
1C 3A ... 3B..$.. -8
1D 4A ... 4B ..$ .. 5.
1E 5A ... 5B ..$ .. S
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE D - PART 3

Showing All Long-Term Bonds and Stocks ACQUIRED During Current Year
4

1 2 3 5 6 7 8 9
Paid for Accrued
CuUsIP Date Number of Shares Interest and
Identification Description Foreign Acquired Name of Vendor of Stock Actual Cost Par Value Dividends

38380M-E9-8 ......... GNR 2019-008 10 - MBS .... +|-...10/01/2024 ... |DIRECT ...

38380M-G5-4 ......... G\R 2019-014 10 - CMBS ... +|--..10/01/2024 ... | DIRECT ... .. ... 246,257 |.. |
912810-UE6 ......... UNITED STATES TREASURY ...uutstestessestetestestet ettt ettt ne | cneneineaneanas ... 12/16/2024 ... | CITIGROUP GLOBAL MARKETS INC. ..trvtsrssssnsursursissensinsetaiessesiesitsitsecanesiesiesnssnnsnssnnsnssnnsnesnnnnns |oonensensensensensensensensensenes |oorensensensensensennes 1,474,688 [.oiiiiiiiiiiiiis 1,500,000
0109999999. Subtotal - Bonds - U.S. Governments 1,772,880 1,500,000
00121B-AJ-8 .........[AGL 32 D1 - CDO .. ....06/20/2024 ... | CITIGROUP GLOBAL MARKETS INC. ..... . 3,000,000 . 3,000,000
00889E-ANI-5 .........[AINCO 18R DR - CDO .. ....06/18/2024 ... | JP MORGAN SECS INC., - FIXED INCOM . 1,750,000 . 1,750,000
00901A-AY-3 .........[AINCO 10RR D1R - CDO . ....05/23/2024 ... |NOMURA SECURITIES/FIXED INCONE . .'5,375,000 .'5,375,000
00901W-AJ-8 .........[AINCO 21 D1 - CDO .. ....04/09/2024 ... |BNP PARIBAS SECURITIES BOND .. .6,000,000 .6,000,000
03665L-AU-7 .........[ANTR 183R DR - CDO . ....08/08/2024 ... | CITIGROUP GLOBAL MARKETS INC. .. . 4,000,000 . 4,000,000
03770W-AJ-0 .........|APID 48 D1 - CDO ....05/20/2024 ... | BARCLAYS CAPITAL INC FIXED INC . . 3,000,000 .3,000,000
04021C-AJ-9 ......... [ ARESDL 2 D - CDO ...08/28/2024 ... [MORGAN STANLEY €O ... . 4,000,000 . 4,000,000
056921-AG4 ........ BOC 242 C - (DO ....03/28/2024 .. | GOLDMAN ....8,000,000 |.. ....8,000,000 |..
056921-AJ-8 BOC 242 D1 - CDO ... ....03/28/2024 ... | GOLDMAN .. ....5,000,000 |.. ....5,000,000 ..
05876N-AJ-8 . .| BALLY 26 C1 - CDO ....08/05/2024 ... | VARIOUS .. . 2,750,600 . 2,750,000
05877G-AG-8 BALLY 22 B - CDO ... +|--..04/11/2024 ... | CITIGROUP GLOBAL MARKETS INC. ....2,000,000 |.. ....2,000,000 |..
05877G-AJ-2 BALLY 22 C - CDO ... o|-+--04711/2024 .| CITIGROUP GLOBAL MARKETS INC. ..vrueueeseaueaueaueaueaseaseeseeseeseaseeseaseeneeseaseaseaseaseeneaneaneaseasenseane [oeseessmnnenesseseesnnanessnsnnnns [eeserseeseesesennennns 2,150,000 |.. ... 2,150,000 |..
06763Y-AL-3 . .| BABSN 245 D1 - €DO . ....10/31/2024 ... | CITIGROUP GLOBAL MARKETS INC. .’5,000,000 .’5,000,000
067924-AJ-9 BABSN 243 D - CDO .. ....06/20/2024 ... | CITIGROUP GLOBAL MARKETS INC. .ueveeseseaueaseaseaseaseaneaseaseaseaseaneaseeseaneaneaneaseaseaseaneaneaseeseaseaneas |oeessessessesnssnsssesnnsnnsnennns |oeesuessesessnnennenns 3,000,000 [.. ....3,000,000 |..
07383F-65-2 BSCMS 2005-PIIR8 X1 - CMBS ... . +|-...10/01/2024 ...| CORRECTION OF PURCHAE ..
08182Y-AE-8 .........[BSP XXXV C - CDO ... ¢ ....04/25/2024 ... | JP MORGAN SECS INC., - FIXED INCOME . 2,500,000 . 2,500,000
08186R-AN-9 .........[BSP XXI A1R - CDO c ....10/18/2024 ... | DEUTSCHE BANK SECLRITIES, INC. .7,516,500 .7,500,000
081928-AG-8 .........[BSP 34 C - CDO ... ¢ ....03/22/2024 ... | GOLDMAN .. .'5,500,000 .5,500,000
09077W-AJ-7 .........|BGCLO 9 D1 - CDO c ....07/18/2024 ... | ANHERST P . . 1,000,000 . 1,000,000
125750-AJ-8 . .| CIFC 243 D1 - CDO .. ¢ ....05/07/2024 ... | BARCLAYS CAPITAL INC FIXED INC . . 4,500,000 . 4,500,000
13033D-AF-2 CALIFORNIA HSG FIN AGY MUN CTFS - ABS .. +|-...08/01/2024 ...| CORRECTION OF PURCHASE (36,474)|.. ..
13877C-AG-1 CANYC 242 C - CDO ...11/08/2024 ... | GOLDMAN ....5,000,000 |.. ....5,000,000 |..
13887A-AG-3 .........| CANYC 232 C - CDO .. 04/03/2024 ... | DEUTSCHE BANK SECURITIES, INC. .7,000,000 .7,000,000
13887A-AJ-7 .........|CANYC 232 D - CDO 04/03/2024 ... | DEUTSCHE BANK SECURITIES, INC. . 4,000,000 . 4,000,000
14074E-AJ-0 .........|OPTPK 1 C - CDO .. ....04/26/2024 ... |CITIGROUP GLOBAL MARKETS INC. . 4,750,000 . 4,750,000
142914-AJ-9 .........| OGNS 244 D - CDO ....05/30/2024 ... |BANK OF AMERICA SECURITIES ...... . 4,000,000 . 4,000,000
146918-AG-2 .........| CARVL 10 D1 - CDO .. ....06/13/2024 ... | JP MORGAN SECS INC., - FIXED INCOME .'3,000,000 .3,000,000
14987L-AL-5 ........| CBAMR 171RR D1R - CDO ....11/05/2024 ... | CITIGROUP GLOBAL MARKETS INC. . 2,500,000 . 2,500,000
17181U-AG-3 .........| CIFC 242 C - CDO ... ....08/06/2024 ... |PERSHING LLC ....ovenvennnee. . 8,060,000 . 8,000,000
171810-AG-9 .........| CIFC 244 D1 - (DO ....00/06/2024 ... |BANK OF AMERICA SECURITIES ... .3,000,000 .3,000,000
262431-AF-6 .........|DRSLF 50 D - CDO ....08/22/2024 ... | JP MORGAN SECS INC., - FIXED INCOME 4,112,751 . 4,100,000
262431-AH-2 ......... [ DRSLF 50 A1R - CDO . ....10/23/2024 ... |BANK OF AMERICA SECURITIES ... . 5,832,679 .5,821,087
26254K-AL-7 .........[DRSLF 119 D1 - CDO . ....00/05/2024 ... |VARIOUS ..ovveeeiirrinnienne .6,910,980 .6,900,000
29003F-AC-6 .........[ELM27 27 C - CDO ... ...03/26/2024 ... NOMURA SECURITIES/FIXED INCOME . .7,500,000 .7,500,000
29003H-A-7 ......... ELM31 31 D1 - CDO .. ....07/12/2024 ... | RBC CAPITAL MARKETS ....6,000,000 .. ....6,000,000 ..
29003/i-AE-5 ELM14 14 C - CDO ... ....08/21/2024 ... |BANK OF NEW YORK/NATIXIS, NEW .. ....5,997,000 |.. ....6,000,000 |..
29004N-AA-2 . .| ELM35 35 A - cDO ....10/18/2024 ... | MORGAN STANLEY CO .9,000,000 .9,000,000
33883J-AN-1 FLAT 19 AR - DO ... +|----10/07/2024 ... |BANK OF AMERICA SECLRITIES ... ... 9,118,200 |.. ....9,100,000 |..
33888A-AC-9 FLAT 26 A - CDO . ....11/01/2024 ... | MORGAN STANLEY CO ....1,000,000 .. ....1,000,000 ..
3813%E-AL-7 .........[GLM 22 D - CDO ....10/03/2024 ... | BNP PARIBAS SECURITIES BOND . 4,000,000 . 4,000,000
38139M-AJ-4 .........[6LM 20 D - DO ... ...08/22/2024 ... [VARIOUS ........ . 3,005,500 .3,000,000
381738-BE-2 .........[GOCAP 61R C1R - CDO 12/20/2024 ... |PERSHING LLC .... 10,000,000 10,000,000
381743-AG-8 .........[ GOCAP 54 D - CDO ... ....04/09/2024 ... | BANK OF NEW YORK , . . 5,989,500 .6,000,000
381945-AG-9 ......... [GOBSL 52BR DR - CDO .. ....04/04/2024 ... | JP MORGAN SECS INC., - FIXED INCOME .3,000,000 .3,000,000
391380-AA-3 ......... | GREAT-WEST LIFECO FINANCE 2018 LP . ...00/11/2024 ... [VARIOUS .. . 380,576 . 385,000
46148H-AD-0 . .| INVCO 243 € - DO ... ....05/02/2024 ... |BANK OF A . 2,500,000 . 2,500,000
46647P-EJ-1 ......... | JPMORGAN CHASE & CO 2 07/17/2024 ... [VARIOUS ..o . 4,506,525 . 4,500,000
481952-AJ-8 ......... KKR 50 D1 - CDO ....03/27/2024 ... | BARCLAYS CAPITAL INC FIXED INC . ....5,000,000 |.. ....5,000,000 |..
48252Y-AU-3 ......... [KKR 23R DR - CDO . .|-...08/16/2024 ...|CITIGROUP GLOBAL MARKETS INC. .. ... 2,500,000 |.. ... 2,500,000 |..
48253H-AS-4 ......... [KKR 26 CR - CDO .. ¢ ....10/02/2024 ... | STATE STREET BANK & TRUST . . 3,758,625 . 3,750,000
482566-AJ-3 ......... [KKR 56 D1 - CDO .. c ....07/30/2024 ... | WELLS FARGO SECURITIES .. .6,000,000 .6,000,000
527911-AL-5 .........[LEWEY 1 D1 - CDO ¢ ....00/27/2024 ... | GOLDMAN .. . 4,250,000 . 4,250,000
557910-AN-6 ......... [NDPK 60R A1R - CDO . ¢ ....10/04/2024 ... |NOMURA SECURITIES/FIXED INCONE . 15,000,000 15,000,000
55817B-AC6 .........[NDPK 58 C - CDO .. ¢ ...03/27/2024 ... [CITIGROUP GLOBAL MARKETS INC. .6,750,000 .6,750,000
55818R-BG-0 .........[NDPK 14RRR ARS - CDO . 10/31/2024 ... | MORGAN STANLEY CO ... . 1,785,012 . 1,782,001
55822/-AG-6 ......... [NDPK 69 C - CDO .. 04/19/2024 ... [CITIGROUP GLOBAL MARKETS INC. . 3,000,000 . 3,000,000
55822V-Ad-0 ......... MDPK 69 D1 - CDO ... ...10/02/2024 .. | VARIOUS .. 10,639,891 [.. .. 10,625,000 [..
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559916-AA-9 . .. | MAGNE 47 A - CDO ....10/17/2024 ... [NOMURA SECURITIES/FIXED INCOME . 10,000,000 10,000,000
582860-AG-0 . ..[MCHPK 1 C - CDO .. ....08/02/2024 ... [MORGAN STANLEY CO ......... . 6,000,000 . 6,000,000
64136D-AJ-3 . ..|NEUB 57 D1 - CDO ....09/18/2024 ... [WELLS FARGO SECURITIES . 2,000,000 . 2,000,000
647550-AG-7 . .|NMC 3 C - CDO . ...07/26/2024 ... [U.S. BANK .. . 1,504,650 . 1,500,000

~|nic 6 01 - oo ..08/23/2024 ... | DIRECT ...

647908-AG-7 . . K .6,000,000 . 6,000,000
67109Y-BJ-2 . .| OAKC 12RR DR2 - CDO ...08/27/2024 ... JP MORGAN SECS INC., - FIXED INCOME . 8,500,000 . 8,500,000
67115L-A8-3 OAKC 16R D1R - CDO ... ....08/30/2024 ... [NOMURA SECURITIES/FIXED INCOME .... 9,475,000 [.. .... 9,475,000 [..
67706X-AY-9 ......... OAKC 14R D1R - CDO . ...06/21/2024 ... [ JP MORGAN SECS INC., - FIXED INCOME ... .... 4,425,000 [.. .... 4,425,000 [..
68563J-AJ-3 . .| ORCHPK 1 D1 - CDO .. ....08/29/2024 ... [CITIGROUP GLOBAL MARKETS INC. .. .5,000,000 .5,000,000
716808-DL-7 PETROS PACE FINANCE A CERTIFICATE- 81 - .. ...02/01/2024 ... |PETROBRAS GLOBAL FINANCE BV ... 1,455,781 |.. .... 1,420,577 |..

...02/01/72024 ... PETROBRAS GLOBAL FINANCE BV ..

716808-D-5 ......... PETROS PACE FINANCE B CERTIFICATE- §1 - .|

716808-D0-6 ......... PETROS PACE FINANCE A CERTIFICATE- 82 - «or|-...02/16/2024 ... PETROBRAS GLOBAL FINANCE BV ..
716808-DR-4 ......... PETROS PACE FINANCE B CERTIFICATE- 82 - - |....02/16/2024 ... |PETROBRAS GLOBAL FINANCE BV ..
716808-EC6 ......... PETROS PACE FINANCE TITLING TRUST, 2024~ .... .|---.06/27/2024 ... |PETROBRAS GLOBAL FINANCE BV ..
716808-ED-4 PETROS FINANCE 2024-S1 SUBI CL B CERTIFI ... ...06/27/2024 ... |PETROBRAS GLOBAL FINANCE BV ..
716800-EL-6 . ..|PETROS PACE FINANCE TITLING TRUST, 2024- . 08/12/2024 ... | PETROBRAS GLOBAL FINANCE BV

08/12/2024 ... | PETROBRAS GLOBAL FINANCE BV
....07/26/2024 ... [U.S. BANK ......cccviiiiienn,
....10/15/2024 ... DEUTSCHE BANK SECURITIES, INC.
....10/10/2024 ... [BANK OF NEW YORK/NATIXIS, NEW ..
...10/10/2024 ... [BANK OF NEW YORK/NATIXIS, NEW ..

716800-EM-4 .
72133C-AE-2 .
75889F-AC-8 .
758968-AS-0 .

..|PETROS PACE FINANCE TITLING TRUST, 2024- .
..|PIPK 8 C - CDO .........
..|REG23 XXI11 A1 - CDO .
..|REG22 22R CR - CDO .
.| REG22 22R DR - CDO .

10,000,000 10,000,000

758968-AU-5 . . K 10,000,000 10,000,000

758971-AE-5 . ..|REG29 29 D1 - CDO ....08/02/2024 ... [BANK OF NEW YORK/NATIXIS, NEW . 2,000,000 . 2,000,000

87170B-AL-0 . ..| SYMP 43 C - CDO .. ....03/14/2024 ... MORGAN STANLEY CO ............ .5,000,000 .5,000,000

88230M-AQ-2 TCIFC 232R D1R - CDO . ....00/06/2024 ... [BANK OF AMERICA SECURITIES ... ... 3,000,000 [.. ... 3,000,000 [..

895975-AC-4 ......... TCN 24SFR4 C - CMBS .. -|----10/30/2024 ... | DIRECT ... ... 2,244,062 |.. .... 2,333,000 [..

91150H-J8-0 ......... US BANCORP ...07/18/2024 ... [ VARIOUS .. ... 1,749,708 |.. .... 1,750,000 [..

91324P-FJ-6 ......... UNITEDHEALTH GROUP INC ... ...07/23/2024 ... [WELLS FARGO SECURITIES LLC oeeoueriiiieeiiiiiiiie e ettt e s ssinnna e s e [oeeessniiiee e e s e e e e s sinees [oeeeesniiieee e e e 1,209,922 |.. .... 1,300,000 [..

91324P-FK-3 . .. | UNITEDHEALTH GROUP INC . 07/23/2024 ... | VARIOUS ................ . 4,755,888 . 4,800,000 .
92915P-AH-8 . ..| INGIM 2014-1 A1A - CDO . ....10/07/2024 ... [RBC CAPITAL MARKETS . . 9,984,609 .9,972,144 . 148,344
94949F-AS-2 ......... | WELF 222R D1R - CDO . ....10/11/2024 ... CITIGROUP GLOBAL MARKETS INC. .5,000,000 .5,000,000 .
94951A-AJ-8 . JWELF 241 D1 = CD0 .ueteeee ettt ...05/08/2024 ... [CITIGROUP GLOBAL MARKETS INC. ..evieiiiouusuiieiiiiiuiiiiiiiiniiiiiieiiasiiiiiieetesiiitie e e e sttt ieesessiieeaeeasss foveeeeeiiiiieeeeeisiieeeeesiins foiiiieiiiiiiieeees 2,000,000 |.. .... 2,000,000 |..

1109999999..Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) . 3 1 384,922,783 384,854,415 1,020,07';3

829921-AG-0 ......... SIXST 26 D1 - CDO ....07/26/2024 ... | JP MORGAN SECS INC., - FIXED INCOME ... .... 9,000,000 |.. .... 9,000,000 |..

83011V-AG-9 .........[SIXST 25 D1 - CDO .. ....05/15/2024 ... | CITIGROUP GLOBAL MARKETS INC. ........ 7,000,000 7,000,000

83012C-Ad-4 ......... SIXST 9R D1R - CDO . .. |C... ... |....07/02/2024 ... | JP MORGAN SECS INC., - FIXED INCOME ... . - .... 2,000,000 |.. .... 2,000,000 |..

1619999999. Subtotal - Bonds - SVO Identified Funds 18,000,000 18,000,000

2509999997. Total - Bonds - Part 3 404,695,663 404,354,415 1,026,045
2509999998. Total - Bonds - Part 5 8,248,076 8,247,129 30,724
2509999999. Total - Bonds 412,943,739 412,601,544 1,056,770
249670-AB-6 .........|DEPOSITORY TRUST & CLEARING CO SUB CORP_ .... ...04/01/2024 ... | CLEARWATER OPERATIONAL TRANSACTION .... ..8,250,000.000 |.. .... 8,250,000 |.. ... 8,250,000.00 ..

808513-BK-0 .........[ CHARLES SCHWAB CORPORATION TH CAPSEC CO . ...04/01/2024 ... [ CLEARWATER OPERATIONAL TRANSACTION .... .14,200,000.000 |.. ... 14,200,000 |.. .. 14,200,000.00 |..

4019999999. Subtotal - Preferred Stocks - Industrial and Miscellaneous (Unaffiliated) Perpetual Preferred 22,450,000 XXX

4509999997. Total - Preferred Stocks - Part 3 22,450,000

4509999998. Total - Preferred Stocks - Part 5

4509999999. Total - Preferred Stocks 22,450,000

018914-50-7 AB DISCOVERY VALUE R FUND ....12/31/2024 ... | ISSUER ... 224 |..

298706-84-7 . ..| AMERICAN FUNDS EUROPACIFIC GROWTH R4 FUND ....12/31/2024 ... | ISSUER .92

399874-84-1 . .| AMERICAN FUNDS GROWTH FUND OF AMERICA R4 FUND . ...12/31/2024 ... [ ISSUER . 2,302.820 . 185,656

....12/31/2024 ... [ ISSUER ...
....12/31/2024 ... [ ISSUER ...
o[-0 1273172024 ... | ISSUER ... . ..

...12/31/2024 ... ISSUER ... .... 8,484.570 |..

09661L-30-2 ......... BNY MELLON S&P 500 INDEX FUND
354026-50-2 ......... FRANKLIN MUTUAL SHARES R FUND ....
355148-82-6 ......... FRANKLIN SMALL CAP VALUE R FUND .

... 3,972,470 |.. ....260,680 |..

354713-55-4 ......... | FRANKLIN STRATEGIC INCOME R FUND K

416649-35-8 . .| HARTFORD CAPITAL APPRECIATION R4 FUND .. ....12/31/2024 ... [ ISSUER ...
416649-28-3 HARTFORD DIVIDEND & GROWTH R4 FUND ....12/31/2024 ... [ ISSUER ...
416641-87-6 . .| HARTFORD GROWTH OPPORTUNITIES R4 FUND ... 12/3172024 ... | ISSUER

...12/31/2024 ... | ISSUER

.| HARTFORD HIGH YIELD R4 FUND . K
...12/3172024 ... [ ISSUER ...

HARTFORD [NTERNATIONAL OPPORTUNITIES R4 FUND ..

416649-34-1 .
416649-24-2
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416649-39-0 ......... HARTFORD SWALL COMPANY R4 FUND ....12/31/2024 ... | ISSUER
416649-25-9 ......... HARTFORD TOTAL RETURN BOND R4 FUND ....12/31/2024 ... | ISSUER
00141M-59-8 ......... INVESCO MAIN STREET MID CAP R FUND ... ....12/31/2024 ... | ISSUER
00141L-50-9 .........[ INVESCO SMALL CAP EQUITY R FUND . ....12/31/2024 ... | ISSUER ..
55272P-25-7 . . |MFS TOTAL RETURN BOND R3 FUND ... 12/31/2024 ... | ISSUER ..
552081-46-6 ......... [MFS TOTAL RETURN R3 FUND ....12/31/2024 ... | ISSUER ..
55273H-64-3 . . |MFS VALUE R3 FUND ............ ... 12/31/2024 ... | ISSUER ..
880208-84-8 .........| TENPLETON GLOBAL BOND R FUND ..... ....12/31/2024 ... | ISSUER ..
904504-48-7 ......... UNDISCOVERED MANAGERS BEHAVIORAL VALUE R2 FUND ... ...12/31/2024 .. | ISSUER
5329999999. Subtotal - Common Stocks - Mutual Funds - Designations Not Assigned by the SVO

5989999997. Total - Common Stocks - Part 3

754,157 XXX
5989999998. Total - Common Stocks - Part 5 XXX
5989999999. Total - Common Stocks 754,157 XXX
5999999999. Total - Preferred and Common Stocks 23,204,157 XXX
6009999999 - Totals 436,147,896 XXX 1,056,770
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36179U-CA-8 .. | G2 MAS465 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ... 12,040 |... 12,228 |.. 12,271 (231)].... (231)f... ..09/20/2048 .
36179U-CB-6 .. | G2 MA5466 - RMBS . ..12/01/2024 . [ PAYDOWN . . 23,086 23,086 |. ..09/20/2048 .
36200Q-3L-6 .. | GN 569703 - RMBS . ..12/01/2024 . [ PAYDOWN . .465 |. ..02/15/2032 .
36200R-YQ-9 .. | GN 570519 - RWBS . ..12/01/2024 . [ PAYDOWN . ..01/15/2032 .
36200U-WJ-0 .. | GN 573149 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..09/15/2031 .
362001-CB-5 .. | GN 574366 - RWBS .... ..06/17/2024 . [ PAYDOWN ... ..01/15/2032 .
36200X-JF-7 .. | GN 575462 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..12/15/2031 .
36200X-KN-8 .. | GN 575501 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..01/15/2032 .
36201C-6E-9 .. | GN 579669 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..03/15/2032 .
36201C-PY-4 .. | GN 579239 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..01/15/2032 .
36201F-Q6-7 .. | GN 581977 - RMBS ... ..12/01/2024 . [ PAYDOWN ... ..05/15/2032 .
36201F-UH-8 .. | GN 582084 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..04/15/2032 .
36201F-U0-8 .. | GN 582091 - RWBS . ..12/01/2024 . [ PAYDOWN . ..04/15/2032 .
36201F-X6-9 .. | GN 582201 - RWBS . ..12/01/2024 . [ PAYDOWN . ..02/15/2032 .
36201H-WX-7 .. | GN 583962 - RMBS . ..12/01/2024 . [ PAYDOWN . ..06/15/2032 .
36201J-F6-1 .. | GN 584389 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..05/15/2032 .
36201J-FD-6 .. | GN 584364 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..04/15/2032 .
36201L-7K-4 .. | GN 586898 - RMBS ... ..12/01/2024 . [ PAYDOWN ... ..08/15/2032 .
36201M-G8-9 .. | GN 587123 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..06/15/2032 .
36201M-JU-7 .. | GN 587175 - RMBS ... ..12/01/2024 . [ PAYDOWN ... ..07/15/2032 .
36201M-LH-3 .. | GN 587228 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..08/15/2032 .
36201T-AM-9 .. | GN 592312 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..08/15/2032 .
36202E-AL-3 .. | G2 003611 - RMBS ... ..12/01/2024 . [ PAYDOWN ... ..09/20/2034 .
36202F-B4-7 .. | G2 004559 - RMBS . ..12/01/2024 . [ PAYDOWN . ..10/20/2039 .
36202F-DB-9 .. | G2 004598 - RWBS . ..12/01/2024 . [ PAYDOWN . ..12/20/2039 .
36202F-E6-9 .. | G2 004657 - RMBS . ..12/01/2024 . [ PAYDOWN . ..03/20/2040 .
36202F-EH-5 .. | G2 004636 - RMBS . ..12/01/2024 . [ PAYDOWN . ..02/20/2040 .
36202F-GH-0 .. | G2 004713 - RMBS . ..12/01/2024 . [ PAYDOWN . . ..06/20/2040 .
36202F-KN-5 .. | G2 004801 - RMBS ... ..12/01/2024 . [ PAYDOWN ... ....151 696 ..09/20/2040 .
36202F-LP-9 .. | G2 004834 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ....3,393 ..10/20/2040 .
36209R-VG-5 .. | GN 479515 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..08/15/2030 .
36209Y-X4-5 .. | GN 485899 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..09/15/2031 .
3620A1-X7-8 .. | GN 716302 - RMBS ... ..12/01/2024 . [ PAYDOWN ... ..06/15/2039 .
3620A8-LU-5 .. | GN 722239 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..08/15/2039 .
3620A9-SH-5 ...| GN 723320 - RMBS . ..12/01/2024 . [ PAYDOWN . ..09/15/2039 .
3620AC-3Z-5 .. | GN 726316 - RMBS . ..12/01/2024 . [ PAYDOWN . ..09/15/2039 .
3620AC-4G-6 .. | GN 726323 - RMBS . ..12/01/2024 . [ PAYDOWN . ..09/15/2039 .
36211C-25-0 .. | GN 509385 - RMBS . ..12/01/2024 . [ PAYDOWN . ..07/15/2029 .
36213D-3C-0 ...| GN 551695 - RMBS . ..12/01/2024 . [ PAYDOWN . ..02/15/2032 .
36213E-AB-2 .. | GN 551802 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..05/15/2032 .
36213E-SK-3 .. | GN 552322 - RMBS ... ..12/01/2024 . [ PAYDOWN ... ..01/15/2032 .
36213E-YS-9 .. | GN 552521 - RMBS ... ..12/01/2024 . [ PAYDOWN ... ..04/15/2032 .
36213G-AL-5 .. | GN 553611 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..02/15/2032 .
36213G-TY-7 .. | GN 554167 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..11/15/2031 .
36213N-LL-8 .. | GN 559331 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..12/15/2031 .
36213U-C9-9 ...| GN 564496 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..11/15/2031 .
36213X-8B-1 .. | GN 567614 - RMBS ... ..12/01/2024 . [ PAYDOWN ... ..04/15/2032 .
36213X-T5-3 .. | GN 567672 - RMBS . ..12/01/2024 . [ PAYDOWN . ..05/15/2032 .
36213X-T6-1 .. | GN 567673 - RBS ... ..12/01/2024 . | PAYDOWN ... ..05/15/2032 .
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36225B-ND-6 ...|GN 781288 - RMBS . ..12/01/2024 . [ PAYDOWN ... (309) |.... ... 5,745 ... ..05/15/2031 .
36225B-PNl-4 ...| GN 781328 - RMBS . ..12/01/2024 . | PAYDOWN ... ....(1,438))... ...34,020 |.... I ..09/15/2031 .
0109999999. Subtotal - Bonds U.S. Governments 480,991 (20 502) (20,502) 460,489 (231) XXX
202460-AB-1 .. | EMPRESA DE TRANSPORTE DE PASAJEROS METRO .... ..11/14/2024 . [HSBC SECURITIES INC. .. ... 304,281 |.. R I 394,412 |.... (39,012)f... ..01/25/2047 .
69377F-AC-0 .. |PT FREEPORT INDONESIA ..02/06/2024 . [ VARIOUS . 8,046,000 ..8,046,000 |. . (310,000) ..04/14/2052 .
698299-All-4 .. | PANAMA, REPUBLIC OF (GOVERNMENT) ..03/25/2024 . | BANK OF NYC/MIZUHO SEC , , ... 241,508 |[.. . K ..01/26/2036 .
698299-BL-7 .. | PANAMA, REPUBLIC OF (GOVERNMENT) .............. ..03/26/2024 . |BANK OF AMERICA N.A. . oo s 3,870,900 |.......... 6,600,000 |......... 4,626,650 |......... 4,648,147 | [ LX) FO I A 4,234 [oii e 4,652,381 ..07/23/2060 .
CITIGROUP GLOBAL
715638-AU-6 .. | PERU, REPUBLIC OF (GOVERNMENT) ..08/02/2024 . [MARKETS INC. .... 190,000 .... 252,890 ..(1,748)|... ..234,180 |.... ..03/14/2037 .
745260-LU-4 ...|PUERTO RICO ELEC PIR AUTH PWR REV ..07/01/2024 . [MATURITY @ 100.00 .. 440,000 ... 455,638 ..440,000 |.... ..07/01/2024 .
WELLS FARGO SECURITIES
857006-AG-5 .. | STATE GRID OVERSEAS INVESTMENT (BVI) LTD ... [C...... ..09/10/2024 L |LLC .ooovvvvviiiiiiiiiiiiiiis e | 380,188 |............. 385,000 |............ 368,830 |............ 378,375 | [, 1,319 19 [ o, 379,694 [ fovniiiiiinnnens 49 |............... 49 |............. 11,491 [..05/04/2027 .
0309999999 Subtotal - Bonds - All Other Governments 13,187,244 16,261,000 14,401,924 14,384,239 3,242 3,242 14,387,480 (1,200, 237) (1,200,237), 400,480 XXX
736688-FN-7 .. |PORTLAND ORE CMNTY COLLEGE DIST ........cceeees [oeeenns |..04/09/2024 .|CALL @ 100.00 ........... | ................................. 485,000 [............. 485,000 |............ 485,000 |............ 485,000 [..evvveeeennnnnnnne fooveeiiiiiiiiiinns foeeiiiiiiiiiiieees fov e Lo, 485,000 |.oooeeieeniiinnns fooviiiiiiiiiiiiies e e, 2,520 |..06/01/2027 .
0709999999. Subtotal - Bonds - U.S. Political Subdivisions of States, Territories and Po ns 485,000 485,000 485,000 485,000 485,000 2,520 XXX
072024-NU-2 ...|BAY AREA TOLL AUTH CALIF TOLL BRDG REV ......{....... ..08/30/2024 . [DIRECT ....evvniniiiiinninns eeeeeiiieeeeieeeeees e, 1,074,756 |............. 875,000 |......... 1,169,758 |......... 1,080,311 [oeeeneiiiiiiiiis | [C2851515) | PO R [E38:1515) 1 SRR I, 1,074,756 |ooeeeeeieeeiiiins i e, ..04/01/2040 .
130911-XH-8 .. | CALIFORNIA STATEWIDE CMNTYS DEV AUTH REV ... |....... ..06/01/2024 . [MATURITY @ 100.00 ...710,000 |... .... 710,000 ....710,000 .... 710,000 |.... ..06/01/2024 .
167725-AC-4 .. | CHICAGO ILL TRAN AUTH SALES & TRANSFER T ... ..03/15/2024 . [RBC CAPITAL ... 794,502 |... .... 708,318 ... 884,533 . .. 816,671 |.... . (22,169)]......... . ..12/01/2040 .
167725-AF-7 .. | CHICAGO ILL TRAN AUTH SALES & TRANSFER T ... ..11/15/2024 . REDEMPTION @ 100.00 ... ... 283,028 321,387 . 311 577 |.. 310,664 |.... . (27,636) (27,636)]... ..12/01/2040 .
20753X-AB-0 .. | CAS 2022-R03 1M2 - CMO/RMBS ... ..03/05/2024 . [MORGAN STANLEY . 5 625,000 |.. .5,625,000 |.. . 5,625,000 ..5,625,000 |. . 281,250 |. ..03/25/2042 .
20753Y-CK-6 .. | CAS 2022-R04 1M2 - CMO/RMBS ... ..03/05/2024 . [BNP PARIBAS .. ..5,045,455 |.. .5,980,611 [.. 5,974,055 ..5,073,141 |. . 200,842 |. ..03/25/2042 .
207758-KM-4 .. | CONNECTICUT ST SPL TAX OBLIG REV . ..12/19/2024 . [CALL @ 100.50 .870,000 |.. .870,000 |.. . 870,000 |. ..11/01/2030 .
25477G-EU-5 .. | DISTRICT COLUMBIA INCOME TAX REV ........ooooei|eeeen |-n 10/02/2024 .| CALL @ 100.00 ...600,000 ...600,000 .. 600,000 |.... ..12/01/2035 .
31283H-0X-6 .. |FH G01370 - RMBS .... ..12/01/2024 . [ PAYDOWN ... .. 781 ...808 ...781 ..03/01/2032 .
31283H-UA-1 .. | FH GO1477 - RMBS ... ..12/01/2024 . [ PAYDOWN ... ..12/01/2032 .
31283H-XH-3 ...|FH G01580 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..06/01/2033 .
31283H-Y5-8 .. |FH G01632 - RMBS ... ..12/01/2024 . [ PAYDOWN ... ..12/01/2033 .
31288F-6X-7 .. |FH C77186 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..03/01/2033 .
3128JR-LE-4 .. |FH 847525 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..(9,433)f... ..04/01/2034 .
3128KR-WQ-3 .. | FH A61555 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..10/01/2036 .
3128L0-YL-0 .. |FH A68815 - RMBS . ..12/01/2024 . [ PAYDOWN . ..11/01/2037 .
3128M5-LF-5 .. | FH G03626 - RMBS . ..12/01/2024 . [ PAYDOWN . ..12/01/2037 .
3128M7-BX-3 .. |FH G05154 - RWBS . ..12/01/2024 . [ PAYDOWN . ..12/01/2038 .
31292G-Y5-9 ...|FH C00732 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..03/01/2029 .
31202H-4H-4 ...|FH C01724 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..12/01/2033 .
31202H-SQ-8 ...|FH C01427 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..11/01/2032 .
31296J-TJ-5 ...|FH A10553 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..06/01/2033 .
31206M-2N-8 .. |FH A13481 - RMBS ... ..12/01/2024 . [ PAYDOWN ... ..09/01/2033 .
31296P-TL-6 .. |FH A15055 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..10/01/2033 .
31206S-AC-0 .. |FH A17203 - RUBS ... ..12/01/2024 . [ PAYDOWN ... ..01/01/2034 .
31206U-EU-1 .. |FH A19147 - RUBS .... ..12/01/2024 . [ PAYDOWN ... ..03/01/2034 .
31207A-38-1 .. | FH A23509 - RMBS . ..12/01/2024 . [ PAYDOWN . ..06/01/2034 .
31297A-3T-9 .. |FH A23510 - RWBS . ..12/01/2024 . [ PAYDOWN . ..06/01/2034 .
31207A-5J-9 ...|FH A23549 - RMBS . ..12/01/2024 . [ PAYDOWN . ..06/01/2034 .
31297A-5K-6 .. |FH A23550 - RMBS . ..12/01/2024 . [ PAYDOWN . ..06/01/2034 .
31207B-AM-4 .. |FH A23612 - RWBS . ..12/01/2024 . [ PAYDOWN . ..06/01/2034 .
31208F-JL-7 .. | FH C46567 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..01/01/2031 .
3132UP-LD-7 .. |FH Q49323 = RMBS ........evvmmmmmmmmnnnninninnininns [ ceeeens ..12/01/2024 . [ PAYDOWN ... ..07/01/2047 .
3132XX-MY-2 .. |FH Q54874 - RMBS ........oooeeeerrnnnrn [ .12/01/2024 . [ PAYDOWN ... ..03/01/2048 .
3132Y1-UJ-5 ...|FH Q57784 - RWBS .........coeevvveeeeennnnnneeeeens [ oo ..12/01/2024 . |PAYDOWN ...ovvvvvvvvvnnnnnne]oonnnnnnnnnnnnnnennes Joveeeennnn 165,18 |ounnnnnnnnnn 165,118 [unnnnnnn 171,362 [ 176,120 | e (11,0100 e (11,010) foveeiviieiieene e 165,118 | o foviiiiiiiiiiiieee i ..08/01/2048 .
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3133TH-A5-6 .. |FHR 2104 PG - CMO/RWBS .. ..12/01/2024 . [ PAYDOWN ... ....95,842 ... .. 97,037 |.. ..(1,19) ... ...95,842 |.... ..12/15/2028 .
313598-J3-5 ...|FNR 0119C PE - CMO/RWBS . ..12/01/2024 . [ PAYDOWN . . 13,987 14,317 (330) 13,987 | ..05/25/2031 .
313598-J7-8 ...|FNR 2001-5 QG - CMO/RVBS ..12/01/2024 . [ PAYDOWN . 7,568 |. ..03/25/2031 .
31362J-UN-3 ...|FN 062689 - RMBS ... ..12/01/2024 . [ PAYDOWN . ..06/01/2028 .
31371J-L4-4 .. | FN 253347 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..06/01/2030 .
31371J-XA-7 .. | FN 253673 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..03/01/2031 .
31371K-HY-0 .. | FN 254147 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..01/01/2032 .
31371L-CD-9 .. | FN 254868 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..09/01/2033 .
31371L-DH-9 .. | FN 254904 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..10/01/2033 .
31382S-GP-0 .. | FN 490806 - RMBS ... ..12/01/2024 . [ PAYDOWN ... ..04/01/2029 .
31383R-FV-9 .. |FN 510580 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..08/01/2029 .
31385J-GG-7 .. | FN 545699 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..06/01/2032 .
31386E-C4-8 .. |FN 560891 - RMBS . ..12/01/2024 . [ PAYDOWN . ..04/01/2031 .
31386H-MR-9 .. | FN 563868 - RMBS . ..12/01/2024 . [ PAYDOWN . ..01/01/2031 .
31386M-2B-9 .. | FN 567838 - RMBS . ..12/01/2024 . [ PAYDOWN . ..10/01/2030 .
31386P-UJ-0 .. | FN 569485 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..01/01/2031 .
31389C-08-5 ...|FN 621579 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..12/01/2031 .
313815-KA-5 .. | FN AR7488 - RMBS ... ..12/01/2024 . [ PAYDOWN ... ..03/01/2043 .
31381i6-GB-6 .. |FN AR8293 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..05/01/2043 .
3138MM-XK-2 .. |FN AT0681 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..03/01/2043 .
3138liP-G2-4 .. |FN AT2016 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..04/01/2043 .
31381Q-A2-8 .. | FN AT2724 - RIBS .... ..12/01/2024 . [ PAYDOWN ... ..05/01/2043 .
3138Q-AY-8 .. |FN AT2722 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..05/01/2043 .
3138IT-RV-0 .. | FN AT5899 - RWBS . ..12/01/2024 . [ PAYDOWN . ..06/01/2043 .
3138NT-US-3 .. | FN AT5992 - RMBS . ..12/01/2024 . [ PAYDOWN . ..04/01/2043 .
3138X2-RR-7 .. | FN AU3195 - RMBS . ..12/01/2024 . [ PAYDOWN . ..08/01/2043 .
3138X2-YC-2 .. | FN AU3406 - RWBS . ..12/01/2024 . [ PAYDOWN . ..07/01/2043 .
31390K-WQ-7 .. | FN 648755 - RWBS . ..12/01/2024 . [ PAYDOWN . ..08/01/2032 .
31390P-GK-7 .. | FN 651902 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..08/01/2032 .
31391U-J2-2 ...|FN 677181 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..01/01/2033 .
31391W-5H-0 .. | FN 679548 - RWBS .. ..12/01/2024 . [ PAYDOWN ... ..04/01/2033 .
31392C-KP-8 ...|FNR 02150 FB - CMO/RMBS ..12/25/2024 . [ PAYDOWN ... ..04/25/2032 .
31392F-P9-2 ...|FNR 2002-82 FB - CMO/HMBS . ..12/25/2024 . [ PAYDOWN ... .. 12/25/2032 .
31304A-E2-8 .. | FNR 2004-69 EA - CMO/RWBS .... ..12/01/2024 . [ PAYDOWN ... ..05/25/2033 .
31396X-QJ-6 .. |FNR 2007-89 F - CMO/RMBS .. ..12/25/2024 . [ PAYDOWN . ..09/25/2037 .
31397L-TB-5 .. | FNR 2008-49 PA - CMO/RMBS . ..12/01/2024 . [ PAYDOWN . ..04/25/2038 .
31400J-PF-0 .. | FN 689022 - RWBS .... ..12/01/2024 . [ PAYDOWN . ..05/01/2033 .
31400J-SJ-9 ...|FN 689121 - RMBS . ..12/01/2024 . [ PAYDOWN . ..02/01/2033 .
31400Q-TN-3 .. | FN 694557 - RMBS . ..12/01/2024 . [ PAYDOWN . ..04/01/2033 .
31400R-NT-4 .. | FN 695302 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..02/01/2033 .
314007-B2-2 .. | FN 696757 - RMBS ... ..12/01/2024 . [ PAYDOWN ... ..05/01/2033 .
31401B-NS-0 .. | FN 703401 - RMBS ... ..12/01/2024 . [ PAYDOWN ... ..04/01/2033 .
31401N-4U-0 .. |FN 713735 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..09/01/2033 .
31402C-PL-0 .. | FN 725027 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..11/01/2033 .
31402C-U6-7 .. | FN 725205 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..03/01/2034 .
31402E-AQ-1 .. | FN 726415 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..07/01/2033 .
31402K-CE-2 .. | FN 730969 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..08/01/2033 .
31402R-UN-7 ...|FN 735089 - RMBS . ..12/01/2024 . [ PAYDOWN . ..02/01/2035 .
31403F-Ji-5 .. | FN 747377 - RUBS ... ..12/01/2024 . | PAYDOWN ... ..10/01/2033 .




€vid

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CusIp Number of Adjusted Valuation (Amor- | Temporary | Carrying | Adjusted Value at Gain Realized | Total Gain [ Received | tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal |on Disposal| Disposal Year Date
31404M-60-6 .. |FN 773179 - RUBS .... ..12/01/2024 . [ PAYDOWN ... ..06/01/2034 .
31405A-TY-9 .. |FN 783667 - RMBS . ..12/01/2024 . [ PAYDOWN . ..06/01/2034 .
31408E-G5-5 .. | FN 849020 - RWBS . ..12/01/2024 . [ PAYDOWN . ..01/01/2036 .
3140KC-WV-0 .. | FN BP5159 - RMBS . ..12/01/2024 . [ PAYDOWN . ..04/01/2050 .
3140KT-TW-5 .. |FN BQ7764 - RUBS ... ..12/01/2024 . [ PAYDOWN ... ..03/01/2051 .
3140KT-TY-1 .. |FN BQ7766 - RMBS .... ..12/01/2024 . [ PAYDOWN ... . ..03/01/2051 .
3140KT-XT-7 .. |FN BQ7889 - RUBS .... ..12/01/2024 . [ PAYDOWN ... ..(1,899)[... ..11/01/2050 .
3140L3-00-7 .. | FN BR4962 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..(5,141)[... ..02/01/2051 .
3140X4-7L-4 .. |FN FM1798 - RMBS .... ..12/01/2024 . [ PAYDOWN ... (11,789) ... ..09/01/2049 .
3140X9-SL-0 .. | FN FM5922 - RMBS .... ..12/01/2024 . [ PAYDOWN ... (10,004)|... ..01/01/2050 .
31410F-Z9-9 .. | FN 888268 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..03/01/2037 .
314106-NB-5 .. | FN 888786 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..10/01/2037 .
31412N-SL-1 .. | FN 930323 - RMBS . ..12/01/2024 . [ PAYDOWN . ..12/01/2038 .
31413U-T0-2 ...|FN 956059 - RMBS . ..12/01/2024 . [ PAYDOWN . ..12/01/2037 .
31416B-VH-8 .. | FN 995316 - RMBS . ..12/01/2024 . [ PAYDOWN . ..12/01/2034 .
31417E-ZA-2 .. | FN AB7936 - RMBS ... ..12/01/2024 . [ PAYDOWN ... ..02/01/2043 .
31417F-VB-1 .. |FN AB8709 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..03/01/2043 .
314176-TQ-9 .. | FN AB9558 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..06/01/2043 .
31418M-A2-8 .. | FN AD0024 - RWBS .... ..12/01/2024 . [ PAYDOWN ... ..08/01/2037 .
31418T-XF-9 .. |FN AD6077 - RMBS ... ..12/01/2024 . [ PAYDOWN ... ..05/01/2025 .
31418U-201-5 .. |FN AD7079 - RMBS .... ..12/01/2024 . [ PAYDOWN ... ..06/01/2025 .
31419A-BJ-5 .. | FN AE0040 - RMBS ... ..12/01/2024 . [ PAYDOWN ... ..06/01/2025 .
31419A-HL-4 .. |FN AE0234 - RWBS .......ccovvveeiieeieeieeeeeeeen [ ..12/01/2024 . [ PAYDOWN , , , , ..08/01/2025 .
35564K-UX-5 ...| STACR 2022-DNA3 M1B - CMO/RMBS ..03/05/2024 . [BNP PARIBAS .. . 6,730,770 |.. . 6,730,770 |.. RO U (VI O R ..6,730,770 |. ..04/25/2042 .
358266-CB-8 .. | FRESNO CNTY CALIF PENSION OBLIG ..08/15/2024 . [MATURITY @ 100.00 ...... |.eeeeeeeeeeennnnnnnns |oeee... 4,650,000 |.....eeeees 4,650,000 3,238,402 ..4,492,640 |.. .. 157,360 |... ..4,650,000 |.... ..08/15/2024 .
RAYMOND JAMES &
358266-CJ-1 .. | FRESNO CNTY CALIF PENSION OBLIG ............... ..06/05/2024 . [ ASSOCIATES INC. ... 24,355,000 |........ 11,424,344 387,506 ... .16,291,352 |.... . 317,783 |... ..08/15/2031 .
38122N-B7-6 .. | GOLDEN ST TOB SECURITIZATION CORP CALIF ..06/06/2024 . [ VARIOUS ... ..9,875,000 |.. ..9,453,975 |.. ..9,448,135 |. (819,079)|. . (819,079) ..06/01/2046 .
626207-YM-0 .. |MUNICIPAL ELEC AUTH GA ..........evvvvvnnnns ..03/04/2024 . [CALL @ 100.00 ....3,434 |.. .... 3,400 |. ... (400)|. ... (400) ..04/01/2057 .
702274-AW-1 .. | PASADENA CALIF PUB FING AUTH LEASE REV ......|.......|.. 11/20/2024 .| CALL @ 113.72 7,055,511 .6, 682 165 |.. ..6,653,994 |.... (268,504)........ (268,504)]... ..03/01/2043 .
752123-JH-3 ... | RANCHO CUCAMONGA CALIF REDEV AGY TAX ALL ... [....... ..08/05/2024 . | CALL @ 100.00 .....oooooe Joveeeeeeeeeeeeenenne |oeeeee..... 720,000 |.............. 720,000 |............ 720,000 |..oeennn.. 720,000 fovvvvvvvrnnnnnnnnns fooeeeeeeeeiiiieees feevviiiiiiiiiiiens fo e o, 720,000 Joooeeeeeeeeieeees foveiiiiiiiiiiiiies e ..09/01/2031 .
0909999999 Subtotal - Bonds - U.S. Special Revenues 62,254,418 68,916,795 56,692, 381 61,838,934 447,537 447,537 62,330,370 (107,518) (107,518), 1,220,443 XXX
00110X-AC-8 .. | AFN 211 A3 - CMBS ..09/26/2024 . [DIRECT ... ...690,041 |... ... 773,256 ... 772,883 . (82,968)].... . 18,028 |..05/20/2051 .
004421-MG-5 .. | ACE 2005-HE2 M5 - RMBS .. ..08/26/2024 . [ PAYDOWN . ... 105,467 |... .. 105,467 ..04/25/2035 .
004421-MG-5 .. | ACE 2005-HE2 M5 = RMBS .........cevvvrrvvvrrvrnnns [ eeeeenn .. 12/26/2024 . [PAYDOWN ...ovvvvvvvininiinnseeeeeeeeeeeeeeeeeees |, 28,865 |.....ceennnnn 28,865 |..evvveennnn 24,670 [onveninnnnnnn 28,019 founiiiiiiiiiiiiiiis foeeeeee 846 [ [l 846 | [ 280865 [ [ ..04/25/2035 .
BANK OF AMERICA
00817Y-AF-5 .. | AETNA INC ..08/06/2024 . [ SECURITIES ... .. 21,445,000 |........ 23,833,882 (65,747)|... .23,165,789 |.... . 196,179 |.... ..06/15/2036 .
00868P-AA-3 .. | ADNA 2001 A2 - CMBS ..01/02/2024 . [ PAYDOWN . . 208,292 |.. . 256,148 |.. ..(2,033) ..203,292 |. ..01/02/2025 .
00901A-AQ-0 .. | AIMCO 10 DR - CDO ... ..06/12/2024 . [ PAYDOWN . ..5,375,000 |.. . 5,225,638 |.. 122,429 ..5,375,000 |. ..07/22/2032 .
009098-A*-5 .. | AIR CARGO LOGISTICS FT WORTH TX C. . ..12/10/2024 . [ PAYDOWN ... . ... 154847 ...l 154,847 ... 154,847 |.. 154,847 |.... ..11/10/2039 .
01185*-AA-3 .. | ALASKA VENTURES LLC ......cooeereeeenennnnnnnnnns [ ..12/31/2024 . [DIRECT ... ...700,630 |... ... 700,630 ... 700,630 .700,630 .. ..06/30/2033 .
030725-QC-2 ...| AMSI 2004-R3 M1 = RMBS ........evmmmmmmmmmnnnnnans | ceeens ..10/28/2024 . [ PAYDOWN . ... 36,440 |... s s .. 36,276 |.. ..05/25/2034 .
03464J-AC-5 ...| AONT 217 A3 - CMO/RMBS .........evvvmmmmmmnnnnnnns | veeeens ..12/0172024 . [PAYDOWN ..ovvvvvvvinniininsoeeeeeeeeeeeeeeeeeees e, 401,529 |............. 401,529 |............ 401,526 |.....oeeeee. 401,496 ..10/25/2066 .
US BANCORP INVESTMENTS
03523T-BF-4 .. | ANHEUSER-BUSCH INBEV WORLDWIDE INC ........... [....... ..06/05/2024 . [ INC .. 7,960,924 |.......... 6,200,000 |......... 6,185,795 |[......... 6,188,118 |.. . ..01/15/2039 .
037833-CG-3 .. | APPLE INC .... ..02/09/2024 . [MATURITY @ 100.00 ..2,350,000 |.. .2,381,702 |.. . 2,350,000 . 2 350,000 |. ..02/09/2024 .
040555-CQ-5 ...| ARIZONA PUBLIC SERVICE CO . ..06/15/2024 . [MATURITY @ 100.00 .800,000 |.. .815,784 |.. . 800,458 . 800,000 |. ..06/15/2024 .
04317@-AV-0 .. | ARTHUR J GALLAGHER & CO . ..03/08/2024 . [ UNKNOWN SOURCE . . 1,500,000 |.. . 1,500,000 |.. . 1,500,000 ..1,500,000 |. ..06/27/2027 .
04317@-BH-0 .. | ARTHUR J GALLAGHER & CO ......oevvvveveeeeeeeeens (oo ..02/13/2024 . | MATURITY @ 100.00 .. 4,000,000]......... 4,000,000 |......... 4,000,000 |.. ..4,000,000 |.... ..02/13/2024 .
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046497-AC-7 .. |OWLEF 211 B = ABS .....evvvvmmnnnninninninnininnnns ..12/15/2024 . [PAYDOWN ...ovvvvvvviiniininsoeeeeeeeeeeeeeeeeeens e, 966,584 |............. 966,584 |............ 966,392 [....vvvnnnes 966,518 [..vvvvvvrrrriiiinns foeeeeiieiies [C1 T PO A [CIC O A [T R AP R R 15,258 |..02/16/2027 .
SEAPORT GLOBAL
05256L-AB-9 .. | AUSTRALIA PACIFIC LNG PROCESSING P ... ..03/14/2024 . [ SECURITIES LLC .... ..28,015,266 |......... 29,550,000 |........ 29,560,000 |........ 29,550,000 .. .29,550,000 |.... ..09/30/2030 .
05369L-AC-1 .. |AVID 211 C - ABS .... ..07/16/2024 . [ PAYDOWN ... ..1,204,820 |........... 1,204,820 1,204,639 ..1,204,774 |. ..1,204,820 |.... ..05/15/2026 .
BARCLAYS CAP
05401A-AR-2 .. | AVOLON HOLDINGS FUNDING LTD ...........cceennns [V ..08/02/2024 . [FIXED INC ..eevvvvvveninnns ooeeeieieieiieeeeeins e, 388,206 [.....oevneee 420,000 | 385,728 [...evnneeee 397,717 [eeeeeeeeneeinininns fooeeee 3210 [ 3210 e 400,928 |....ovvnniiiiins fernnnnns (12,722) .. (12,722) v 7,580 [..11/18/2027 .
BARCLAYS CAPITAL INC
05526D-BV-6 .. |BAT CAPITAL CORP ....cooveeeieeiiiiiiieieeeeeeeeens oo ..08/06/2024 . [FIXED INC . .... 7,000,000 6,755,210 6,760,915 |. ..6,763,652 |.... .. (326,750)........ (326,750)]... ..03/16/2052 .
05538U-AJ-2 ...|BBUBS 2012-SHOW E - CMBS ..10/07/2024 . [ PAYDOWN . . 6,000,000 |.. . 5,760,000 .. 5,963,474 ..6,000,000 |. ..11/07/2036 .
05552U-AC-8 ...|BINOM 21INV1 A3 - CMO/RMBS .. ..12/25/2024 . [ PAYDOWN ... 194 711,186 ... 711,098 |.. 711,19% |.... ..06/25/2056 .
05608K-AJ-9 .. | BX 2021-VINO E - CMBS ... ..04/23/2024 . [ VARIOUS ... .. 10,581,598 10,580,740 |.. .10,581,484 |.... ..05/17/2038 .
05609K-AN-9 .. | BX 2021-XL2 G - CMBS .... ..09/15/2024 . [ PAYDOWN ... .. 573,305 |.. ..10/15/2038 .
05609R-AQ-7 .. | BX 2021-BXMF F - CMBS ... ..09/15/2024 . [ PAYDOWN ... . .... 913,074 ....905,678 , ..10/15/2038 .
05610H-AJ-2 .. |BX 22LP2 E - CMBS ..12/15/2024 . [ PAYDOWN . 616 389 .616,389 |.. .613,754 |.. .616,010 ..02/15/2039 .
05685J-AG-4 .. |BCC 225 D - (DO ..01/23/2024 . [ PAYDOWN . 13,000,000 |.. 12,805,000 |.. 12,835,601 ..07/24/2034 .
059497-BI-6 .. | BACM 2007-1 XW - CMBS ..01/16/2024 . [PAYDOWN ..eevvvvvnvvnnnnnnsooeeeeeiiiiiiiniiinns oo e, ... 179,219 |.. .. 14,485 K ..01/15/2049 .
06051G-FB-0 .. | BANK OF AMERICA CORP ..01/22/2024 . [ MATURITY @ 100 00 . 3,000,000 |.......... 3,000,000 |......... 2,997,810 2,999,985 |.. ........3,000,000 |.... ..01/22/2024 .
06744U-AD-3 .. |BARC 211 A3 ~ CMO/RMBS ........eevvvvveeeivniennns [ eeeens ..03/25/2024 . [VARIOUS .....ovvvvviininieneooeeeniiieeeieeiens oo 3,228,107 [...eveeeee 3,661,804 |......... 3,661,825 |......... 3,661,463 |....ooooeiriiiiiins [ 36 o e 36 [ | 3,661,499 ..09/25/2051 .
JP MORGAN SECS INC., -
06762E-AG-9 .. |BABSN 2021-1 D = CDO0 ...ovvvvvvrrnrnnnnnninnnnnnne [V .. 11/20/2024 . [FIXED INCOME .......ooooes |ovviniiiiiiiiiiiiins | 2,455,185 |........... 2,446,500 |......... 2,384,604 |.......... 2,304,328 [..ovvennniiiiiiinnn Jooeeeeee 120 [ e 4120 | [ 2,398,448 |..ooooeiiiiiiiins et 56,737 |...ennnneee 56,737 ..04/25/2034 .
07383F-68-2 .. | BSCMS 2005-PWR8 X1 - CMBS ..........ceeeeeeeeeens [ oeeens ..05/01/2024 . [ PAYDOWN . . ..06/11/2041 .
07388N-AX-4 .. | BSCMS 2006-TOP24 X1 - CMBS .....cconnnnnn| eeeens ..12/01/2024 . [DIRECT ... i . . .... 458,467 (2,222)|.. . [-. 1071272041 .
09247X-AL-5 .. | BLACKROCK INC ..03/18/2024 . [MATURITY @ 100.00 .. ...1,000,000 |.......... 1,000,000 |............ 995,090 .... 999,877 |.. ..03/18/2024 .
101137-AT-4 .. | BOSTON SCIENTIFIC CORP .. ..08/02/2024 . [ GOLDMAN .. 4,043,424 |........... 4,165,000 |......... 4,141,676 ..4,147,329 |.. (104,626) ..03/01/2039 .
JP MORGAN SECS INC., -
111021-AE-1 .. | BRITISH TELECOMMUNICATIONS PLC ................ [V ..08/05/2024 . [FIXED INCOME .......ooooes |ovvenniiiiiniiiniiins | 15,669,222 |......... 12,608,000 |........ 14,170,440 |........ 13,639,325 [...evveeniiiiiiinnn foeeeeees (70812 1] A . (67,891) |.eeeeeeeeeeeeeees [ 13,571,433 |ovvvviiiiiiiiiinn |oeeees 2,007,789 |....... 2,007,789 |............ 778,675 |..12/15/2030 .
JP MORGAN SECS INC., -
11135F-AS-0 .. | BROADCOM INC ....evvvvvvieinnnnininnninninnnnnnnnnnns | eeveens ..08/02/2024 . [FIXED INCOME ......coooees |ooveiniiiiiiiiiiins | 7213125 |.......... 7,500,000 |......... 7,400,702 |......... 7,495,000 |..ooooeeeeeinnnnnn ferniiiiiiiines (511 U N L5110 R R 7,495,588 |....oovvvvenennnn Joeeeenns (282,463)|........ (282,463)[.....ccuuee. 232,917 |..11/15/2032 .
BANK OF AMERICA
12434C-AQ-7 ...|BX 2021-SDMF F - CMBS .....cooeeeverriiiiininieens | e .06/24/2024 . [ SECURITIES ... ..3,837,491 |........... 4,028,862 |......... 4,016,529 ..4,027,09% |.... .. (189,605)]........ (189,605)|.... .. 159,206 |..09/15/2034 .
BARCLAYS CAPITAL INC
12434D-AS-1 ...| BX 21LGCY G - CMBS ..06/11/2024 . [FIXED INC .. .. 7,233,984 |.......... 7,500,000 |......... 7,428,218 .. 7,497,374 |.... (263,389)]........ (263,389)]... ...295,917 (.. 10/15/2036 .
124890-Mz-4 .. | CBASS 2005-CB5 M1 - RVBS ..06/25/2024 . [ PAYDOWN . . 85,531 85,5311.. .. 76,631 [.. ..03/25/2035 .
12510H-AB-6 .. | CAUTO 2020-1 A2 - ABS ... ..12/15/2024 . [ PAYDOWN . . 23,253 ...23,253 .. .. 23,249 |.. ..02/15/2050 .
12510H-AD-2 .. | CAUTO 2020-1 A4 = ABS ....cceeeieeieiieiiiieeeeen | e o 10/04/2024 . | PAYDOIN ... .... 745,405 ... 745,279 ..02/15/2050 .
125238-AA-9 .. | CC TUGS LLC .oooeveeeeiiiiiiiiiii | s ..12/31/2024 . [DIRECT ... . ....803,266 |............ 803,266 ..09/30/2030 .
1253101-BA-9 .. | CFCRE 2016-C3 A2 - CMBS . ..08/01/2024 . [ PAYDOWN . ...992,680 |... ..992,680 |......... 1,002,594 ..(1,728)... ..01/10/2048 .
12531Y-AM-0 .. | CFCRE 2016-C4 A3 - CMBS . ..08/01/2024 . [ PAYDOWN ... . (228)]... ..05/10/2058 .
12547D-AE-6 .. | CIFC 2021-IV C - CDO .. ..08/29/2024 . [ PAYDOWN . . 5,904,844 |.. 208 088 ..07/15/2033 .
12591U-AG-8 .. | COMM 2014-UBS2 XA - CMBS ..02/12/2024 . [ PAYDOWN . ..88,172 |.. . (195) ..03/12/2047 .
12592L-BM-3 .. | COMM 2014-CCRE20 B - CMBS . ..11/13/2024 . [ PAYDOWN . .617,969 |.. ..(2,420) .. 11/12/2047 .
12592P-BG-7 .. | COMM 2014-UBS6 XA - CMBS ..12/12/2024 . [ PAYDOWN ... ... 775,484 (75,897)|... .. 12/12/2047 .
12592P-BJ-1 ...| COMM 2014-UBS6 B - CMBS ... ..12/12/2024 . [ PAYDOWN ... ... 999,570 .. 12/12/2047 .
12593Q-BD-1 ...| COMM 2015-CCRE26 A3 - CMBS ..04/01/2024 . [PAYDOWN ....ovvvvvvnvnnnnnnsooveeniiiiiieiieieens Joeeeeeeenn 10,126 e 10,126 | 10,364 ..10/13/2048 .
12593Y-BD-4 ...| COMM 2016-CCRE28 A3 - CMBS .............cooeeeeis] vennes ..10/01/2024 . [PAYDOWN ...ovvvvvvvvvvnnnnnseeeeeeininneneeeeenns Joeeeeen. 1,023,486 |........00 1,023,486 ... 1,033,667 ..02/12/2049 .
126117-AS-9 .. | CNA FINANCIAL CORP ......evvneniiiiiiiiiiiiiei | e ..05/15/2024 . [MATURITY @ 100.00 .. .... 1,000,000 |......... 1,018,760 U ..05/15/2024 .
126300-BD-5 .. | COMM 2014-CCRE14 C - CMBS . ..12/04/2024 . | PERSHING LLC . ..1,190,000 |......... 1,162,400 .. (81,615)[... ..02/12/2047 .
12636L-AX-8 .. | CSAIL 2016-C5 A4 - CMBS ... ..09/01/2024 . [ PAYDOWN ..11/18/2048 .
126659-AA-9 .. | CVSPAS 2009-6 CTF - CMBS .. ..12/10/2024 . [ PAYDOWN ... ..07/10/2031 .
12665U-AA-2 .. | CVS HEALTH CORP - ABS ..12/10/2024 . [ PAYDOWN . K ..01/10/2036 .
12690C-AJ-2 .. | CSMC 18SITE D - CMBS .. ..01/18/2024 . [ PAYDOWN . . . 3 750 000 |. ..04/17/2036 .
12690C-AL-7 .. | CSMC 18SITE E - CMBS ........ceevvveveeiieneiennns | eveees ..01/18/2024 . [PAYDOWN ....ovvvvvvvvvennnne]oeennnnnennennneneees e 3,750,000 | 3,750,000 ..3,750,000 |.... ..04/17/2036 .
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14316E-AU-3 .. | CGMS 2019-2 CR - CDO .. ..10/09/2024 . [ PAYDOWN ... ...3,500,000 |... ..3,500,000 |......... 3,493,000 23,494,442 | 5888 | [ 5,558 |... ..3,500,000 |.... ...307,031 [..07/15/2032 .
14686A-AU-3 .. | CARVL 11 CR - CDO ..12/11/2024 . [ PAYDOWN ... 500,000 |... ...500,000 ..o 466,250 . 474,128 |.. ...25,872 |... .. 500,000 |.... .. 43,598 [..04/20/2032 .
BNP PARIBAS SECURITIES
161175-AZ-7 .. | CHARTER COMMUNICATIONS OPERATING LLC .........|....... ..08/05/2024 . [BOND ....cooooviiiiiiiiiiins e e 9,994,000 |......... 10,000,000 |........ 11,504,358 |........ 11,125,847 |.oooevvviiiiiiinans oo (2 )] IR R (44,153) [oeneniiins v 11,081,694 |....ccoeeeeiiis e (1,087,694)]..... (1,087,694)............ 501,853 |.. 10/23/2035 .
SUSQUEHANNA FINANCIAL
172967-AR-2 .. | CITIGROUP INC ...evvvvvvevineeninnnineenenniinennnns | eveeens ..03/05/2024 . [GROUP LLP ... ...709,217 |... .... 669,000 ....818,327 ..(2,678)]... ...(2,678) ... ... 730,777 |.... . (21,560)/.... .. 28,548 [..01/15/2028 .
17307G-UV-8 .. | CMLT| 2005-0PT4 M5 = RMBS ........cevvvvvvvvvnnns | venenns ..08/26/2024 . [ PAYDOWN ...120,668 |... .. 120,668 . 112,222 .. 120,668 |.... ..07/25/2035 .
17307G-UV-8 .. | CMLTI 2005-0PT4 M5 - RMBS . ..12/26/2024 . [ PAYDOWN ... 41,634 |... ..07/25/2035 .
20173Q-BC-4 .. | GCCFC 2007-GGY X - CMBS ... ..09/12/2024 . [ PAYDOWN ... K U S ..03/10/2039 .
208251-AE-8 .. | CONOCOPHILLIPS CO ..ooooveeeeeeeeeeiieieeeeeeeee oo .. 12/12/2024 . [VARIOUS ....ovvvvviiiiiinens e e 7,766,892 |.......... 7,400,000 |......... 7,388,900 |......... 7,396,165 |...cooeeiiiiiiiinns fevveennennnn 1,498 o [ 1,498 | | 7,397,662 |..oevvveeeniiinnn Joeeeeeens 369,230 |.......... 369,230 [..eevvennnen 965,731 |..04/15/2029 .
BANK OF AMERICA
212015-AT-8 .. | CONTINENTAL RESOURCES INC ....ccoovveeeeeeeeeeins [ oo ..08/05/2024 . [ SECURITIES ... ...6,903,934 |........... 6,899,000 |......... 8,255,619 ..7,858,167 |.... (954,233)........ (954,233)|.... ...419,833 [..01/15/2031 .
22535G-AC-6 ...| CAALT 213 C - ABS ..11/15/2024 . [ PAYDOWN . 2,500,000 ..2,500,000 |.. . 2,499,712 |.. ..2,500,000 |. o | . 35,674 ..09/17/2030 .
23346G-AA-7 .. | DTP 23STE2 A - CMBS ..05/15/2024 . [ VARIOUS ... 9,965,514 10,000,000 |.. . 9,849,998 |.. ..9,858,610 |. . 106,904 |. 106,904 250,268 |..01/17/2041 .
23636A-AR-2 .. | DANSKE BANK A/S .. ..03/08/2024 .| SG AMERICAS SECURITIES ..2,340,000 |.. ..2,224,457 |.. ,219, ..2,282,309 |. .(6,121)|. .(6,121) ..06/12/2028 .
23636A-AT-8 .. | DANSKE BANK A/S ..01/12/2024 . [MATURITY @ 100.00 .. . 400,000 |.. .399,192 |.. . 399,995 . 400,000 |. N ..01/12/2024 .
24381J-AB-3 .. | DRMT 2021-4 A2 - C ..12/01/2024 . [ PAYDOWN ... . 505,59 |.. .505,592 |.. . 505,547 505,595 ..11/25/2066 .
24381J-AC-1 .. | DRMT 2021-4 A3 - CMO/HMBS X ..12/01/2024 . [ PAYDOWN ... 701,794 .. 701,787 |.. ..701,79% |. ..11/25/2066 .
24737B-AA-3 .. | DELTA AIRLINES 2019-1 PASS THROUGH TRUST ....].. ..04/25/2024 . [MATURITY @ 100.00 .. ..3,276,000 |......... 3,276,000 ,276, .. ..3,276,000 |.... U P ..10/25/2025 .
25156P-AC-7 .. | DEUTSCHE TELEKOM INTERNATIONAL FINANCE B ... ..06/05/2024 . | SG AMERICAS SECURITIES .. 14,531,000 |........ 14,921,781 14 781,919 [.. 14,769,722 |ooeeveeeiiieiens |-, 2,305,656 |....... 2,305,656 |... ..06/15/2030 .
25179M-BC-6 .. | DEVON ENERGY CORP ... ..09/15/2024 . [MATURITY @ 100.00 .. .... 163,000 |.. .... 159,620 |.. . 162,075 . 163,000 |. ..09/15/2024 .
26251C-Al-4 .. | DRSLF 61 CR - CDO ..08/23/2024 . [ PAYDOWN . .5,000,000 |.. . 4,962,500 |.. . 4,972,671 ..5,000,000 |. ..01/20/2032 .
269330-AA-4 .. |E3 2019-1 A - ABS .. ..12/20/2024 . [ PAYDOWN ... 199 91 |... 202,993 |............ 202,986 .. 202,987 |.. 202,993 |.... ..(3,042)f... ..09/20/2085 .
US BANCORP INVESTMENTS
278062-AJ-3 .. |EATON CORP ......evvvvvvvrrrnnnnnnrsnsnnnsnsnnnnnnnns [ eeeeees ..08/02/2024 [ INC. ..oooeeeeiiieiiiiiiis e e 896,990 [.....ovvvnns 950,000 |............ 944,851 [..ovvvnnnes 944,961 |.ooeeeeeeee o104 L 104 [ [ 945,085 [..oevvnnnnniies fornnnnnns (48,075)|......... (48,075)f..cvvvvnnnnns 42,418 |..08/23/2052 .
28370T-AG-4 .. |KINDER MORGAN ENERGY PARTNERS LP ........ccceeeu | eeens ..05/01/2024 . [MATURITY @ 100.00 .. ...5,700,000 |.......... 5,700,000 |......... 5,042,763 ..5,703,536 |.. ..5,700,000 |.... ..05/01/2024 .
28622P-AA-1 .. | AIPT 176 AT = CDO ...vvvvvvvvvnnnnnnnnnnnnnnnnnnnns [ eeeees ..07/15/2024 . [ PAYDOWN 576,416 |... 576,416 ....576,416 |.. 576,416 |.... ..07/16/2029 .
28932-AA-3 .. |ELM ROAD GENERATING STATION SUPERCRITICA .... ..08/11/2024 . [ PAYDOWN ... 303,078 |... .... 303,078 , ... 303,078 |.. 303,078 |.... ..02/11/2030 .
29001V-AS-8 .. | ELMWE VI DR - CDO ... ..07/02/2024 . [ PAYDOWN . 1,601,981 ..1,575,000 |.. . 1,539,563 |.. ..1,575,000 |. ..10/20/2034 .
29002V-AG-3 .. |ELM10 X D - CDO .. ..04/22/2024 . [ PAYDOWN . 6,500,000 . 6,500,000 |.. . 6,421,400 |.. ..6,500,000 |. ..10/20/2034 .
29003E-AE-5 .. |ELMW8 VIII C1 - CDO ... ..03/22/2024 . [ PAYDOWN ... ...2,562,500 |........... 2,562,500 |......... 2,531,750 ..01/20/2034 .
20429M1-AJ-2 .| CGCMT 2019-SWRT D - CMBS ..01/12/2024 . [ PAYDOWN ... ...3,875,000 |........... 3,875,000 |......... 3,011,478 ..01/10/2036 .
20420M-AL-7 .. | CGCMT 2019-SWRT E - CMBS ..01/12/2024 . [ PAYDOWN ... ..01/10/2036 .
30166T-AB-9 .. | EART 2023-4 A2 = ABS .......eeevemnnnninninnininns [ eeeeens ..09/16/2024 . [ PAYDOWN . . .. 12/15/2025 .
30280@-AA-4 .. | FR-ENCLAVE LLC ..10/07/2024 . REDEMPTION @ 100.00 ... ...210,118 .. 210,118 |.... ..09/30/2033 .
WELLS FARGO ADVISORS
31574P-AD-7 .. |EFMT 2020-1 M1 - CMO/RMBS ..........evvvmvmmnunns|veeeenn ..03/06/2024 . [LLC .. 2,000,000 ..2,028,615 |.... ..05/26/2065 .
31659T-DV-4 .. |FMIC 2005-2 M2 - RMBS ..08/26/2024 . [ PAYDOWN . . 11,557 ... ..12/25/2035 .
31659T-DV-4 .. |FMIC 2005-2 M2 - RMBS ..12/26/2024 . [PAYDOWN ...ovvvvvvvvvnnnnnnseeeneennninienenenns oo 4377 [ 377 [ 3,317 L4377 ..12/25/2035 .
318069-B*-1 .. |FINNING INTERNATIONAL INC . ..04/03/2024 . [MATURITY @ 100.00 . 2,000,000 |.. .2,000,000 |.. . 2,000,000 ..2,000,000 |. N ..04/03/2024 .
33767J-AE-2 .. | FKH 2020-SFR2 C - CMBS ..... ..03/06/2024 . [BANK OF AMERICA N.A. 12,250,000 |.. 12,249,688 |.. 12,246,775 .12,246,206 |. (794,370)|. . (794,370) ..10/19/2037 .
33853H-BD-2 ...|FSMT 2021-13INV B3 - CMO/RMBS . ..12/01/2024 . [ PAYDOWN ... .. 12/25/2051 .
34964M-AA-2 .. |FORTI 211 A - ABS ..12/20/2024 . [ PAYDOWN ... . ..03/20/2057 .
35042P-AA-8 .. |FFIN 2021-2 A - ABS ..12/15/2024 . [PAYDOWN ....ovvvvvvvnnnnnnnsooeeeneeeieeieneeenes Joeeeeen.. 1,063,650 |........ee. 1 063,651 ..01/15/2042 .
35471R-A*-7 .. | FRANKLIN STREET PROPERTIES CORP .. ..10/25/2024 . [VARIOUS ......ovvvvvvnnnnnns]enenienennninnnnnnns Joeeeeen. 1,957,906 |...oeeeeen. 1,909,484 ..04/01/2026 .
BANK OF AMERICA
37045X-BT-2 .. | GENERAL MOTORS FINANCIAL COMPANY INC ......... ..08/05/2024 . [ SECURITIES ... .. 2,800,000 |......... 2,832,060 , K ..2,800,000 |.... . (30,240).... ..01/17/2027 .
38082J-AA-7 .. | GOLDEN BEAR 2016-2 LLC - ABS ..09/20/2024 . [ PAYDOWN . 11,164 ). 11,164 |.. .. 11,164 ... 11,164 |. ..09/20/2047 .
38136N-AU-0 .. | GLM 8R CR - CDO ........ ..11/05/2024 . [ PAYDOWN . .5,000,000 |.. . 4,867,500 |.. 4,887,529 ..5,000,000 |. ..10/20/2034 .
38218D-AA-7 .. | GOODG 2019-1 A - ABS .. ..12/15/2024 . [ PAYDOWN . . 374,278 |.. .374,164 |.. . 374,260 ..10/15/2054 .
38218G-AA-0 .. | GOODG 2018-1 A - ABS . ..12/15/2024 . [ PAYDOWN . . 361,520 |.. .367,061 |.. . 351,687 ..10/15/2083 .
42770A-AA-5 .. |HERO 211 A - ABS . ..12/20/2024 . [ PAYDOWN . . 269,828 |.. . 269,948 |.. . 269,820 ..09/20/2051 .
42770R-AA-8 .. |HERO 141 A - ABS . ..09/20/2024 . | PAYDOWN . ...33,529 .. .. 34,964 |.. .33,592 ..09/20/2038 .
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42770U-AA-1 .. |HERO 152 A - ABS ..12/20/2024 . [ PAYDOWN ...32,509 |.... ..09/20/2040 .
42824C-BL-2 ...|HEWLETT PACKARD ENTERPRISE CO ..10/01/2024 . [MATURITY @ 100.00 ..3,000,000 |. N ..10/01/2024 .
43730X-AE-4 .. |HPA 2021-3 E1 - CMBS ..08/06/2024 . [ VARIOUS . . . ..1,138,546 |. (122,822)). . (122,822) ..01/18/2041 .
43732V-AG-1 .. |HPA 2021-2 E1 - CMBS .. ..08/06/2024 . [ VARIOUS ... .. 15,590,997 16,839,186 |.. 16,838,967 |.. 16,833,951 .16,830,815 |. .(1,239,818)]......(1,239,818) ..12/17/2038 .
459200-JY-8 .. | INTERNATIONAL BUSINESS MACHINES CORP . ..05/15/2024 . [MATURITY @ 100.00 .. ...1,480,000 |.......... 1,480,000 |......... 1,531,578 |.......... 1,484,403 |.. B T O N ..05/15/2024 .
46590M-AQ-3 .. | JPMCC 2016-JP2 A3 = CMBS .......eevvvmmmnnnnnnnnn [ eeeeeen e 06/01/2024 . | PAYDOUN ...150,525 |... ... 150,525 .... 152,030 . 150,854 |.. ..150,525 |.... ..08/17/2049 .
46625H-JT-8 .. | JPMORGAN CHASE & CO ..02/01/2024 . [MATURITY @ 100.00 ...300,000 |... ...300,000 ... 208,326 .299,983 |.. . 300,000 |.... ..02/01/2024 .
JP MORGAN SECS INC., -
46647P-AX-4 .. | JPMORGAN CHASE & CO ...ovvvvvveeeiiiiieieieeeeeeees [ e ..07/17/2024 . [FIXED INCOME ........oooos |ovnennnniiinninninens | 196,202 |............. 200,000 |..evvveeees 200,000 |............ AN A FRRRRRR R A R R SR 200,000 |oeeeeieeiiiieees e (3,798)..vvvnnnnnn (3,798)].cceeeeennnn 5,516 .. 12/05/2029 .
CITIGROUP GLOBAL
46647P-BD-7 .. | JPAMORGAN CHASE & CO .oovvvvvveeeiieeieieeeeeeeeenn [ e ..07/17/2024 . [MARKETS INC. .cooveveeees e e 3,434,633 |[........... 3,630,000 |......... 3,630,000 |......... 3,630,000 [.vvvvervrrrrrnninns foereeeeeeiiieienns feviiieieieieeeeens Lo e o 3,630,000 [.oeeeeieiiiiiiens feriinns (195,367)........ (195,367).vvvvvvvnnnns 94,068 |..05/06/2030 .
46647P-BE-5 .. | JPMORGAN CHASE & CO ..ooovvvvvvviiiiiiiiiccceeeeens [ e ..07/17/2024 . [HSBC SECURITIES INC. .. .. 1,000,000 |......... 1,000,000 . 1,000,000 |[.. ..1,000,000 |.... (102,020)........ (102,020)|.... ..10/15/2030 .
482546-AA-8 .. |KKR RECOP || FEEDER L.P. = CMBS .........eevvus | eeenn ..09/18/2024 . [ ADJUSTMENT 220,500 |............ 220,500 .. 220,500 |.. 220,500 |.... ..03/15/2031 .
CITIGROUP GLOBAL
501044-BV-2 .. |KROGER CO .....nvnnnnnnnnniiiiiin [ oo ..08/06/2024 . MARKETS INC. ..5,318,301 |... ..4,650,000 |......... 4,975,314 ..4,842,553 |.. (16,147)|... ..4,826,406 |.... ..09/15/2029 .
502175-D@-8 .. |LTC PROPERTIES INC. ... ..02/23/2024 . REDEMPTION @ 100.00 ... .... 180,000 ... 180,000 .... 180,000 |[.. .... 180,000 |.... ..02/16/2032 .
52107Q-AJ-4 .. | LAZARD GROWP LLC .... ..08/06/2024 . [ VARIOUS ... .. 13,730,000 |........ 13,612,720 13,668,193 |.. .13,675,704 |.... (275,290) ..09/19/2028 .
52607B-AA-1 .. |LBZZ 211 A - ABS .... ..11/15/2024 . [ PAYDOWN . . 341,290 |.. ... 341,262 |.. ..341,290 |. ..06/15/2026 .
53218C-AL-4 .. |LIFE 2021-BMR F - CMBS 08/15/2024 . | PAYDOUN . ..1,423,769 |.. . 1,423,769 |.. ..1,423,769 |. ..03/15/2038 .
53218C-AN-0 .. |LIFE 2021-BMR G - CMBS .. ..08/15/2024 . [ PAYDOWN . ..1,423,769 |.. . 1,423,769 |.. .. 1,423,769 |. ..03/15/2038 .
54336#-AA-6 .. | LONGWOOD ENERGY PARTNERS LLC ... ..06/28/2024 . [DIRECT ... ..06/30/2051 .
55335@-AD-0 ...|BGO DIVERSIFIED US PROPERTY FUND O . ..04/26/2024 . [MATURITY @ 100.00 .. .... 8,000,000 |......... 8,000,000 ..04/27/2024 .
55342U-AJ-3 ...|MPT OPERATING PARTNERSHIP LP ..09/30/2024 . [VARIOUS ......ovvvvvvvnnnnns]vneenennnnnnnnnnnnns Joeeeee... 1,855,800 |oeeeens 2,300,000 |.......... 2,292,250 ..08/01/2029 .
55003V-BE-2 .. | WARNERMEDIA HOLDINGS INC .......ovvvmmmmnnnnnnnnn [eeeeen e 12/18/2024 . |VARIOUS ..o [ [ 4,370,349 | 5,728,000 |......... 5,762,412 ..03/15/2052 .
55903V-BF-9 .. | WARNERMEDIA HOLDINGS INC .....cccooviviiiiiiiiinn [ eeeens .. 12/18/2024 . [VARIOUS ....ovvvvvvninniinisoeeninineiieiieeiines [ 2,276,166 | 3,009,000 |......... 3,014,819 .. ..03/15/2062 .
565849-AE-6 .. | MARATHON OIL CORP ... ..08/05/2024 . [ GOLDMAN ... .. 22,425,000 24 668,227 |.. ..10/01/2037 .
574599-AT-3 ...| MASCO CORP ..03/15/2024 . | JPMORGAN .. .... 205,134 |.. ..08/01/2029 .
574599-AY-2 ...| MASCO CORP ..08/06/2024 . MARKETAXESS ... 131,783 |.. . . ..08/15/2032 .
58933Y-AR-6 .. |MERCK & CO INC . ..06/05/2024 . MARKET AXESS ... .. 1,500,000 ..1,602,049 |.. (1 014)f... ...(1,014))... ..02/10/2025 .
CORPORATE
591894-CB-4 ...| METROPOL ITAN EDISON CO .. ..12/24/2024 . | REORGANIZATIONS . 2,806,000 |.. . 2,886,276 |.. . 2,820,791 (12,590) (12,590) ..2,808,201 |. .(2,201)]. .(2,201) ..04/15/2025 .
61691E-AZ-8 .. |MSC 2016-UBS12 A3 - CMBS ..12/01/2024 . [PAYDOWN .......... . 459,937 |.. . 464,532 |.. . 461,196 ..459,937 |. .. 12/17/2049 .
61746B-DQ-6 .. | MORGAN STANLEY . ..04/29/2024 . [MATURITY @ 100.00 . 1,000,000 |.. 991,240 |.. . 999,659 ..1,000,000 |. ..04/20/2024 .
61762X-AX-5 .. | MSBAM 2013-C12 B - CMBS . ..05/17/2024 . [ PAYDOWN ... . 397,257 . 404,507 |.. . 397,117 ..397,257 |. ..10/17/2046 .
61763M-AG-5 .. | MSBAM 2014-C16 XA - CMBS .. ..06/17/2024 . [ PAYDOWN ... ....228,180 ....3,365 |.. ..06/17/2047 .
61764P-BU-5 .. | MSBAM 2014-C19 A4 - CMBS ..11/18/2024 . [ PAYDOWN ... .... 8,000,000 |......... 7,919,375 . 7,970,612 |.. ..8,000,000 |.... .. 12/17/2047 .
61766E-BD-6 .. | MSBAM 2016-C29 A3 - CMBS ..03/01/2024 . [PAYDOWN ...evvvvvvvvvnnnnnnseeeeeeeneneeneneeeens Jeeeeeeeeen 1,696 [, 1,695 ... 1,69 |... ..05/17/2049 .
61913P-AS-1 .. |MHL 2005-1 1M1 - CMO/RMBS ... ..12/25/2024 . [ PAYDOWN ... ... 7,610 |.... ..02/25/2035 .
64820L-AA-6 .. |NRZT 2016-4 A1 - CMO/RWBS .... ..12/01/2024 . [ PAYDOWN ... ...91,822 |.... ..11/27/2056 .
64830G-AB-2 .. |NRZT 2018-1 A1A - CMO/RMBS .. ..12/01/2024 . [ PAYDOWN ... ...30,046 |.... ..12/26/2057 .
65246P-AD-3 ...|NEWZ 211 D - CMO/RMBS ..04/30/2024 . [ PAYDOWN . ..4,633,870 |.. . . 4,633,870 ..4,633,870 |. ..05/25/2055 .
66858H-AQ-9 .. | 1i00DS 22 BR - CDO ..03/01/2024 . [PAYDOWN ....oevvvvvvennnnnns]ooeeeeeeneieneneennes Joeeeeen.. 4,500,000 |.......eeee 4,500,000 |......... 4,500,000 |......... 4,500,000 |.. ..4,500,000 |.... ..09/02/2031 .
67108F-AN-6 .. | OZLMF 1V A1R - CDO . ..07/22/2024 . [PAYDOWN ...ovvvvvvvvvnnniniseeennnieneneneeeennns |oeeeennn 4,467,110 |l 4,467,110 | 4,467,110 ..4,467,110 |.... ..10/22/2030 .
67109U-AS-1 .. | 0ZLM XI A1R - CDO ... ..10/30/2024 . [ PAYDOWN ... ..10/30/2030 .
67118A-AQ-8 .. | OPG 2021-PORT F = CMBS .......oovvvvrrireeenenenns [ eeees ..04/15/2024 . [ PAYDOWN ... ..10/15/2036 .
67118A-AS-4 .. | OPG 2021-PORT G - CMBS .......coovvvrvrvrrrnnnnnns | eeeens ..04/15/2024 . [ PAYDOWN ... . . ..10/15/2036 .
67707B-AD-2 .. | OAKC XV D - CDO ..03/29/2024 . [ PAYDOWN .... 5,000,000 |......... 4,780,000 |......... 4,832,711 |.. 167,289 |... ..01/22/2030 .
68245H-AC-8 .. | OMPT 2017-1MKT B - CMBS ..03/04/2024 . | GOLDMAN SACHS AND CO . 1,000,000 |.. . 1,029,996 |.. . 1,000,269 K ..02/10/2032 .
69120B-AE-5 .. |OR 9 B - CDO . ..11/21/2024 . [ PAYDOWN . . 4,000,000 |.. . 4,000,000 |.. . 4,000,000 ..4,000,000 |. ..11/20/2034 .
69376B-AA-4 .. | PACEF 2020-1 A - ..12/20/2024 . | PAYDOWN ... 252,959 |...oveennns 255,044 .. 253,058 |.. 252,959 |.... ..09/20/2055 .
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694308-JU-0 .. |PACIFIC GAS AND ELECTRIC CO ....evvvvvvvnnnnnnns ..08/06/2024 . [VARIOUS .....ovvvvvvvvnnnnns]oeneeiiniiiiieneennns [oeennnnn 5,202,748 | 5,363,000 |..........5,302,422 |......... 5,317,368 |...cooeeeeeeeennen [, 2,883 [onniiinn | 2,883 | o 5,320,210 [ovvvurnrinnnnne (117,462) (117,462)|............ 267,764 (..07/01/2030 .
BARCLAYS CAPITAL INC
694308-JN-8 .. |PACIFIC GAS AND ELECTRIC CO .... ..08/05/2024 . [FIXED INC ..519 [ ..5,305,699 |.... (740, 126) ..07/01/2050 .
70014L-AB-6 .. | PARK AEROSPACE HOLDINGS LTD .... ..02/15/2024 . [MATURITY @ 100.00 . (12)]... ...49,000 |.... ..02/15/2024 .
70069F-FL-6 .. |PPSI 2005-WCH1 M4 - RWBS ..12/26/2024 . [ PAYDOWN ... YA ) . 183,871 |.... ..01/25/2035 .
724060-AA-6 .. |PIPELINE FUNDING COMPANY LLC ... ..07/15/2024 . [ PAYDOWN ... ..(6,492)... ...63,986 |.... ..01/15/2030 .
74256L-BJ-7 .. |PRINCIPAL LIFE GLOBAL FUNDING 11 ... ..11/21/2024 . [ MATURITY @ 100.00 .. ..2,995,000 |.... .. 11/21/2024 .
74332Y-AA-7 .. |PROG 22SFR5 A - CMBS ..12/17/2024 . [ PAYDOWN ..06/17/2039 .
745867-AP-6 .. | PULTEGROUP INC .... ..03/15/2024 . [ SUMRIDGE PARTNERS LLC . ..05/15/2033 .
745867-AX-9 .. | PULTEGROUP INC .... ..01/16/2024 . | MARKET AXESS ..01/15/2027 .
AVHERST PIERPONT
747525-BR-3 ...| QUALCOMM INC . ..08/02/2024 . [ SECURITIES .938,000 |.. .918,117 . (76,126)|. ..05/20/2052 .
75884B-AG-3 .. |REG10 X D - CDO .. ..06/07/2024 . [ PAYDOWN . 0,000,000 |.. 9,657,213 ,000, K o | ..01/17/2031 .
758968-AE-1 .. |REG22 XXII C - CDO . ..10/21/2024 . [ PAYDOWN . 10,000,000 |.. 10,000,000 10,000,000 |. ..07/20/2035 .
758968-AG-6 .. |REG22 XXII D - CDO . ..10/21/2024 . [ PAYDOWN . 10,000,000 |.. 10,000,000 10,000,000 |. o | ..07/20/2035 .
75975B-AA-6 .. |RENEW 211 A - ABS .. ..12/20/2024 . [ PAYDOWN . 122,778 |.. . 122,760 ..132,641 |. .(9,863)]. ..11/20/2056 .
771196-BE-1 .. |ROCHE HOLDINGS INC ..09/30/2024 . [MATURITY @ 100.00 . 3,000,000 |.. .. . 3,007,621 ..3,000,000 |. ..09/30/2024 .
780097-BK-6 .. | NATWEST GROUP PLC ... ..03/19/2024 . [CALL @ 100.00 .......evvw |ooveeeernnnnnnnnnnnns Joeeeeeen 1,205,000 | 1,205,000 |......... 1,205,000 |......... 1,205,000 |.. ..1,205,000 |.... ..03/22/2025 .
78432Y-AC-3 .. | SGR 2021-2 A3 - CMO/RWBS ..12/01/2024 . [ PAYDOWN ... .... 260,780 .... 260,760 |[.. .... 260,780 |.... ..11/25/2061 .
785592-AN-8 .. | SABINE PASS LIQUEFACTION LLC ..12/02/2024 . [VARIOUS . ..3,056,000 |.. . 3,001,666 .. 3,070,594 |. . (14,059)[. (14,059) ..03/01/2025 .
785592-AU-0 .. | SABINE PASS LIQUEFACTION LLC ..03/04/2024 . | JPMORGAN . 6,000,000 |.. 6,297,582 (13,634) ..6,283,947 |. (482,727)|. . (482,727) ..03/15/2028 .
80281H-AC-8 .. | SCART 2021-C C - ABS .. ..12/15/2024 . [ PAYDOWN . .292,201 .. . 295,170 ..(2,969) ..202,201 |. ..06/15/2028 .
802824-AC-6 .. | SCART 21B C - ABS ..12/15/2024 . [ PAYDOWN . . 412,665 |.. . 422,659 ..(9,994) ..412,665 |. N ..10/16/2028 .
80282K-AP-1 .. | SANTANDER HOLDINGS USA INC ..06/05/2024 . [BANK OF AMERICA N.A. . 1,000,000 |.. . . 1,041,531 ..1,036,316 |. . (67,766)|. (67,766) ..07/13/2027 .
80282K-AZ-9 .. | SANTANDER HOLDINGS USA INC ... ..06/05/2024 . [ JPMORGAN ......oovvvvevenes |ovnnnneniinininenenes |oeeeeen.. 2,484,508 |....eeeeee 2,630,000 ......... 2,626,735 |......... 2,628,620 |.. (144,392) (144,392)|... ..10/05/2026 .
81745J-AA-6 .. | SEMT 2013-11 A1 - CMO/RMBS .. ..12/01/2024 . [ PAYDOWN ... ....6,627 ..09/25/2043 .
81746N-CB-2 .. | SEMT 163 B1 - CMO/RMBS ..03/06/2024 . [ VARIOUS ... .. 442,303 ..11/26/2046 .
81746N-CC-0 .. | SEMT 163 B2 - CMO/RMBS .. ..12/01/2024 . [ PAYDOWN . ..11/26/2046 .
83421#-AA-1 .. | SOLGEN LLC ..12/31/2024 . [DIRECT ... ..09/30/2036 .
84519#-AG-9 .. | SOUTHIEST PONER POOL INC .. ..09/30/2024 . [ VARIOUS ... ..09/30/2024 .
85208N-AD-2 .. | SPRNTS 1A1 - RWBS ... ..12/20/2024 . [ PAYDOWN . . K ..09/20/2029 .
85208N-AE-0 .. | SPRNTS 1A2 - ABS . ..12/20/2024 . [ PAYDOWN . . 1,050,600 |.. . 1 050,734 . (134) . 1 050 600 |. ..09/20/2029 .
857477-AN-3 .. | STATE STREET CORP ... ..12/16/2024 . [MATURITY @ 100 00 . 1,000,000 |.. . 1,002,085 ..(2,085) ..1,000,000 |. ..12/16/2024 .
86203#-AA-8 .. | STONEHENGE CAPITAL FUND CONNECTICU . ..03/15/2024 . [DIRECT ... ...15,322|.. 15,322 ...15,322 |. .. 12/15/2025 .
863667-AF-8 .. | STRYKER CORP ......... ..05/15/2024 . [MATURITY @ 100.00 .100,000 |.. .. 99,962 .38 . 100,000 |. o | ..05/15/2024 .
867229-AE-6 .. | SUNCOR ENERGY INC ... ..10/07/2024 . [ VARIOUS .. 10,651,000 14,154,902 |.. . (121,442)]... .14,033,459 |.... (2,313,538) (2,313,538)|.... ..06/15/2038 .
BARCLAYS CAPITAL INC
86722T-AB-8 .. | SUNCOR ENERGY INC ... ..08/06/2024 . [FIXED INC .. ... 11,150,000 |........ 15,558,153 |........ 15,189,290 |.. . (117,572)]... 15,071,717 |.... (2,649,279) (2,649,279)|.... ..06/01/2039 .
87169T-AG-5 .. | SYMP 39 D1 - CDO . ..11/27/2024 . [ PAYDOWN ... .5,000,000 |.. .5,000,000 ..5,000,000 |. o | ..04/25/2034 .
87246Y-AC-0 .. |NUVEEN FINANCE LLC . ..11/01/2024 . [MATURITY @ 100.00 . 1,100,000 |.. . 1,115,588 ..1,100,000 |. N ..11/01/2024 .
87264A-BY-0 .. | T-MOBILE USA INC .... ..08/02/2024 . [MORGAN STANLEY CO .......|oeeeeeeeeeeeiinnnnnns |oeeeee......866,861 [ooeeeenns 1,221,000 .. 858,425 |.. 860,345 |.... ..6,516 |.... ..11/15/2060 .
BANK OF AMERICA
87264A-CX-1 .. | T-MOBILE USA INC .... . |..08/02/2024 . [ SECURITIES ... .971,000 |.. . 964,473 .33,871 | .33,871 |. ..09/15/2062 .
880321-AG-1 .. | TENCENT HOLDINGS LTD ..03/04/2024 . [ GOLDMAN SACHS .200,000 |.. .(9,250)|. .(9,250) ..01/19/2028 .
883203-BU-4 .. | TEXTRON INC ..03/01/2024 . [MATURITY @ 100.00 ..03/01/2024 .
891490-AR-5 .. | CONOCOPHILLIPS CO ..06/05/2024 . |??222(? {UERUNETO(KA } ..(9,849)... . ..01/01/2027 .
89173U-AC-1 .. | TPNT 2017-4 M1 - RWBS ..03/06/2024 . [ UNKNOWN SOURCE ....... . 3,180,000 |.. ...862 . 3 144,560 |. (305 202)|. . (306,292) ..06/25/2057 .
89236T-JX-4 .. | TOYOTA MOTOR CREDIT CORP ..03/22/2024 . [MATURITY @ 100.00 .. . 1,620,000 |.. 114 ..1,620,000 |. N ..03/22/2024 .
89366L-AE-4 .. | TRANSELEC SA ............ee. ..03/04/2024 . [HSBC SECURITIES INC. .200,000 |.. . (106) . (16,020)[. (16,020) ..01/12/2029 .
90139#-AA-9 .. | TWIN BROOK Il - OFFSHORE - ABS ... ™ ..12/13/2024 . [ VARIOUS ..7,367,031 , e 3,046 | 4350 [ 4,350 |... ..06/09/2026 .
90139*-AA-3 .. | TWIN BROOK Il — ONSHORE - ABS .................. ..12/20/2024 . [VARIOUS ....vvvvvvvvnnnnnnes 14,609,987 |........ 14,573,462 |........ 14 584,895 | e, 7472 [ oo TA72 o | 14,592,367 e o (86,783)|......... (86,783) ..06/09/2026 .
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90931C-AA-6 .. |UAL AA = ABS ......ooeeiiiiiiiii ..08/25/2024 . [ PAYDOWN ... ....66,784 |... .. 66,784 . 71,492 |.. ..(4,708)]... ...(4,708))... ..08/25/2031 .
90932J-AA-0 .. |UNITED AIRLINES 2019-2 PASS THROUGH TRUS .. ..11/01/2024 . [ PAYDOWN . . 79,134 ...79,134 .. 79,134 ..11/01/2033 .
90932L-AA-5 .. |UNITED AIRLINES 2015-1 PASS THROUGH TRUS ..12/01/2024 . [ PAYDOWN ... . 18,132 .. 18,132].. . 18,132 ..06/01/2029 .
91150H-HG-8 .. | US BANCORP ... ..01/30/2024 . [MATURITY @ 100.00 1,300,000 . 1,300,000 |.. . 1 330 843 |.. . 1,300,000 N ..01/30/2024 .
91150H-HII-3 ...| US BANCORP ... ..07/18/2024 . [ VARIOUS ...1,722,046 |.......... 1,900,000 |......... 1,950,806 ..(2,928)]... ..(2,928) ... (205,551) ..07/30/2029 .
91324P-BN-1 ... | UNITEDHEALTH GROUP INC ... [ oo ..07/23/2024 . [VARIOUS ... ...3,068,040 |.......... 3,000,000 |......... 2,986,560 492 ... ... 77,493 ..10/15/2040 .
91324P-CD-2 ... | UNITEDHEALTH GROUP INC ...oooveeeeieeeiieieeiieen [ oo ..07/23/2024 . [VARIOUS ... ..1,300,530 |.......... 1,500,000 |......... 1,487,130 (189,811) ..03/15/2043 .
PERSHING DIV OF DLJ SEC
91324P-EJ-7 ...| UNITEDHEALTH GROUP INC .. ..07/23/2024 . [LNDING ... ..1,318,318 |... 1,390,000 |......... 1,386,414 . . (68,804)]......... (68,804)|... .... 40,380 ..05/15/2032 .
92581*-AA-2 .. | VICOF |1 TRUST - ABS .. ..11/20/2024 . [ PAYDOWN . 5,238,919 ..5,238,919|.. ..5,225,822 |.. ..9,330 ..5,238,919 |. 107,206 |..02/10/2030 .
92915P-AH-8 ...| INGIM 2014-1 A1A - CDO ..10/18/2024 . [ PAYDOWN . 1,454,375 .. 1,454,375 |.. . 1,456,193 |.. .(1,818) .. 1,454,375 |. . 24,273 [..04/18/2031 .
92917K-AD-6 .. | VOYA 2018-3 C - CDO ...... ..05/07/2024 . [ PAYDOWN . 4,812,500 ..4,812,500 |.. . 4,723,950 |.. ..4,812,500 |. 190,162 |..10/15/2031 .
92925C-BD-3 ... WAMU 2005-AR19 1B2 - CMO/RMBS . ..12/25/2024 . [ PAYDOWN . I 9,086 |...ooeeeenennns 9,086 [...vvvvnnnnnnns 7,9% K ....9,086 |.... U S .. 12/25/2045 .
92940P-AB-0 .. |WRKCO INC ....evnnnnnii [ e ..12/03/2024 . [CALL @ 100 00 ......................................... 5,000,000 |.......... 5,000,000 |......... 4,992,881 |.......... 4,997,528 ..evvvvnennnnninnnn Jooveeeeee s 1,207 feiiiiiiiiiiiiiiins oo 1,207 | e, 4,998,735 |.ooeveiiiiiiiiins e 1,265 |............ 1,265 |oooeeenns 285,477 |..08/15/2026 .
DEUTSCHE BANK
94951J-AC-4 ...|WELF 2021-3 B - CDO .. [-.10724/2024 .| SECURITIES, INC. ...oovvtfovrmmmmnnnnniiinnnnns fernennnns 4,306,880 |........... 4,300,000 |......... 4,164,550 |......... AAT7,857 oo [ 110730 e e 11,780 | | 4,189,287 |oeevvevviriiinnnn Joeeeeeens 117,593 |......... 17,598 [ooevveneeee 330,477 |..01/16/2035 .
94989A-AX-3 .. | WFCM 2014-LC18 XA - CMBS .. T 00 P S AN 1,032,437 , N ...120,119 [..12/17/2047 .
95000F-AY-2 .. | WiFCM 2016-C35 B - CMBS .. ..09/26/2024 . [ UNKNOWN . ..2,300,000 . 2,368,959 |.. 2,318,401 ..2,312,323 |. (110,342)|. . (110,342) .65,016 [..07/17/2048 .
95000L-BE-2 .. | WFCM 2016-C33 B - CMBS .. ..09/26/2024 . [ UNKNOWN . . 1,000,000 |.. . 1,029,936 |.. . 1,007,795 ..1,000,707 |. . (19,184)[. (19,184) . 37,049 |..03/17/2059 .
95002K-BJ-1 .. | IFMBS 2020-1 B2 - CMO/RMBS .........covvveeeeens [ oeeins ..12/01/2024 . [ PAYDOWN . 182,793 ..ot 136,938 .. 135,597 |.. 182,793 [ o e e 2,447 |..12/27/2049 .
BANK OF AMERICA
961548-AV-6 .. |WESTROCK MHV LLC ...eevvvvveviieiiiiiiiiiiiiiiienes [ eeees ..08/05/2024 . [SECURITIES ..ooooveeiiiiii e | 1,094,404 |............. 940,000 |......... 1,188,844 |......... 1,058,199 |.oovvvvviiiininnins fooeeen (10,083) | [ (10,083) [ [ 1,048,116 |....oooeeeeens ..01/15/2030 .
98887V-AA-1 .. | ZAIS7 7 A - CDO ..10/15/2024 . [ PAYDOWN 2,900,792 |... 2,900,792 . 2,900,773 |.. 19 [... ..2,900,792 |.... ..04/15/2030 .
C4111#-AJ-0 .. | GRAYMONT WESTERN CANADA INC . ..08/23/2024 . REDEMPTION @ 100.00 ... 550,000 |... ...550,000 |.. 550,000 |.... ..08/21/2034 .
SEAPORT GLOBAL
G9006@-AH-9 .. | TRANSMISSION FINANCE DAC .. . [C......|..08/06/2024 .| SECLRITIES LLC .......... ...3,791,840 |.......... 4,000,000 |......... 4,000,000 4,000,000 ..05/04/2026 .
L8038*-AA-4 .. | SBM BALEIA AZUL SARL ....... C. ..12/17/2024 . | REDEMPTION @ 100.00 . 894,240 |.. .887,414 |.. 894,240 ..09/15/2027 .
L8749#-AA-0 .. | STADIUM FINANCE COMPANY SARL B ..07/30/2024 . REDEMPTION @ 100.00 ... .. 60,669 |.. .. 58,642 |.. 61,962 ...61, K .(1,358) ..07/30/2049 .
L8749#-AB-8 .. | STADIUM FINANCE COMPANY SARL B ..07/30/2024 . REDEMPTION @ 100.00 ... . 118,983 |.. 115,007 |.. 121,519 121 519 |. .(2,657) ..07/30/2049 .
L8749#-AC-6 .. | STADIUM FINANCE COMPANY SARL ... B ..07/30/2024 . | REDEMPTION @ 100.00 89,597 |. .(1,959) ..07/30/2049 .
P4001#-AA-8 .. |EOLICA MESA LA PAZ S DE RL DE CV C. ..12/30/2024 . [DIRECT .............. ...86,852 |. .. 12/20/2044 .
P7077@-AH-7 .. | NASSAU AIRPORT DEVELOPMENT CO C. ..12/31/2024 . [REDEMPTION @ 100.00 ... , . 720,000 |.... T .. I .. ..03/31/2035 .
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 616 035,459 612 559, 191 632 607,745 624 600, 154 60,206 504,586 564,793 626,621,273 (5,970) (10,579,843) (10,585,813) 25,514,421 XXX
05565A-HN-6 .. | BNP PARIBAS SA .|C. ..03/20/2024 . [CALL @ 100.00 ...2,486,000 |........... 2,486,000 |......... 2,729,625 . (243,625)]... (243,625) |... .... 82,349 [.. 12/29/2049 .
060505-EN-0 .. | BANK OF AMERICA CORP ..01/29/2024 . [MORGAN STANLEY CO ... ...6,000,531|.......... 6,000,000 |......... 6,639,285 .. (43,174)]... (43,174) |... ... 136,017 [.. 12/29/2049 .
CLEARWATER OPERATIONAL
249670-AB-6 .. | DEPOSITORY TRUST & CLEARING CO SUB CORP_ ..04/01/2024 . [ TRANSACTION ...oooeeeeeees |oveeenenennenennnnnes e 8,250,000 |...oeeeeees 8,250,000 |......... 8,250,000 |......... 8,250,000 |.. ..8,250,
65559C-AA-9 ... NORDEA BANK ABP .......covvvriiiiiiiiiiiiiiiiiins ..10/17/2024 . [ VARIOUS .. 10,250,000 |........ 11,756,750 |........ 11,756,750 |.. . (534,422)]... .11 222,329 |.... (865,129) .. 12/20/2049 .
CLEARWATER OPERATIONAL
808513-BK-0 .. | CHARLES SCHWAB CORPORATION TH CAPSEC CO . ..04/01/2024 . | TRANSACTION .. .. 14,200,000 14,200,000 |.. 14,200,000 |.. 14,200,000 .14,200,000 |. e e
90352J-AF-0 .. |UBS GROUP AG C......|..01/26/2024 .| CALL @ 100.00 .. ...8,000,000).......... 8,000,000 |......... 8,830,000 8,830,000 |.. .....(830,000)]... . (830,000))... ..8,000,000 |.... P .. 12/29/2049 .
1309999999. Subtotal - Bonds - Hybrid Securities 49,293,731 49,186,000 52,405,660 52,405,660 (1,651,221) (1,651,221) 50,754,439 (1,460,708) (1,460,708), 1,216,538 XXX
40485%-AA-8 .. |HARBOURVEST STRUCTURED SOLUTIO TERM_LOAN ....[....... ..12/20/2024 . |REDEMPTION @ 100.00 ... |..cceeeererenennnnnns |eeenn 5,706,221 | 5,706,221 |......... 5,706,221 ..5,706,221 ..09/20/2026 .
78492%-AA-9 .. | STRATEGIC PARTNERS TOUCHDOWN H SECURED T ....[....... .09/03/2024 . REDEMPTION @ 100.00 ... ....8,151,070 |......... 8,126,370 ..10/28/2026 .
86277*-AA-3 .. | STRATEGIC PARTNERS FUND VIII T TERM_LOAN ... |[....... ..10/07/2024 . |REDEMPTION @ 100.00 ... |..cceeereerennnnnnnns |oeeeeenn 5,213,849 oo, 5,213,849 ..03/10/2026 .
86277*-AB-1 .. | STRATEGIC PARTNERS FUND VI T TERM_LOAN ... [.......|.. 10/07/2024 . | REDEMPTION @ 100.00 ... |..cccooeeeiiiiiiiiee |-oee.. 5,026,150 | 5,026,150 |......... 5,026,150 . ..03/10/2026 .
96222#-AA-4 .. |WHLP 1V RP LP SECURED TERM_LOAN Due 3/23 .... ..12/06/2024 . |REDEMPTION @ 100.00 ... |...cceeverrernnnnnnns oot 9,035,480 |......eeee. 9,035,480 |......... 9,026,445 |......... 9 030,813 |.. L1147 . . . ..03/23/2026 .
G3166*-AA-5 .. | COLLER INTERNATIONAL PARTNERS SECURED TE .. ..11/20/2024 . [ VARIOUS .. .. 24,414,483 ........ 24,365,654 |........ 24,385,814 |.. 8,634 [..uvvuiiiiiiiiinn | 8,634 |... .24 394,448 |.... ... 22,495 |... .. 11/24/2026 .
1909999999. Subtotal - Bonds - Unaffiliated Bank Loans 57,549,714 57,547,253 57,464,689 57,504,784 12,646 12,646 57,517,430 32,284 32,284 1 823,896 XXX
2509999997. Total - Bonds - Part 4 799,265,825 805,415,729 814,534,427 811,699,762 60,206 (703,711) (643,505) 812,556,482 (5,970) (13,316,254) (13,322,224), 30,192,554 XXX
2509999998. Total - Bonds - Part 5 8,247,129 8,247,129 8,248,076 (948) (948) 8,247,129 112,808 XXX
2509999999. Total - Bonds 807,512,953 813,662,857 822,782,503 811,699,762 60,206 (704,659) (644,453) 820,803,611 (5,970) (13,316,254) (13,322,224), 30,305,362 XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE D - PART 4

Showmg All Long-Term Bonds and Stocks SOLD, REDEEMED or Otherwise DISPOSED OF During Current Year

1 2 3 4 5 7 8 9 10 Change In Book/Adjusted Carrying Value 16 17 18 19 20 21
11 12 13 14 15
Total
Current Total Foreign Bond
Year's Change in | Exchange Book/ Interest/
Prior Year Current Other- Book/ Change in | Adjusted Foreign Stock Stated
Book/ Unrealized Year's Than- Adjusted Book/ Carrying | Exchange Dividends Con-
CcusIP Number of Adjusted Valuation (Amor- | Temporary | Carrying Adjusted Value at Gain Realized | Total Gain | Received tractual
Identi- For-| Disposal Name Shares of Con- Carrying Increase/ | tization)/ |Impairment Value Carrying Disposal | (Loss)on |Gain (Loss)| (Loss)on During Maturity
fication Description eign| Date of Purchaser Stock sideration | ParValue | Actual Cost Value (Decrease) | Accretion |Recognized| (11+12-13) [ Value Date Disposal _|on Disposal| Disposal Year Date

4509999997. Total - Preferred Stocks - Part 4

4509999998. Total - Preferred Stocks - Part 5

4509999999. Total - Preferred Stocks

018914-50-7 ... | AB DISCOVERY VALUE R FUND ........oovemniiiiiaes | e ..12/31/2024 . | DIRECT
208706-84~7 ... AMERICAN FUNDS EUROPACIFIC GRONTH R4 FUND ...|....... ..12/31/2024 . [DIRECT
AMERICAN FUNDS GROWTH FUND OF AMERICA R4

399874-84-1 ... [FUND .eeiiiiiiiiiiiiiie i [ e ..12/31/2024 . | DIRECT
354026-50-2 ... | FRANKLIN MUTUAL SHARES R FUND ..12/31/2024 . |DIRECT ...
355148-82-6 ... FRANKLIN SMALL CAP VALUE R FUND .. . ..12/31/2024 . |DIRECT ...
354713-55-4 ... [FRANKLIN STRATEGIC INCOME R FUND .............|..eeee ..12/31/2024 . |DIRECT ...
416649-35-8 ... [HARTFORD CAPITAL APPRECIATION R4 FUND ..12/31/2024 . | DIRECT
416649-28-3 ... [HARTFORD DIVIDEND & GROWTH R4 FUND . ..12/31/2024 . | DIRECT
416641-87-6 ... [HARTFORD GROWTH OPPORTUNITIES R4 FUND ..12/31/2024 . | DIRECT
416649-34-1 ... [HARTFORD HIGH YIELD R4 FUND ........cooeeeeeiis | ennne ..12/31/2024 . |DIRECT ...
HARTFORD INTERNATIONAL OPPORTUNITIES R4 FUND
416649-24-2 ... [ .eveeieeiiiiiiie e [ ..12/31/2024 . | DIRECT
416649-39-0 ... |HARTFORD SMALL COMPANY R4 FUND ..12/31/2024 . | DIRECT ...
416649-25-9 ... |HARTFORD TOTAL RETURN BOND R4 FUND . ..12/31/2024 . | DIRECT
00141M-59-8 ... INVESCO MAIN STREET MID CAP R FUND . ..12/31/2024 . | DIRECT
00141L-50-9 ... [ INVESCO SMALL CAP EQUITY R FUND .. ..12/31/2024 . | DIRECT
55272P-25-7 ... |MFS TOTAL RETURN BOND R3 FUND . ..12/31/2024 . | DIRECT ...
552081-46-6 ... [MFS TOTAL RETURN R3 FUND ........cooommiiiiinens [ oo ..12/31/2024 . |DIRECT ...
55273H-64-3 ... [MFS VALUE R3 FUND ......oevveiiiiiiiiiiniiiiiins [ e ..12/31/2024 . [DIRECT ...

....423,073
....... 3,503

880208-84-8 ... | TENPLETON GLOBAL BOND R FUND ...ovveveenereenes [ e ..12/31/2024 . | DIRECT ... . ....5,933

904504-48-7 ... [ UNDISCOVERED MANAGERS BEHAVIORAL ....eovvrerres [eeenne ..12/31/2024 . | DIRECT . ... 52.000 ... ....4,138 .. 105].
5329999999 Subtotal - Common Stocks - Mutual Funds Designations Not Assigned by the SVO 632 640 XXX 498,503 498,503 134,138 134,138 207 XXX
5989999997. Total - Common Stocks - Part 4 632,640 XXX 498,503 498,503 134,138 134,138 207 XXX
5989999998. Total - Common Stocks - Part 5 1,868,776 XXX 1,868,776 1,868,776 XXX
5989999999. Total - Common Stocks 2,501,416 XXX 498,503 1,400 1,400 498,503 2,002,914 2,002,914 207 XXX
5999999999. Total - Preferred and Common Stocks 2,501,416 XXX 498,503 1,400 1,400 498,503 2,002,914 2,002,914 207 XXX
6009999999 - Totals 810,014,369 XXX 823,281,006 811,699,762 61,606 (704,659) (643,053) 821,302,114 (5,970)]  (11,313,340)[  (11,319,310) 30,305,569 XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE D - PART 5

Showing All Long-Term Bonds and Stocks ACQUIRED During Year and Fully DISPOSED OF During Current Year

1 2 3 4 5 6 7 8 9 10 11 Change in Book/Adjusted Carrying Value 17 18 19 20 21
12 13 14 15 16
Total
Current Total Foreign
Par Value Year's Change in | Exchange Interest
(Bonds) Book/ Current Other- Book/ Change in | Foreign and Paid for
or Adjusted Unrealized Year's Than- Adjusted Book/ Exchange | Realized Dividends | Accrued
CUSIP Number of Carrying Valuation (Amort- | Temporary | Carrying | Adjusted Gain Gain Total Gain | Received Interest
Identi- For- Date Disposal Name of Shares Consid- Value at Increase/ ization)/ [ Impairment | Valu (12 + | Carrying | (Loss)on | (Loss)on | (Loss)on During and
fication Description eign | Acquired Name of Vendor Date Purchaser (Stock) Actual Cost| eration Disposal | (Decrease) | Accretion |Recognized| 13- 14) Value Disposal Disposal Disposal Year Dividends
30168A-AC-6 .. [EART 2022-6 A3 - ABS .....coevvvvvvvnnnnins [eeennnn ..02/07/2024 . JVARIOUS ....ovviiviinnnnniiiiinnnnns ..06/17/2024 .| PAYDOUN ...oovvvivvvnnnnnns fovvinnnnns 8,247,129 |....... 8,248,076 |....... 8,247,129 |......... 8,247,129 |..ovvvvniiiiiinnn |, (948)].eevvvnnniiiiiinnn Jovnniiiinns [ O AP PP AT OUUPPPPPPPPIN FPTPPTTTN 112,808 [........... 30,724
1109999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) 8,247,129 8,248,076 8,247,129 8,247,129 (948) (948) 112,808 30,724
2509999998. Total - Bonds 8,247,129 8,248,076 8,247,129 8,247,129 (948) (948)) 112,808 30,724
4509999998. Total - Preferred Stocks
21044C-10-7 .. |CONSTRUCTION PARTNERS CL A ORD ........... | ....... |..12/16/2024 .|DIRECT ............................... |..12/19/2024 .|BARCLAYS CAPITAL INC ... |ocoerenns 20,489.000 |o.euiiiiiiinnnnns foreees 1,868,776 |..eveviiiinnennnnns foovvvvinnnnniiins Jovviennniiinninnns fovvviiiniins Jovviiennnnviiiins foviiiiins Jovviiiiiiinns fo 1,868,776 |....... 1,868,776 [...ooovvvvninnnns fovviiniiinininns
5019999999. Subtotal - Common Stocks - Industrial and Miscellaneous (Unaffiliated) Publicly Traded 1,868,776 1,868,776 1,868,776
5989999998. Total - Common Stocks 1,868,776 1,868,776 1,868,776
1,868,776 1,868,776 1,868,776

5999999999. Total - Preferred and Common Stocks

6009999999 - Totals

8,248,0

76

10,115,904

8,247,129

(948) (948)

1,868,771

1,868,776

112,808

30,724
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company
SCHEDULE D - PART 6 - SECTION 1

Valuation of Shares of Subsidiary, Controlled or Affiliated Companies
1 2 3 4 5 6 7 8 9 Stock of Such
Company Owned by
Insurer on Statement Date

Description, Total Amount of 10 11
Name of Subsidiary, NAIC NAIC Goodwill Included in
CUSIP Controlled Company ID Valuation Book/Adjusted Book/Adjusted Nonadmitted Number % of
Identification or Affiliated Company Foreign Code Number Method Carrying Value Carrying Value Amount of Shares Outstanding

0999999. Total Preferred Stocks XXX XXX
87423%*-10-6 ........... | TALCOTT RESOLUTION DISTRIBUTION COMPANY 1061408044 ....... |ooeeet. 8B e e 8,385,542
874230-10-4 ........... | TALCOTT RESOLUTION COMPREHENSIVE EMPLOYEE BENEFITS SERVICE COMPANY 06-1120503 ... oo BBHI e o, 2,643,321
1799999. Subtotal - Common Stock - Other Affiliates 11,028,863
1899999. Total Common Stocks 11,028,863 2,643,321 XXX XXX

1999999 - Totals 11,028,863 2,643,321
1. Total amount of goodwill nonadmitted $

SCHEDULE D - PART 6 - SECTION 2
3

1 2 4 Stock in Lower-Tier Company Owned
Total Indirectly by Insurer on
Amount of Goodwill Statement Date
Included in Amount 5 6
CuUsIP Shown in % of
Identification Name of Lower-Tier Company Name of Company Listed in Section 1 Which Controls Lower-Tier Company Column 8, Section 1 Number of Shares Outstanding

0399999 - Total XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DA - PART 1

Showing All SHORT-TERM INVESTMENTS Owned December 31 of Current Year
1 Codes 4 5 6 7 Change in Book/Adjusted Carrying Value 12 13 Interest 20
2 3 8 9 10 11 14 15 16 17 18 19
Total
Current Foreign Amount Due
Year's Exchange and Accrued
Current Other- Change in Dec. 31 of
Book/ Unrealized Year's Than- Book/ Current Year Non- Amount
Adjusted Valuation (Amor- Temporary | Adjusted on Bond Admitted Effective Received Paid for
For- Date Maturity Carrying Increase/ tization)/ | Impairment | Carrying Not Due and Rate Rate When During Accrued
Description Code | eign | Acquired Name of Vendor Date Value (Decrease) | Accretion | Recognized Value Par Value Actual Cost in Default Accrued of of Paid Year Interest
0109999999. Total - U.S. Government Bonds XXX XXX XXX
0309999999. Total - All Other Government Bonds XXX XXX XXX
0509999999. Total - U.S. States, Territories and Possessions Bonds XXX XXX XXX
0709999999. Total - U.S. Political Subdivisions Bonds XXX XXX XXX
0909999999. Total - U.S. Special Revenues Bonds XXX XXX XXX
Stonemont Lakeland ......coeeoeiiiiiiininiiiiiiniiiaees | .......... | ........... |..12/23/2024 .|DIRECT WITH TSSUER ..eevveiiiieceniiiaeeees | 06/05/2025 . |evvuueeaeenes 88,843 [....iiiiiiiieiiiinn Joerrinieeeeriiines feeneeeeiiiiineeieees feerriinneeeeinnes feraeeeeeneneans 88,843 [......ccennnnns 88,843 [....ceeiiiiiines 539 |eeeieeieeiniianes foeeees 8.094 |.......... 8.152 | ... MON Lo feiiiii i
1049999999. Subtotal - Bonds - Industrial and Miscellaneous (Unaffiliated) - Other Loan-Backed and Structured
Securities 88,843 88,843 88,843 539 XXX XXX XXX
1109999999. Total - Industrial and Miscellaneous (Unaffiliated) Bonds 88,843 88,843 88,843 539 XXX XXX XXX
1309999999. Total - Hybrid Securities XXX XXX XXX
TR Re, Ltd. loan to affiliate ......ccoooeerrviinnns | oeeeeneens [ eeeeinnnnns . 10/15/2024 .| DIRECT WITH ISSUER .....ccvvvveniiriiiinnnnnns 10/14/2025 . |........ 140,000,000 |-vvvenerrrennnnnens foorvvvmnniniiiiinnn fovininiiiiis [ e 140,000,000 |........ 140,000,000 |........... 1,246,808 |..ovveniiiiiinnnns fornns 4.210 |oeeennnns 4210 | MAT e
Talcott Resolution Life Insurance Company loan
to affiliate ivvvveeeiiiiiiiiiiiiiiiiiiiiies | eeeeeeeees | eeeeeinnnns . 07/03/2024 .| DIRECT WITH ISSUER .....cccvvuuniiiiiiunnnnnns 07/02/2025 . |........ 300,000,000 J.eevvvenriiirnnnnnns fooviiiiiiniiiniiiins Jovviiiinniiiiiinns foiiinn Joiennn 300,000,000 |........ 300,000,000 |........... 7,548,207 [oooiiiiiiiiiniiiinn e 5.060 |.......... 5.060 |...MAT oofoeriiiiiiiiiiniii i
1419999999. Subtotal - Bonds - Parent, Subsidiaries and Affiliates - Issuer Obligations 440,000,000 440,000,000 440,000,000 8,795,105 XXX XXX XXX
1509999999. Total - Parent, Subsidiaries and Affiliates Bonds 440,000,000 440,000,000 440,000,000 8,795,105 XXX XXX XXX
1909999999. Subtotal - Unaffiliated Bank Loans XXX XXX XXX
2419999999. Total - Issuer Obligations 440,000,000 440,000,000 440,000,000 8,795,105 XXX XXX XXX
2429999999. Total - Residential Mortgage-Backed Securities XXX XXX XXX
2439999999. Total - Commercial Mortgage-Backed Securities XXX XXX XXX
2449999999. Total - Other Loan-Backed and Structured Securities 88,843 88,843 88,843 539 XXX XXX XXX
2459999999. Total - SVO Identified Funds XXX XXX XXX
2469999999. Total - Affiliated Bank Loans XXX XXX XXX
2479999999. Total - Unaffiliated Bank Loans XXX XXX XXX
2509999999. Total Bonds 440,088,843 440,088,843 440,088,843 8,795,644 XXX XXX XXX
7109999999. Total - Parent, Subsidiaries and Affiliates XXX XXX XXX XXX
7709999999 - Totals 440,088,843 XXX 440,088,843 8,795,644 XXX XXX XXX
1.
Line  Book/Adjusted Carrying Value by NAIC Designation Category Footnote:
Number
1A 1C.$.. DS 88,843 1E.$ ..o TF S e 168 s
1B 2C..$
1C 3C..$...
1D 4C ..$ ...
1E 5C..$ ...




ANNUAL STATEMENT FOR THE YEAR 2024 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 December 31 of Current Year

813

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
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-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)
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
BHV2N9REO - MAR25 SPX GOLDMAN SACHS & CO
<3750 10Y SOFR<3.5% . |VA Macro Hedge ........ . |Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28 | 10/24/2023 |. 03/21/2025 |... 10,000,000 |...... 10,000,000 . 810,000 ... 23,552 ... 23,552 |..... (1,030,412). -2 ..
BHV2NFAYO - FWDP 20Y
RTR 3.000000 02-Nov- Interest BANK OF AMERICA,
2083 e VA Macro Hedge ........ | weeorrrriinnnnn Rate........... NA e BATYDEB6GKMZ0031MB27  |. 11/02/2023 |. 11/02/2033 |... 50,000,000 |...... 50,000,000 [eevvrennaaanns 1f..... 3,532,500 |-eevvneeeeeeenin feeeeeeeii e 3,633,578 | ..cevvnnnns fennnnn 3,633,578 |..... (1,199,935)]-vveeeeeeenies foeeeemmeeeeeeenn ferenns 1,016,152 |oeeveeeeeeeeeen | v 2 e
BHV2NFR48 - FWDP 20Y
RTR 2.000000 03-Nov- Interest
2033 i VA Macro Hedge ........ | weeeerrreennnns Rate........... CITIBANK, N.A. .... ES70DZWNZ7FF32TWEFA76 |. 11/03/2023 |. 11/03/2033 |... 50,000,000 |...... 50,000,000 [...ccevvunnnnnns 1f...... 1,800,000 [.eevneeeevninnnes foevrvniineeeiinns oo 1,742,292 [ ceveeneennn [ 1,742,292 |....... [ETCCILY) R FUR RN 511,468 [...ooevvvniiiiin | oo 2 e
BHV2NFRB2 - MAR25 SPX GOLDMAN SACHS & CO
<3850 10Y SOFR<3.25% | VA Macro Hedge ........ | .eererrrennnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 11/03/2023 |. 03/21/2025 |... 10,000,000 |...... 10,000,000 . 815,000 ....14,217 (7T 1510) R FORRRRUUPRR RO R IS 2.
BHVM2NHLU2 - MAR25 SPX UNION BANK OF
<3900 10Y SOFR<3.25% | VA Macro Hedge ........ | .eeererrrennnns Equity/Index | SWITZERLAND, AG ... BFMBT61CT2L1QCEMIKS0 [. 11/09/2023 |. 03/21/2025 |..... 5,000,000 |....... 5,000,000 |.cccvueneeiinnnnn L CTEVVVN R RPN RN 7,753 (VIR0 R R R R [N 2 e
BHV2NJBGO - FWDP 20Y
RTR 3.000000 10-NOV- Interest BANK OF AMERICA,
2083 e VA Macro Hedge ........ | weoorrrrrinnnnn Rate........... NA e BATYDEB6GKMZ0031MB27  |. 11/10/2023 |. 11/10/2033 |... 50,000,000 |...... 50,000,000 [eevvrennaaens 1f..... 3,770,000 [-oeeeemnneeeeeen foemmeeeeeeeeiees foeeens 3,710,308 [..eueneees fonnnen 3,710,308 |..... (1,195, 704)...ceeeeeeeeeeeee e o 1,086,508 |-oevveeeeeeennnn [ ceviinnns 2 e
BHV2NN487 - APR25 SPX GOLDMAN SACHS & CO
<3950 10Y SOFR<3.25% | VA Macro Hedge ........ | .eovrrrrrnnnns Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBEKS528  |. 11/15/2023 |. 04/17/2025 |... 10,000,000 |...... 10,000,000 |.....cceevvnnnnnns o 755,000 [eeeeeeniieeeeen Jeeeeeeeeeeenis foeeeeenens 28,053 | .oeevvninns fernnns 28,083 |..... (1,085,869)[-..ceeeveneeeeee Jemmeeeeeeenes foeeeeeeeeeeeeen feeeeee | s 2 e
BHM2NNSK9 - APR25 SPX BANK OF AMERICA,
<3950 10Y SOFR<3.25% | VA Macro Hedge ........ | .eovrrrieennns Equity/Index |N.A. coooieiiinieees BATYDEB6GKMZ0031MB27  |. 11/15/2023 |. 04/17/2025 |..... 5,000,000 |....... 5,000,000 |+eevveuneeeennnnn o 377,500 [oeeeeeeeeeeeeee Jeeeee e foeeeeennns 14,026 [.eoeeeenns foeeennnnns 14,026 |....... (542,934 ..o eeeeeeeeeeen [ e o | 2 e
BHM2NXDF9 - 20Y RTR Interest
2.000000 30-NOV-2033 | VA Macro Hedge ........ | weeovrrerennnnn Rate........... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 11/30/2023 |. 11/30/2033 |... 50,000,000 |...... 50,000,000 [eevvrennaaanns 1f..... 1,840,000 |-eevveeeeeeeennnn feeeeeeeeeiees e 1,764,571 | .oeeeeenns | 1,764,571 ....... (573,156)
BHV2NZ4X5 - MAR25 SPX GOLDMAN SACHS & CO
<4000 10Y SOFR<3.25% |VA Macro Hedge ........ . .. |Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBBBKS528  |. 12/05/2023 |. 03/21/2025 |... 10,000,000 |...... 10,000,000 ..950,000 ....18,278 ... 18,278 |..... (1,119,935)|.
BHM2NZUVO - 20Y RTR Interest BANK OF AMERICA,
3.000000 07-DEC-2033 | VA Macro Hedge ........ NA e BATYDEB6GKMZ0031MB27  |. 12/07/2023 |. 12/07/2033 |... 50,000,000 |...... 50,000,000 [ceevvrennaeans 1f..... 4,635,000 [-...oeeeeennnnnes foeeennnieeeeeennn feees 3,989,855 | ..ccevunnns fennnnn 3,989,855 |..... (1,181, 104)] e [ e 1,827,678 [ | e 2 e
BHW2P20T4 - 20Y RTR
2.000000 14-DEC-2033 |VA Macro Hedge ........ . |BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 12/14/2023 |. 12/14/2033 |... 50,000,000 |...... 50,000,000 ....2,410,000 J IO 1,943,399 | .ooovvnnnns feennns 1,943,399 |....... (564,892)|. .691,469
BHW2P2Y62 - 20Y RTR
3.000000 14-DEC-2033 |VA Macro Hedge ........ BARCLAYS BANK PLC  GSGSEF7VJP5170UK5573  |. 12/14/2023 |. 12/14/2033 |... 50,000,000 |...... 50,000,000 [eevvrennaaanns 1f..... 5,345,000 [-.eeoeeeeenninees foeeemnneeeeeeennn feeees 4,210,741 [ .o fonnnes 4,210,741 |..... (1,170,521 e [oeeees 1,533,570 [ceeeeeeiiieeee | e 2 e
BHW2P6177 - 20Y RTR
2.000000 19-DEC-2033 | VA Macro Hedge ........ . [WELLS FARGO BANK .. KB1H1DSPRFMYMCUFXT09 |. 12/19/2023 |. 12/19/2033 |... 50,000,000 |...... 50,000,000 ... 2,555,000 J IO 1,989,740 [..oovvvenns |oennee 1,989,740 |....... (562,860)|. 743,111 2 ..
BHW2P6LF7 - 20Y RTR
2.000000 20-DEC-2033 |VA Macro Hedge ........ BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 12/20/2023 |. 12/20/2033 |.. 100,000,000 |..... 100,000,000 [......ceeevrennnns 1f..... 5,100,000 [-eeeemnmneeeeenn [ormmeeeeeemeiaes foeeees 3,977,201 [.eveeeeees fonnees 3,977,201 |..... (1,125,492)]. e foeeeemmeeeeeeenn [ 1,483,659 [..oeeeeiieeeeee | e 2 e
BHW2P6LGS - 20Y RTR
3.000000 20-DEC-2033 | VA Macro Hedge ........ BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 12/20/2023 |. 12/20/2033 |.. 100,000,000 |..... 100,000,000 [......ceeevrennnns Tl 11,110,000 |- oo eeeeeeen fens 8,558,584 | ....ovvunns fennnnn 8,558,584 |..... (2,333,724)]. e [ e 3,282,049 .o | e 2 e
BH\V2R4U03 - 10Y RTR
3.000000 15-MAY-2034 |VA Macro Hedge ........ DEUTSCHE BANK, AG  7LTWFZYICNSX8D621K86 |. 05/15/2024 |. 05/15/2034 |... 80,000,000 |...... 80,000,000 [-...eeeeeenennnns L1} U ISP 2,588,000 [....oeeevenneeaes fenen 2,211,000 [.evuunerens forrnee 2,211,000 |....... (377,000)]- e eevemeeeeemmnn foeeeeeeemmneeeee Jeeememeeeeeemeenn forreeeee | s 2 e
BHV2R4U11 - 10Y RTR
1.000000 15-MAY-2034 |[VA Macro Hedge ........ DEUTSCHE BANK, AG  7LTWFZYICNSX8D621K86 |. 05/15/2024 |. 05/15/2034 |... 80,000,000 |...... 80,000,000 [-...eeeeeenennnns Tl s (592,000)f-. e eeeeeeneeae Jeeennnn (489,528)] ...ccvvuuns founnnnn (489,528)|.......... 102,472 [ | oo e | 2 e
BHM2R6WT3 - 10Y RTR
3.000000 22-MAY-2034 | VA Macro Hedge ........ DEUTSCHE BANK, AG  7LTWFZYICNSX8D621K86 |. 05/20/2024 |. 05/22/2034 |... 40,000,000 |...... 40,000,000 [-eeevvrennaaens L1} U ISP 1,252,000 [-eeeeeemnnneeeees Jenenn 1,106,208 | ...cvvvenns fennnnn 1,106,208 |....... (145,792)]. e foeeeeeeeeeeee o e | s 2 e
BHV2R6WUO - 10Y RTR
1.000000 22-MAY-2034 |[VA Macro Hedge ........ DEUTSCHE BANK, AG  7LTWFZYICNSX8D621K86 |. 05/20/2024 |. 05/22/2034 |... 40,000,000 |...... 40,000,000 [-eeevvrenneaaens Tl s (278,000)]-+ceevvnmeeeeennn founnns (245,056)] ...ccvvnnns founnnnn (245,056).......... 82,984 [ [ e e 2 e
BHV2RISK1 - 10Y RTR
3.000000 23-MAY-2034 | VA Macro Hedge ........ DEUTSCHE BANK, AG  7LTWFZYICNSX8D621K86 |. 05/23/2024 |. 05/23/2034 |... 80,000,000 |...... 80,000,000 [-...eeeeeenennnns L1} U ISP 2,560,000 [..oeeeerenneeees fenenn 2,212,760 [.eeunneeens fonnnns 2,212,760 |....... (347, 280)]. e foeeeeemeeeeceen foeee e e | s 2 e
BHM2ROSL9 - 10Y RTR
1.000000 23-MAY-2034 |[VA Macro Hedge ........ DEUTSCHE BANK, AG  7LTWFZYICNSX8D621K86 |. 05/23/2024 |. 05/23/2034 |... 80,000,000 |...... 80,000,000 [-...eeeeeenennnns Tl s (576,000)].+ccevvemeeeeennn founnnns (490,240)] ...covvvnns funnnnn (490,240).......... 85,760 [..eeeeeeeeieeeee Joemnneeeeeemnis foereeemneeeeeen o | e 2 e
BHW2RC4Z7 - 10Y RTR
1.000000 30-MAY-2034 |[VA Macro Hedge ........ CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 05/29/2024 |. 05/30/2034 |... 80,000,000 |...... 80,000,000 [-...eeeeeenennnns Tl s (556,000)...ceveeenneeae Jeennnnn [NGITY) P (490,656).......... 65,344 | foreeeeec [ e | 2 e
BHM2RC503 - 10Y RTR
3.000000 30-MAY-2034 |VA Macro Hedge ........ CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 05/29/2024 |. 05/30/2034 |... 80,000,000 |...... 80,000,000 [-...eeeeeenennnns L1 U FOPR 2,352,000 |-evveeeeeeennns foeees 2,213,664 | ...oovvnnns fennnnn 2,213,664 |....... (138,836)[-- e eeeeeemneeeee Jeemmmneeeeemnnis foreeeemmmeeeeeen foeeeeeeees | s 2 e
BHM2RJLU4 - 10Y RTR GOLDMAN SACHS BANK
3.000000 12-JUN-2034 | VA Macro Hedge ........ USA oo KD3XUN7CBT14HNAYLUO2  |. 06/10/2024 |. 06/12/2034 |... 40,000,000 |...... 40,000,000 [-eeevrnnnaeans L1 U FOPR 1,260,000 |-.eveneeeeeenn foeeees 1,108,060 |...covvnnns fennnnn 1,108,060 |....... (151,940)[- oo eeeeeeeeeee e eeeemes foreeeeemeeeeeeen [ | s 2 e
BHM2RJLWO - 10Y RTR GOLDMAN SACHS BANK
1.000000 12-JUN-2034 | VA Macro Hedge ........ USA ..o KD3XUN7CBT 14HNAYLUO2 |. 06/10/2024 |. 06/12/2034 |... 40,000,000 |...... 40,000,000 [ ceevvmmnnaaaens 1 T FOTTTI (260,000)]+evvevmmnareeennn fonnnns (245,840)] ..ocvvvnnns |eennnns (245,840)]........... 14,160 [ ooeveeneeiieinn foeeeeeeninnnees ferreninnnrernens froneereiiiineeee | ceeiiinnn 2 i




ANNUAL STATEMENT FOR THE YEAR 2024 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 December 31 of Current Year
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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
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-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)
BHW2SE6Z0 - 10Y RTR JP MORGAN CHASE
3.000000 07-AUG-2034 | VA Macro Hedge ........ BANK NA ...oovnennnns 7HBGLXDRUGQFUS7RNES7  |. 08/05/2024 |. 08/07/2034 |... 50,000,000 |...... 50,000,000 [...ccvvvunnnennns L1} (N RN 2,465,000 [....oovvvnnnnninns founnnn 1,391,665 [....cceeees o 1,391,665 |..... [ IOZETREC ) FOR KU PR TN
BHV2RW8G1 - 10Y RTR
3.000000 03-JUL-2034 | VA Macro Hedge ........ BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573  |. 07/01/2024 |. 07/03/2034 |... 80,000,000 |...... 80,000,000 [...eveeeernnnnnns L1} (N RN 2,680,000 |..evvvenniiiiinnn fennns 2,219,920 | .cevvvnnnnn fennnnn 2,219,920 |....... (ICIVNL<I0)) RPN IR RPN AR U 2 e
BHV2SEW99 - 10Y RTR JP MORGAN CHASE
3.000000 07-AUG-2034 | VA Macro Hedge ........ . [BANK NA 7HBGLXDRUGQFUS7RNES7  |. 08/06/2024 |. 08/07/2034 |..100,000,000 |..... 100,000,000 [...eveeevevvnnen [ e 4,485,000 |... P A 2,783,330 | .cevvvnnnnn feunnnn 2,783,330 |.... (1,701,670)[.
BHV2RW8F3 - 10Y RTR
1.000000 03-JUL-2034 |[VA Macro Hedge ........ BARCLAYS BANK PLC ~ GSGSEF7VJP5170UK5573 |. 07/01/2024 |. 07/03/2034 |... 80,000,000 |...... 80,000,000 |-.evenneeeeevnnnnd [ s (664,000)]...cccvvmnrirninnn foonnns (493,272)] ceevvvvnnnn feunnnns (493,272)|......... 170,728 |ovveveeieivennnn oo e [ 2 e
BHV2SEEB3 - 10Y RTR Interest JP MORGAN CHASE
3.000000 07-AUG-2034 | VA Macro Hedge ........ . .. |Rate... .. |BANK NA 7HBGLXDRUGQFUS7RNES7  |. 08/05/2024 |. 08/07/2034 |..100,000,000 |..... 100,000,000 [...eveeeeevvnnen [ e 4,940,000 |... P A 2,783,330 | .oovvvnnnnn feunnnn 2,783,330 |..... (2,156,670)f. 2.
BHV2TJB66 - JAN25 SPX JP MORGAN CHASE
C@6000 .vennnnnnnnn VA Macro Hedge ........ | .eooeeeriinnnnn Equity/Index |BANK NA ............. 7HBGLXDRUGQFUS7RNES7 |. 10/25/2024 |. 01/17/2025 |......... 12,500 |...... 75,000,000 ...cccuunnnnns 6000 [ovuiiiiiiinnnnns foeens 1,273,250 |ouveeiiiiinnnnns foovennnn 287,699 | e o 287,699 |....... (985,551)].cevvenniiiinnnnns foovrvvnnininiiins Joveeenniiiiiinnns v | eeviiannns 2 s
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 46,180,000 22,929,250 51,489,192 | XXX 51,489,192 | (22,818,635) 12,151,850 XXX XXX
BHV2MQ838 - JUL25 SPX JP MORGAN CHASE
P@5I75 i VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK NA ............. 7HBGLXDRUGQFUS7RNES7  |. 09/08/2023 |. 07/18/2025 |........ 18,000 |...... 93,150,000 |.............. 5175 |..... 11,335,138 [ceeneiiiiiinees [ fos 1,704,207 [ .eeeeeenns | 1,704,207 |..... [(CTR: 723072 1)) R FORRURR RN 726,559 |evenieiiiiiines | e 2 e
BHV2M0846 - JAN26 SPX JP MORGAN CHASE
P @ 5400 ... eee | VA Macro Hedge ........ | coeeeeeennnnnns Equity/Index |BANK NA 7HBGLXDRUGQFUS7RNES7  |. 09/08/2023 |.01/16/2026 |........ 18,000 |...... 97,200,000{..............5400 |..... 14,200,740 P A 3,793,188 [..eueneens [ 3,793,188 |..... (7,729,099)].cvveviviinnnnns fooreevnineeeeenns feannns 111,763 | | et 2.
BH\V2M0853 - JP MORGAN CHASE
P@5175 e VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK NA ............. 7HBGLXDRUGQFUS7RNES7  |. 09/08/2023 |. 01/17/2025 |........ 18,000 |...... 93,150,000 |..........ee. 5175 |..... 10,828,586 |..oevvvenieeiinnn oo i 64,479 | .ooovnii [ 64,479 |..... (7,382,823)].cvveeeevcennnnns foorernninieeienns foeienens R VAT F BN 2 e
BHV2MQPGO - JAN25 RTY BANK OF AMERICA,
P@2125 ....covvnennnns VA Macro Hedge ........ | weeeerrreennnns Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 09/14/2023 |. 01/17/2025 |.......... 6,000 |...... 12,750,000 |...cvvnnnnnens 2125 1...... 1,568,760 |.eevvveneeeivinnn [ e 61,391 [ [ 61,391 |..... (1,085,467)[.....cccvvnnnnens fovvnnneiiiiiinns [ T4,965 |oeeeniiiiiiines | e 2 e
BHV2MQPJ4 - JAN26 RTY BANK OF AMERICA,
P@2200 ....cceennnnn. VA Macro Hedge ........ | weeeerrreennnns Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 09/14/2023 |.01/16/2026 |.......... 6,000 |...... 13,200,000 |..cevvnnnnnens 2200 |...... VST VN PR KR RN 941,509 | .ooevviinn [ 941,509 |....... [WETAVEX)) R R RN 169,376 [..evevevvieeeen | eeeeeennnn 2 e
BHV2MQPK1 - JUL25 RTY BANK OF AMERICA,
P@2125 ....covvnennnns VA Macro Hedge ........ | weeeerrreennnns Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 09/14/2023 |. 07/18/2025 |.......... 6,000 |...... 12,750,000 |...cvvnnnnnens 2125 ...... 1,681,680 [.evveeeeeininees v [ 530,283 | ..cevvnnnnn [ 530,283 |....... [WEIURE:S10)) R FTRURT RN 107,792 |ocevvveeeeeciinn | eeriins 2 e
BHV2MQPQ8 - JUL25 NDX GOLDMAN SACHS & CO
P @ 17600 .............. VA Macro Hedge ........ | weeeerrreennnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 09/13/2023 |. 07/18/2025 |.......... 1,200 |...... 21,120,000 |...ccvvnnnns 17600 |...... 2,873,211 [eeeiiiiiiinees v o 430,089 [..evnnenns o 430,089 |..... (1,616, 137)].cevvvneeeecinnnn [ s LLCZ 0 (Y N (R, 2 e
BHV2MQPR6 - JAN26 NDX BANK OF AMERICA,
P @ 18400 .............. VA Macro Hedge ........ | weeeerrreennnns Equity/Index |N.A. cooiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 09/13/2023 |.01/16/2026 |.......... 1,200 |...... 22,080,000 |...ccuunnnns 18400 |...... 3,551,868 [....oevvvvnieens feviniiiieiiinnn [ 977,357 [eeveeenes o 977,357 |..... (1,766,481)].ccevvneeiiiinnnn oo i 278,078 [ | oo 2 e
BHV2MQPU9 - JAN25 RTY BANK OF AMERICA,
P@2125 ....covvnennnns VA Macro Hedge ........ | weeeerrreennnns Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 09/14/2023 |. 01/17/2025 |.......... 3,000 |....... 6,375,000 ........ccen 225 |t 784,380 [.oveeivieiieies e foeeeiiinn 30,696 [..euneeeens o 30,69 |....... (632,733)].cevvveeeiinnnns [ e T 7 P [T 2 e
BHM2MQPV7 - JUL25 MXEA JP MORGAN CHASE
P @ 2400 ............... VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK NA ............. 7HBGLXDRUGQFUSRNES7  |. 09/14/2023 |. 07/18/2025 |.......... 4,000 |....... 9,600,000 |...ccuunnnnens 2400 |...... 1,228,000 |ooevvvneneeeiinnnn fereeeiniiiiinns e 682,016 |..coevennnn |ovnennnn 682,016 |....... (AT TL:)) R EPURN RN £ T4V R U 2 e
BHV2MQPX3 - JAN25 MXEA JP MORGAN CHASE
P @2400 ............... VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK NA ............. 7HBGLXDRUGQFUSRNES7  |. 09/14/2023 |. 01/17/2025 |.......... 2,000 |....... 4,800,000 |...ccuunnnnens 2400 |......... LS/ (V0N R FORRRRR RN 266,995 | ..oevvvnnnn [ 266,995 |....... [QEEICK)) F R R P P [ 2 e
BHV2MQPY1 - JAN26 RTY BANK OF AMERICA,
P @220 ....ccoennn. VA Macro Hedge ........ | weeeerrreennnns Equity/Index |N.A. coooiiiininnnns BATYDEB6GKMZ0031MB27  |. 09/14/2023 |.01/16/2026 |.......... 3,000 |....... 6,600,000 ......0uvveeee 2200 |...... 1,017,870 [oeeneeeiviieees v [ 470,754 [ eveneeens o 470,754 |....... (7418170 RN IR R 79,688 [..ccvvvvniiiieein | eeeeeeiann 2 e
BHV2MQPZ8 - JAN25 MXEA JP MORGAN CHASE
P @ 2400 ............... VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK NA ............. 7HBGLXDRUGQFUSRNES7  |. 09/14/2023 |. 01/17/2025 |.......... 4,000 |....... 9,600,000 |...ccuunnnnens 2400 |...... 1,144,200 [oceennieneees e oo 533,990 | .ooeerinnnn [ 533,990 |....... (288,466).......ccvvnneens |ernnnnieniinnins foeriiinnns ST P I 2 e
BHV2MQQ04 - JAN25 NDX GOLDMAN SACHS & CO
P @ 17600 .............. VA Macro Hedge ........ | weeeerrreennnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528  |. 09/13/2023 |. 01/17/2025 |.......... 1,200 |...... 21,120,000 |...ccvvnnnns 17600 |...... 2,646,632 |...nneiiiiiines [ feees 13,004 [.eneeeeeens o 13,004 |..... [ 2ZR(0[0)) R FRRU RN 126,472 [ | oo 2 e
BHV2MQQ12 - JUL25 RTY BANK OF AMERICA,
P@2125 ....covvnennnns VA Macro Hedge ........ | weeeerrreennnns Equity/Index |N.A. coooiiiiininnnns BATYDEB6GKMZ0031MB27  |. 09/14/2023 |. 07/18/2025 |.......... 3,000 |....... 6,375,000 .......cccuu 2125 ..o LLLIVIR-ZIVN R FOPRRRPPR RN 265,141 [ [ 265,141 |....... (395, 175)).cevvneeeeiinnnns fooreevniieieeis fes 53,896 |..evneiiiiininns | e 2 e
BHV2MQQ46 - JAN25 NDX GOLDMAN SACHS & CO
P @ 17600 .............. VA Macro Hedge ........ | weeeerrreennnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS528 | 09/13/2023 |. 01/17/2025 |............ 600 [...... 10,560,000 |.....ceun... 17600 |...... 1,328,316 [ceeeceiieeees i [ 6,502 | ceveeeee e 6,502 |....... [R-LCIVI [0]0)) RPN IR AR 63,236 |.eenneeiiiiiinns | e 2 e
BHV2MQQ53 - JAN26 NDX BANK OF AMERICA,
P @ 18400 .............. VA Macro Hedge ........ | weeeerrreennnns Equity/Index |N.A. cooiiiiiinnnnnns BATYDEB6GKMZ0031MB27  |. 09/13/2023 |.01/16/2026 |............ 600 [...... 11,040,000 |......een... 18400 |...... 1,775,934 [ | o 488,679 [..evvneeees s 488,679 |....... [REEKTR22210)) R FRRUR RN 139,086 [...ovvevvniieees | eeeeeenenn 2 e
BHV2MQQ61 - JUL25 NDX GOLDMAN SACHS & CO
P @ 17600 .............. VA Macro Hedge ........ | weeeerrreennnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBB6KS528 | 09/13/2023 |. 07/18/2025 |............ 600 [...... 10,560,000 |.....ceun... 17600 |...... 1,436,606 |.oeevveneeeiinnnn [ s 215,044 | .ooeeni [ 215,044 |....... [RE[0: T 0G1)) PR IR R 92,084 |oeevniiiiiiines | e 2 e
BHV2MQQA2 - JUL25 MXEA JP MORGAN CHASE
P @2400 ............... VA Macro Hedge ........ . ..|Equity/Index |BANK NA ............. 7HBGLXDRUGQFUSRNES7  |. 09/14/2023 |. 07/18/2025 |.......... 2,000 |....... 4,800,000 |...ccuunnnnens 2400 |........ [SALVVVN R IR R 341,008 | ... 341,008 |....... QLI TR-CT0) R TR RN 39,356 |..evvniniiiiinnnn
BHV2MQQBO - JAN26 MXEA JP MORGAN CHASE
P@2500 ....ccvvnnnnnn VA Macro Hedge ........ | weoorrrrrennnns Equity/Index |BANK NA ............. 7HBGLXDRUGQFUSRNES7  |. 09/14/2023 |.01/16/2026 |.......... 2,000 |....... 5,000,000 |..ccuuunnnnnns 2500 |......... [T 1118 R AR R 521,935 | ceeeeiiis [ 521,935 |....... [QEEIRYE:)) R IR RN AT KT U I 2 e
BHV2MQR86 - JAN26 MXEA JP MORGAN CHASE
P @ 2500 ... ... |VA Macro Hedge ........ . ..|Equity/Index |BANK NA 7HBGLXDRUGQFUS7RNES7  |. 09/14/2023 |.01/16/2026 |..........4,000 |...... 10,000,000 ..............2500 |...... 1,868,380 P A 1,043,869 [..eeeeenns |oenne 1,043,869 |....... (279,155)|.
BHW2PJ1U8 - BANK OF AMERICA,
P@6150 ..oovvennnnnnns VA Macro Hedge ........ | .eooeerrirnnnnn Equity/Index |N.A. oooiviinnnnnnnns BATYDEB6GKMZ0031MB27 ). 01/17/2024 |. 07/17/2026 |........ 16,000 |...... 98,400,000 ....ccuuunnnns [ R CIO O RPN 16,972,640 [.....oovvvneiinis v 6,857,153 | .. [t 6,857,153 ... (10,115,487)..ccvvveeviinnnns foonnnniiinniinnnns Jovvvninnniiiinn fooviinn | i 2 s
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ANNUAL STATEMENT FOR THE YEAR 2024 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 December 31 of Current Year

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
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-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)
BHW2PJ1V6 - JUL26 SPX BANK OF AMERICA,
P@6150 ..ccvvvnnnnnnnn VA Macro Hedge ........ | weeeerrreennnns Equity/Index |N.A. coooiiiiiinnnns BATYDEB6GKMZ0031MB27  |. 01/17/2024 . 07/17/2026 |.......... 8,000 |...... 49,200,000 |.............. [ LIV PR R 8,486,320 [...oovvvvnnniiins fenenn 3,428,576 | ..cevvnnnnn [eunnnn 3,428,576 |..... (ER VYA LT)) FORR RPN R TR TS 2 e
BHV2PYYB1 - JAN25 SPX GOLDMAN SACHS & CO
P@4700 ...covvvnnnnnnn VA Macro Hedge ........ | weeeerrreennnns Equity/Index | INTERNATIONAL ...... W22LROWP2|HZNBBBKS28  |. 02/15/2024 |. 01/31/2025 |........ 15,000 |...... 70,500,000 |...ccvvunnnnns LCY(V[V ) PO N PAVZE V[V R 50,148 [.eveeeeees [ 50,148 |..... (2,023,452)]...ccvvvnniiininnn fooereeeiiiiinnnes fvveiinnnveiinns [ | s 2 e
BHV206FN6 - JUL25 SPX
P@4750 ...covvnnnnnnnn VA Macro Hedge ........ | weeeerrreennnns Equity/Index |WELLS FARGO BANK .. KB1H1DSPRFMYMCUFXTO9 [. 03/01/2024 |.07/18/2025 |......... 12,500 |...... 59,375,000 .......cceuen LYV FOR R 2,152,375 |ovvveeiiiiiinins o 588,942 | ..oovvnnnn [ 588,942 |..... [QIRCCKTRRCC)) PP RPN R RN 2 e
BHV2S0X83 - SEP25 SPX JP MORGAN CHASE
P @4500 .............. VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK NA ............. 7HBGLXDRUGQFUSRNES7  |. 08/27/2024 |. 09/19/2025 |....... 100,000 |..... 450,000,000 [......c0unnn.. 4500 |..eeveeiiiens ... (8,000,000)f......cccunnnnnins |oeenn (4,857,870).ceuvneencs |nnne (4,857,870)|...... 3,142,130 |oevveeieviinnn foeeei e e [ s 2 e
BHV2S0X91 - SEP25 SPX JP MORGAN CHASE
P @ 5000 .... VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK NA ............. 7HBGLXDRUGQFUSRNES7  |. 08/27/2024 |. 09/19/2025 |....... 100,000 |..... 500,000,000 |. 13,797,000 |.. P A 8,487,760 |..ccovvvnns |oennee 8,487,760 |..... (5,309,240)..0vvvneieinnnnns Y S R (R, 2 e
BHV2S0XB6 - MAR25 SPX JP MORGAN CHASE
P @5000 ....oounnnnnnnn VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK NA ............. 7HBGLXDRUGQFUSTRNES7  |. 10/25/2024 |. 03/21/2025 |......... 25,000 |..... 125,000,000 |..cevvnnnnnens 5000 [ouveniiriinnnnns foeeees 1,270,500 [.ooevveveeneiiens Jevninnnns 507,194 [ oo 507,194 |....... (WLETR(V[S)) A FPPRUUUPR RO TR I 2 e
BHV2TJB58 - SEP26 SPX JP MORGAN CHASE
P@2500 ....ccovnnnnn. VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK NA ............. 7HBGLXDRUGQFUSRNES7  |. 10/25/2024 |. 09/18/2026 |........ 15,000 |...... 37,500,000 |...ccvvnunnnns TV R R (305,400)f....ccvvvmennnnens Jeennnnn (258,183)[ .evvnnneens fonnnns (258,183).......... A7, 207 [eoeiiiiiiiiinnies i [ e | e 2 e
BHV2TJBZ2 - JUL26 SPX JP MORGAN CHASE
P@6150 ..covvvnnnnnnns VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK NA ............. THBGLXDRUGQFUSRNES7  |. 10/25/2024 |.07/17/2026 |.......... 8,000 |...... 49,200,000 |.............. (R LSI0N PR (3,704,080)[.....ccvvnnnveennn founnn (3,428,576)] ..evvvnnnnn fennnn (3,428,576)......... 275,504 |.oeevvniiiiiinnn oo e [ 2 e
BHV2TJB41 - SEP26 SPX JP MORGAN CHASE
P @5000 ....oouvnnnnnnn VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK NA ............. 7HBGLXDRUGQFUS7RNES7  |. 10/25/2024 |. 09/18/2026 |........ 15,000 |...... 75,000,000 |...ccvvunnnnns 5000 [ouvenirriinnnnns foeees 2,949,300 |..evunniiiiinnnnns oo 2,591,395 [.ooeeeniis | 2,591,395 |....... (RS 11 PR KU PP TR Y 2 e
BHV2TJBZ2 - JUL26 SPX JP MORGAN CHASE
P@6150 ..covvvnnnnnnnn VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK NA ............. 7HBGLXDRUGQFUSRNES7  |. 10/25/2024 |.07/17/2026 |........ 16,000 |...... 98,400,000 |....ccvvunnnns (R LSI0N PR (7,408,160)]...ccvvnneevennnnn fornns (6,857,153)[ .eevveeeecs [nnne (6,857,153)f......... £330 IV R N ) RN RN 2 e
BHV2TJB58 - SEP26 SPX JP MORGAN CHASE
P@2500 ....ccvvnnnnnn VA Macro Hedge ........ | weeeerrreennnns Equity/Index |BANK NA ............. 7HBGLXDRUGQFUSRNES7  |. 10/25/2024 |. 09/18/2026 |........ 30,000 |...... 75,000,000 |...ccevnnnnnns TV R R (610,800)]...cevvvnneerinnn fonnnns (516,366)( ..vvnnneens [onnnns (516,366)|.......... [SL X 73 R RN R R IO 2 e
BHV2TJB41 - SEP26 SPX JP MORGAN CHASE
P @5000 ..ccounnnnnnnns VA Macro Hedge ........ | .eooeeeriinnnnn Equity/Index |BANK NA ............. 7HBGLXDRUGQFUS7RNES7 ). 10/25/2024 |. 09/18/2026 |........ 30,000 |..... 150,000,000].............. 5000 [ouveniiiiiiininns foeees 5,898,600 [......cccvvniiiins |ounnn 5,182,791 [ [ 5,182,791 ....... (715,809)[... v evvvvvnnnnns Jvvvnnnnniiiinins fooviniiininninnes o | e, 2 s
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 64,262,171 33,571,895 25,157,947 | XXX 25,157,947 |  (56,604,717) 4,171,537 XXX XXX
0219999999. Subtotal - Purchased Options - Hedging Other 110,442,171 56,501,145 76,647,139 | XXX 76,647,139 (79,423, 352), 16,323,387 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 46,180,000 22,929,250 51,489,192 | XXX 51,489,192 | (22,818,635) 12,151,850 XXX XXX
0449999999. Total Purchased Options - Put Options 64,262,171 33,571,895 25,157,947 | XXX 25,157,947 (56,604, 717), 4,171,537 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 110,442,171 56,501,145 76,647,139 | XXX 76,647,139 (79,423, 352), 16,323,387 XXX XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX XXX
0939999999. Total Written Options - Put Options XXX XXX XXX
0949999999. Total Written Options - Caps XXX XXX XXX
0959999999. Total Written Options - Floors XXX XXX XXX
0969999999. Total Written Options - Collars XXX XXX XXX
0979999999. Total Written Options - Other XXX XXX XXX
0989999999. Total Written Options XXX XXX XXX
BHM2EEPP6 - SWP: USD |Converting Variable Interest
1.706000 07-MAR-2032 |[Asset to Fixed ....... | coeerrrrunnnnns Rate........... CME oo LCZ7XYGSLJUHFXXNXD88  |. 03/03/2022 |. 03/07/2032 |......evvnvvvvnn feunnns 75,000,000 |... 1.706/(SOFR) [-vvvuneerevmunnnns foorevmmnnnnerennns fonns (2,741,868)].....ccvvneveenns [eemnnnnnnns L (10,972,004)]...cceveieieiinn [ foerriineeeiies [ e 1,005,273 | .......... 100/100 ........
BHV2KXPQ5 - Basis Swap|
With CME GROUP INC RCV|Converting Variable Interest
1.41 PAY SOFR 10 ..... Asset to Fixed .oco.. | ooeriiiiiinnnn Rate........... LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 10/14/2028 |.. i PP 50,000,000..... 1.417(SOFR) [ eieeeneiaeeeee |enneeeeceiies foeees (2,128,391 [oeeeeeiinns Joeees (5,097,001)] e eevvmmneeeeenn foneeieeeeinis |s 486,636 | .......... 100/100 ........




ANNUAL STATEMENT FOR THE YEAR 2024 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 December 31 of Current Year

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
Description Year(s) Current
of Item(s) Strike Initial Cost | Year Initial Credit Hedge
Hedged, Price, of Un- Cost of 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 Year-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)
0999999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Interest Rate (4,870,059 XXX (16,069,095 1,491,909 [ XXX XXX

€813

BHM1KES57 - Currency
Swap With JPMORGAN Foreign Currency

CHASE BANK NA RCV 3.05(Hedging Foreign to JP MORGAN CHASE

........................... FiXed vvovevevererersss | wveveeeeeeees [CUPTENCY..... [BANK NA ............. 7HBGLXDRUGQFUS7RNES7 |.09/14/2016 |. 09/23/2026 |....... 248,800 |....... 2,071,000 |-.cvevreerrrreres ooreerenne39,500 [oomenriiieiens forverere 43,926 |1t 180,273 [ [, 168,885 vt 140,773 [ovoe oo [ foreeec 13,615 | | i
Foreign Currency

BHUTLLGP3 - CSIAP: Hedging Foreign to JP MORGAN CHASE

GBP/USD 20-FEB-2025 . [Fixed . BANK NA THBGLXORUGOFUSTRNES7 . 11/01/2016 |. 02/20/2025 |....... 448,000 |........ 2,504,800 ...(58,585)| .. 1 (53,361),..........43,015 [.

Foreign Currency

BHW1Q8MY2 - CSWAP: Hedging Foreign to
EUR/USD 07-DEC-2027 . [Fixed ......coocvvvenees | convvineeennns Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 04/05/2017 |. 12/07/2027 |....... 331,571 |....... 5,177,500 |.ccvvveirieeeeeeens fornnne [RIHTCTA)) N AN 114,804 |......... 142,072 [ oo [ 166,076 |......... 333,751 | foeniieeeeeiens forreeeeeeeiien foiieens 44,304 | ]
Foreign Currency

BHM1T4X00 - CSWAP: Hedging Foreign to
GBP/USD 31-JAN-2025 . [Fixed ....cccovceveeeeens | covvveeenennns Currency..... CITIBANK, N.A. .... E570DZWZ7FF32TWEFA76 |. 12/01/2017 |.01/31/2025 |..... 1,054,054 |........ 3,757,200 |- feeeeene 229,654 |...oeeeeeeiiiies [ 54,077 |......... 300,889 [..cvvveee |oernnn 301,051 |.......... 71,285 [oeeeiieeeee [ e s 5475 o[ e
BHM1ZSE68 - Currency
Swap With JPMORGAN Foreign Currency

CHASE BANK NA RCV 4.24(Hedging Foreign to JP MORGAN CHASE
........................... Fixed ...ceevveeeeeeenns | eeveeveeennnnn. [Currency..... |BANK NA ............. T7HBGLXDRUGQFUS7RNES7 |. 03/26/2019 |.07/30/2049 |....... 241,230 |........ 1,956,094 |.....ccommmmmnnnnee [oreeennnnn 83,542 [ | 46,435 [ 176,894 | oo [ 215,682 | 133,352 [ e o [ 88,504 | |
Foreign Currency
BHM1ZSFM2 - CSWP: Hedging Foreign to JP MORGAN CHASE
AMORT EUR/USD TR2 ... |Fixed ....ccovvveivvivnnn | wonneeeeeennnns Currency..... BANK NA ...oovnennnns 7HBGLXDRUGQFUS7RNES7  |. 03/26/2019 |. 07/30/2049 |....... 483,029 |........ 3,916,813 [..cceeiiiiiiins [ 87,187 [ fernis 91,927 |ouuennns 354,207 | ceeeeninnnn [ 416,401 |......... 267,020 [oeennieiiiinnnnns Joevvnineeeeeiees [ e 97,123 | e[ s
Foreign Currency

BHM1ZSFX8 - CSWP: Hedging Foreign to JP MORGAN CHASE

AMORT EUR/USD TR3 .... | Fixed T ..|Currency..... BANK NA .. .. THBGLXDRUGQFUS7RNES7  |. 03/26/2019 |[. 07/30/2049 |....... 362,637 |........ 2,940,572 .. .. .68, Leee...265,923 ... .e......307,796 |.........200,597 |. ..
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 172,060 434,158 1,361,673 | XXX 1,522,530 1,189,743 286,658 | XXX XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 172,060 (4,435,901 1,361,673 | XXX (14,546,565 1,189,743 1,778,567 | XXX XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX

BHM2TY8G5 - FSIP: 0IS

3.499500 02-DEC-2054 Interest

SOF i VA Macro Hedge ........ | weeeerrreennnns Rate........... [0 N LCZ7XYGSLJUHFXXNXD88  |. 11/27/2024 |. 12/02/2054 |.......eevvvvven founnns 75,000,000 |.. (3.4995)/80FR [..evuvvvvvrnnnnnes foovrmnnnereevnnnn fooneiviiiiiinnnis e 2,086,986 [........... [...... 2,086,986 |...... 2,086,986 |.......ccvvvnvens |evnnnininiiiinnns fooriiiiii e 2,051,895 | .......... 2 e

BHV2TY8R1 - FSIP: 0IS

3.823500 02-DEC-2044 Interest

SOF iiiiiiiaereeenenaas VA Macro Hedge ........ | .oooerreiinnnnn Rate........... CME oo LCZ7XYGSLJUHFXXNXD88  |. 11/27/2024 |. 12/02/2044 |........ceeeeeen [onnns 180,000,000 |.. (3.8235)/SOFR [ .evvvvuunarerrnn foummneerrmmmnnnnns foerrmnnnnnneeennnn foanees 3,166,671 ]....ccvvvnn |oeenee 3,166,671]...... 3,166,671 [+ oeeeeeneeeeernnn feoneeeeeemninenes foeveenineeeeenenn foeens 4,018,301 [ .......... 2 s
1119999999. Subtotal - Swaps - Hedging Other - Interest Rate 5,253,657 | XXX 5,253,657 5,253,657 6,070,196 | XXX XXX
1169999999. Subtotal - Swaps - Hedging Other 5,253,657 | XXX 5,253,657 5,253,657 6,070,196 | XXX XXX
BHM2KXPHS - FSWP: OIS Interest

2.132000 10-JUN-2029 | Asset Replication .... | .cooeerrennnns Rate........... CUE oo LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 06/10/2029 |...cevveuneveeen feunnnn 50,000,000 |.. 2.1320/(SOFR) |[.......... 15,142 [ | (1,719,356).......... 15,142 | e [ (4,438,190)). .o eeeeeeneeeee Joemmmneeeeeemen fooeeeemeeeeees o e 527,010 [ covveeenns | e
BHV2KXPL6 - FSWP: OIS Interest

1.954500 17-DEC-2049 |[Asset Replication ... | .ooeerrvvnnnnns Rate........... CUE oo LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 12/17/2049 |...oevveeeeeenn feunnn 100,000,000 |.. 1.9545/(SOFR) |.......... 35,363 |+eeeenneeeeennnn feunnn (3,602,004).......... 35,363 |..ccvunnnns .. (36,609,904)...ccemnneeeienn foeneeeeeerreees feeerre e oo e 2,498,904 | ..o ceeriiiiiiins
BHV2KXPP7 - FSWP: OIS Interest

2.135000 10-JUN-2029 | Asset Replication .... | .cooeerieennns Rate........... CME oo LCZ7XYGSLJUHFXXNXD88  |. 04/21/2023 |. 06/10/2029 |...eevvuueeeenn founnns 50,000,000 |.. 2.1350/(SOFR) |-....x...- 15,145 (...t ... (1,717,861)[.......... 15,273 | .evvvee fennns (4,432,154)]. e evveeeeeennnn foeeeeeciiinee e o [ 527,010 [ covvvnnnn | e
1179999999. Subtotal - Swaps - Replication - Interest Rate 65,650 (7,039,221 65,778 | XXX (45,480,248 3,552,924 XXX XXX
1229999999. Subtotal - Swaps - Replication 65,650 (7,039,221 65,778 | XXX (45,480,248 3,552,924 | XXX XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX XXX
BHM2TQYZ1 - TRSWAP:

TRSWAP: GSVIDUV6 INDEX GOLDMAN SACHS & CO

........................... VA Macro Hedge ........ | ..ooeeeeeeenno [Equity ....... | INTERNATIONAL ...... VW22LROWP2IHZNBB6KS28 |. 11/14/2024 |. 11/12/2025 |....covvvvvvnnns |oovvnnneenn 2,865 [ [ s v [ (2,468)] e [ (2,468)] e (2,468)[. e v foeneviiiis e | e |2 s
BHM2TQYW8 - TRSWAP:

TRSWAP: GSISSK1D INDEX GOLDMAN SACHS & CO

........................... VA Macro Hedge ........ | ...oooeevvnnnn [Equity .......| INTERNATIONAL ...... VW22LROWP2IHZNBB6KS28 |. 11/14/2024 |. 11/12/2025 |....ceeeeemenes Joevemnneeee 2,879 feeeccceeeeee oeeeemneeeeeeeen feeeeeeemneeee foeeemneeeeeeeee oo 3528 | [ 30528 e 8,528 [ e o e | e |2 e
BHM2TQYTS - TRSWAP:

TRSWAP: GSVICVS1 INDEX GOLDMAN SACHS & CO

........................... VA Macro Hedge ........ | ..ooeeeeeeennno [Equity ....... | INTERNATIONAL ...... VW22LROWP2IHZNBB6KS28 |. 11/14/2024 |. 11/12/2025 |.....oevvvvvnnns |ovvennnnennnn 3,805 [ounnniiiiiinines fooniiiniinniiins v v foonenn (2381 e [ (2,38 (2,38 e o [ | e |2 s

BHW2TQZ23 - TRSWAP:
TRSWAP: GSVIDUGE INDEX GOLDMAN SACHS & CO
........................... VA Macro Hedge ........ | ..............[Equity ....... [ INTERNATIONAL ...... W22LROWP2IHZNBB6K528 |. 11/14/2024 |. 11/12/2025 |.....ceeeeeeees fovevieeenn 768 | v oo e oo (3,006)] e o (8,006)]. oo (8,006)]- e [ oo e | 2 s
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ANNUAL STATEMENT FOR THE YEAR 2024 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 December 31 of Current Year

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
Description Year(s) Current

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

Hedged, Price, of Un- Cost of 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 Year-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)

1329999999. Subtotal - Swaps - Other - Total Return (4,22 XXX (4,292) (4,292) XXX XXX
1349999999. Subtotal - Swaps - Other (4,22 XXX (4,292) (4,292) XXX XXX
1359999999. Total Swaps - Interest Rate 65,650 (11,909,280 5,319,435 | XXX (56,295,686 5,253,657 11,115,029 [ XXX XXX
1369999999. Total Swaps - Credit Default XXX XXX XXX
1379999999. Total Swaps - Foreign Exchange 172,060 434,158 1,361,673 | XXX 1,522,530 1,189,743 286,658 | XXX XXX
1389999999. Total Swaps - Total Return (4,22 XXX (4,292) (4,292) XXX XXX
1399999999. Total Swaps - Other XXX XXX XXX
1409999999. Total Swaps 237,710 (11,475,122) 6,676,816 | XXX (54,777,448) 6,439,108 11,401,687 | XXX XXX
1479999999. Subtotal - Forwards XXX XXX XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 172,060 (4,435,901) 1,361,673 | XXX (14,546,565) 1,189,743 1,778,567 | XXX XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX XXX
1709999999. Subtotal - Hedging Other 110,442,171 56,501,145 81,900,796 | XXX 81,900,796 (74,169,695) 16,323,387 6,070,196 | XXX XXX
1719999999. Subtotal - Replication 65,650 (7,039,221) 65,778 | XXX (45,480,248 3,552,924 | XXX XXX
1729999999. Subtotal - Income Generation XXX XXX XXX
1739999999. Subtotal - Other (4,22 XXX (4,292) (4,292) XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX XXX
1759999999 - Totals 110,679, 881 56,501,145 (11,475,122) 83,323,955 | XXX 21,869,691 (72,984, 244) 16,323,387 11,401,687 | XXX XXX
(a) I Code I Description of Hedged Risk(s) I
(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 year ending December 31, 2024, the hedge has been
0002 ..cevneennnns Lo el VLI Vo =TT I ) =1l 7
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Item Deferred (b)
0079999999. Subtotal - Purchased Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
0149999999. Subtotal - Purchased Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
BHI20PC98_NOV24 SPX C @ 5360 GOLDNAN SACHS & €0
.............................. VA Macro Hedge ..............| «.eooeoe.. [Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBB6KS28 |04/12/2024 |11/15/2024 (11/15/2024 |Expiration .... |........... 6,250]...... 33,437,500 |.......... 5350.0 [..eeuuenenennanen Joeenenn 1,250,000 foenennnnnnennnnnn foveneneneneenns foaeee et 1,250,000 [ 2oeeveen e [ e e (1,250,000) e e [2 e
BHM2SZJ71_MAR25 SPX C @ 6000 JP 1ORGAN CHASE BANK
.............................. VA Macro Hedge .............. | «eveeneenn |Equity/Index |NA ................. 7HBGLXDRUGQFUS7RNES7 [09/16/2024 [03/21/2025 [10/25/2024 [Sale .........e.|oeeennen.. 12,500]...... 75,000,000 .. .00ttt 6000.0 foeeunennnnnnnnnns fovnnn 1,373,047 [oeent i 2,186,250 [ eueeneenenen e s 1,878,047 [ s e i o 83,208 [ e 2
BHI2SZJA4_SEP24 SPX C @ 5625 GOLDNAN SACHS & CO
.............................. VA Macro Hedge ..............| «.eoeeoe.. [Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBB6K528 | 09/16/2024 |109/20/2024 (09/19/2024 |Sale ...........|.oeevee.... 8,000]...... 45,000,000 .. . .0eun 5625.0 foeuennenennnnnnen |onenennnn 376,000 foenennn 714,427 |oeenennnnenns et 376,000 [ e | [ e |t 338427 [ e [ 2
BHM2SZJQ9_NOV24 SPX C @ 5350 JP 1ORGAN CHASE BANK
.............................. VA Macro Hedge ............o.| «eveenee.. |Equity/Index |NA ................. 7HBGLXDRUGQFUS7RNES7 [09/16/2024 [11/16/2024 [11/16/2024 [Expiration .... |........... 6,250]...... 33,437,500)..........56350.0|.....euueunennnn fonnn (2,343 898) e b o (2,343813) e e o e o 2348818 e e 2 e
0159999999. Subtotal - Purchased Options - Hedging Other - Call Options and Warrants 655,234 2,870,677 655,234| XXX 2,215,443 XXX
BHI2IGPNG_JAN24 1IXEA P @ 2300) P IORGAN CHASE BANK
.............................. VA Macro Hedge .............. | «oeeeeveno [Equity/Index |NA ................. 7H6GLXDRUGQFUS7RNEQ7 |09/14/2023 |01/19/2024 (01/19/2024 |Expiration .... [ceeeveeeeieiins]ennsst 9,200,000, 0 00002 23000 foeuennen. 742,289 |uuenenns (742,239)ccncnnnncncnan foreeeneeeeaes feeec e o 485,088 [ e e e e 2
BHM2MQPNS_JAN24 MXEA P @ 2300 JP 1ORGAN CHASE BANK
.............................. VA Macro Hedge .............. | «eveeneenn |Equity/Index |NA ................. 7HBGLXDRUGQFUS7RNES7 [09/14/2023 [01/19/2024 [01/19/2024 [Sale ...uuveuven |oveennennen 4,000 fceeneneniniin |oieennnnnn 2800.0 foennennnnnnnnnns founeenn 744,548 | 477,305 e e A58 [ | e i [ (267, 283) e e [ 2
BHI2U0812_JUL24 SPX P @ 4950 P IORGAN CHASE BANK
.............................. VA Macro Hedge ..............| «-eoeeoeno [Equity/Index |NA ................. 7H6GLXDRUGQFUSTRNE97 |09/08/2023 |07/19/2024 (07/19/2024 |Expiration .... |.......... 18,000]......89,100,000|.......... 4950.0 |....... 7,474,624 |......... 214,056 .. .eeueenenennen |oennennnnneenns [oeee 7,688,681 [ e [ 3,565,284 [oe e [eeeeeeeeens [ (7,688,88T)f e e [ 2 e
BHM2MQPPO_JUL24 NDX P @ 16850} GOLDVAN SACHS & CO
.............................. VA Macro Hedge .............. | «eveeneen |Equity/Index | INTERNATIONAL ...... W22LRONP2IHZNBB6KS28 [ 09/13/2023 07/19/2024 [07/19/2024 |Expiration .... |........... 1,200(...... 20,220,000]......... 16850.0 |....... 1,843,104 |.......... 52,782 |ccceuueunennennns foonnnnnnniniiis o 1,895,886 [ wonennenn |ounn s 956,564 [ooeuneennninnins fvneneeneaeans [oeeen (1,895,886) e e [2
BHM2WGPLY_JUL24 RTY P @ 2025
BANK OF AMERICA,
.............................. VA Macro Hedge ..............| «oeeeoeno [Equity/Index |N.A. ............... BATYDEBBGKMZOO31MB27 |09/14/2023 |07/19/2024 (07/19/2024 |Expiration .... |........... 6,000]...... 12,150,000|.......... 2025.0 |....... 1,051,916 |.......... 30,124 [...ovreiiie ornnennnneens [ 1,082,040 [ e | 474,429 [ e e (1,082,040) e e [ 2 el
BHM2MQPLY_JUL24 RTY P @ 2025 BANK OF AVERICA,
.............................. VA Macro Hedge .............. | «eveeneenn |Equity/Index |N.A. ............... BATYDEBBGKMZOO31MB27 [ 09/14/2023 [01/19/2024 [01/19/2024 |Expiration .... |eeeeueeueunenns f[ornnn 12,150,000).00 0000 2025.0 f..ennen ' 931,842 eunn (931,820 e [ e [ e T35 [ e e [ e [ 2
BHI2UGPT2_JUL24 MXEA P € 2300 P IORGAN CHASE BANK
.............................. VA Macro Hedge ..............| «-eeeeoeno [Equity/Index |NA ................. 7H6GLXDRUGQFUSTRNEQ7 |09/14/2023 |07/19/2024 (07/19/2024 |Expiration .... |........... 4,000].......9,200,000|.......... 2300.0 |......... 803,054 |.......... 22,998 .. ceouenenrnnnn |ornnennnnneenns e 826,052 | e | 347,632 [ [ e (826,082)f e e [ 2 el
BHM2MQPHB_JAN24 RTY P @ 2025 BANK OF AVERICA,
.............................. VA Macro Hedge .............. | «eveeneenn |Equity/Index |N.A. ............... BATYDEBBGKMZOO31MB27 [ 09/14/2023 [01/19/2024 [01/19/2024 [Sale ...uvveuven |oveennennen 6,000 fcceneneniniii |oieenennnn 2025.0 foeennennnnnnnnnns fovneen s 934,740 [ enn 0 890,935 [ e 934740 [ | e e [ (243,808) e e [2
BHIUGPHE _JAN24 RTY P @ 2025 BANK OF AUERICA,
.............................. VA Macro Hedge ..............| «-eoeeoeno [Equity/Index |N.A. ............... BATYDEBBGKMZOO31MB27 | 09/14/2023 |01/19/2024 (01/19/2024 |Expiration .... |.eeeeeeeeieiinins]ernss.. 6,075,000).. . ... 2025.0 |......... 465,921 |..cuuns (465, 921) cnenennnininins o fenee e o000 366,757 [ e e e e 2
BHM210820_JAN24 SPX P @ 4950 JP 1ORGAN CHASE BANK
.............................. VA Macro Hedge .............. | «eveeneen |Equity/Index |NA ................. 7HBGLXDRUGQFUS7RNES7 (09/08/2023 [01/19/2024 [01/19/2024 |Expiration .... |.......... 18,000]......89,100,000].......... 4950.0|....... 7,731,632 |........0. 24,048 |oeennennnnnennns foonnennn e 7,755,880 [ eeeeeen |t 4,715,408 [ Jeveeeeieaeas [oeeen (7,755,880) e e [2 e
BHI2UGPH7_JAN24 NOX P @ 16850) P IORGAN CHASE BANK
.............................. VA Macro Hedge ..............| «-eeeeoeno [Equity/Index |NA ................. 7H6GLXDRUGQFUS7RNES7 |09/13/2023 |01/19/2024 (01/19/2024 |Expiration .... |.ee.eeeeereninins].sn.t.20,220,000]......... 16850.0 |....... 1,631,862 |...... (1,631,862) .. .ucuenencnnen forunenennnenenns feneec [ ot 1894167 [ e e e e [ 2
BHM2UQPI7_JAN24 NDX P @ 16850} JP 1ORGAN CHASE BANK
.............................. VA Macro Hedge .............. | «eveeneenn |Equity/Index |NA ................. 7HBGLXDRUGQFUS7RNES7 [09/13/2023 [01/19/2024 [01/19/2024 [Sale ...uveuven |oveennennen 1,200 fceeneneninin |oieen e 16850.0 foeennennennnnns foennn 1,636,938 [oeunn s 47,867 [oeunenceei | 1,836,938 [ | e e [ (1,889,071 e [2
BHI2JL239_JAN24 SPX P @ 4000
.............................. VA Macro Hedge ..............| «.........[Equity/Index | BARCLAYS BANK PLC .  GSGSEF7VJPSI70UKS573 | 12/15/2022 |01/19/2024 (01/19/2024 |Expiration .... |......... 100,000].....400,000,000|.......... 4000.0 |...... 35,052,000 |....euveueueunans founenmnnanenennas Joeaneennnneenes [0000 35,062,000 [ 2 oeevenen |oeen s 34,994 667 [oenennenenennnn foeeeenianeenns 0000 (85,052,000)f e eveeeeeeeees Jeeneeeeieeeen [2 s
BHM210Q20_JAN24 NDX P @ 16850} JP 1ORGAN CHASE BANK
.............................. VA Macro Hedge .............. | «eveeneenn |Equity/Index |NA ................. 7HBGLXDRUGQFUS7RNES7 [09/13/2023 [01/19/2024 [01/19/2024 |Expiration .... |.eeeuveuneunennns foenn.s 10,110,000, .. ... 16850.0 |......... 815,931 |...eus (815,931 ) ueeeenennnes [ s [ [ 97,084 [ e foeeneeeeeeees [ e 2
BHI210020_JAN24 NDX P @ 16850) P IORGAN CHASE BANK
.............................. VA Macro Hedge ..............| «-eeeeoeno [Equity/Index |NA ................. 7H6GLXDRUGQFUSTRNES7 |09/13/2023 |01/19/2024 [01/19/2024 |Sale ...evenenn fouvenenennannB00eennenennnnnnines foeen e 168500 [oennnenenenaes e 818,469 [ounen et 23,934 | e B1BLAB9 | e | [ [ e (T94,535) e e [ 2 e
BHM210Q38_JUL24 NDX P @ 16850} GOLDVAN SACHS & CO
.............................. VA Macro Hedge ...........o. | «-eeeeeeo [Equity/Index | INTERNATIONAL ...... W22LROWP2IHZNBB6KS28 | 09/13/2023 |07/19/2024 [07/19/2024 |Expiration ieeeveeennnn..800]...... 10,110,000......... 16850.0 |......... 921,562 [......0t 26,391 |ounnnnnnnnnins e o 947,943 | e [ AT8,282 | [ e (AT, e |2
BHI2UGPS4_JAN24 RTY P @ 2025 BANK OF AUERICA,
.............................. VA Macro Hedge ..............| «-eoeeoeno [Equity/Index |N.A. ............... BATYDEBBGKMZOO31MB27 | 09/14/2023 |01/19/2024 [01/19/2024 |Sale ..eevenvns fovenennnnn 3,000 ecenenennnnnenns foeeneennnn 2025.0 [eennnenennnnnnen |oeenen e 467,370 founen et 345,467 | et 487,370 [ e e [ e e (120,908) e e [ 2 e
BHM210Q87_JUL24 MXEA P @ 2300 JP 1ORGAN CHASE BANK
.............................. VA Macro Hedge .............. | «eveeneen |Equity/Index |NA ................. 7HBGLXDRUGQFUS7RNES7 [09/14/2023 [07/19/2024 [07/19/2024 |Expiration .... |........... 2,000(....... 4,600,000.......... 2300.0 |......... 401,527 |.ouueunenn 11,499 |oeennnnnnnnnns [ e 418,026 [ e | 173,816 [ e [ (A13,026) e e [2
BHI2UGPI5_JUL24 RTY P @ 2025 BANK OF AUERICA,
.............................. VA Macro Hedge .............. | «-eoeeoeno [Equity/Index |N.A. ............... BATYDEBBGKMZOO31MB27 |09/14/2023 |07/19/2024 (07/19/2024 |Expiration .... |........... 3,000]....... 6,075,000|.......... 2025.0 |......... 525,958 |......euues 15,062 foeuenennnnencnnnn fovnnenennneenns feeee e d 541,020 [ e | 287,215 [ [ e (B41,020) el e [ 2 e
BHM210Q79_JAN24 MXEA P @ 2300 JP 1ORGAN CHASE BANK
.............................. VA Macro Hedge .............. | «eveeneen |Equity/Index |NA ................. 7HBGLXDRUGQFUS7RNES7 [09/14/2023 [01/19/2024 [01/19/2024 |Expiration .... |eeeeuveueunennns [ornnen 4,600,000) 00000t 2300.0 foeennennn 371,120 oenens (B71,120). e [ e [ e 247,829 [ e [ [ e [ 2
BHI2U0079_JAN4 MXEA P € 2300 P IORGAN CHASE BANK
.............................. VA Macro Hedge ..............| «-eeeeoeno [Equity/Index |NA ................. 7H6GLXDRUGQFUSTRNEQ7 |09/14/2023 |01/19/2024 [01/19/2024 |Sale ...evenvnn fovenennnns 2,000 ceenenennnenenns fonennnnenn 2800.0 fornnnenenennnnen |oeenen e 372,274 0000 238,658 | et 372,274 | e [ e e (188,821 e [ 2
BHM2PJL44_0CT24 SPX P @ 4250 JP 1ORGAN CHASE BANK
.............................. VA Macro Hedge . cvevaenen [ Equity/Index [ NA THBGLXDRUGQFUS7RNES7 | 01/18/2024 |10/18/2024 |10/18/2024 |Expiration ... 4260.0 | . 1,905,254 . 1,905,254 (1,905,254)...
BHI2PIKYQ_APR24 SPX P @ 4250 P IORGAN CHASE BANK
.............................. VA Macro Hedge . cvevnenens | Equity/Index [ NA THBGLXDRUGQFUS7RNEQ7 | 01/18/2024 04/19/2024 |04/19/2024 |Expiration .... 4250.0 |. 279,185 279,185 .. (279,185))..
BHM2PJL28_APR24 SPX P @ 4250 JP 1ORGAN CHASE BANK
.............................. VA Macro Hedge . cvereeeeoe [ Equity/Index [ NA THBGLXDRUGQFUS7RNES7 | 01/18/2024 |04/19/2024 104/19/2024 |Expiration ... 4260.0 ). 558,370 558,370 .. (558,370)). .
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) | Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) B./A.C.V. Accretion | Recognized Iltem Deferred (b)
BHI2PJL02_0CT24 SPX P @ 4250 P 1ORGAN CHASE BANK
VA Macro Hedge .. - | Equity/Index [NA ... .. THBGLXDRUGQFUSTRNES7 |01/18/2024 |10/18/2024 [10/18/2024 [Expiration ... [.......... 12,000|...... 51,000,000.......... 4250.0 .. ... 952,627 ... ... 952,627 (... . (952,627))...
GOLDMAN SACHS & CO
VA Macro Hedge ....c.eeeveers | weeeeennn Equity/Index | INTERNATIONAL ...... II22LROIP2IHZNBBEK528 ~ [ 09/16/2024 |09/20/2024 |09/20/2024 |Expiration ... |.oeeueees 8,000]...... 45,000,000(.......... 750 R R Fz T c] R RPN RN 87 c] PO FEN AU R (G751 ) A P 2 i
BANK OF AVERICA,
VA Macro Hedge ....oovevveens [ eeeninees Equity/Index [N.A. woooveverennn.s BATYDEBBGKMZO031MB27 [ 01/17/2024 |01/19/2024 |01/19/2024 |Expiration ... |.......... 18,000...... 89,100,000].......... 4950.0 e e (8,978,500)- . o fee (8,978,500] +vvveeeefeveeeiiiiieeee feeeeeeieieee e e 3,978,500 | | 2 i
0169999999. Subtotal - Purchased Options - Hedging Other - Put Options 60,764,282 442,239 1,824,161 61,206,522 | XXX 49,877,406 (59,382,361 XXX
0219999999. Subtotal - Purchased Options - Hedging Other 60,764,282 1,007,473 4,604,838 61,861,756 | XXX 49,877,406 (57,166,918 XXX
0289999999. Subtotal - Purchased Options - Replications XXX XXX
0359999999. Subtotal - Purchased Options - Income Generation XXX XXX
0429999999. Subtotal - Purchased Options - Other XXX XXX
0439999999. Total Purchased Options - Call Options and Warrants 655,234 2,870,677 655,234 | XXX 2,215,443 XXX
0449999999. Total Purchased Options - Put Options 60,764,282 442,239 1,824,161 61,206,522 | XXX 49,877,406 (59,382,361 XXX
0459999999. Total Purchased Options - Caps XXX XXX
0469999999. Total Purchased Options - Floors XXX XXX
0479999999. Total Purchased Options - Collars XXX XXX
0489999999. Total Purchased Options - Other XXX XXX
0499999999. Total Purchased Options 60,764,282 1,007,473 4,604,838 61,861,756 | XXX 49,877,406 (57,166,918 XXX
0569999999. Subtotal - Written Options - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 XXX XXX
0639999999. Subtotal - Written Options - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
0709999999. Subtotal - Written Options - Hedging Other XXX XXX
0779999999. Subtotal - Written Options - Replications XXX XXX
0849999999. Subtotal - Written Options - Income Generation XXX XXX
0919999999. Subtotal - Written Options - Other XXX XXX
0929999999. Total Written Options - Call Options and Warrants XXX XXX
0939999999. Total Written Options - Put Options XXX XXX
0949999999. Total Written Options - Caps XXX XXX
0959999999. Total Written Options - Floors XXX XXX
0969999999. Total Written Options - Collars XXX XXX
0979999999. Total Written Options - Other XXX XXX
0989999999. Total Written Options XXX XXX

BHIHZSFIRUSD-F IXED_CSIP: Foreign Currency Hedging JP NORGAN CHASE BANK

AMORT EUR/USD TR2. ........... Foreign to Fixed ..coeeeveee | weveeennns Currency THGGLXDRUGOFUSTRNES? | 03/26/2019 |07/30/2049 |07/30/2024 124,085 |- oo 124,055 ... 5,415 e 124,085 | vveeeeen fereeeeiiiieeees [ fe (2,536))- e eeeeeeeees fereee e o 100/100 ..veeens

BHM1ZSFX8EUR-F I XED_CSWP: Foreign Currency Hedging

AMORT EUR/USD TR3 . . | Foreign to Fixed .. [N RO Currency THGGLXDRUGOFUSTRNES? | 03/26/2019 |07/30/2049 |07/30/2024 .. (91,467)... .. (87,638).. .. (89,638) -uunnnis].. . [100/100 .

BHM1ZSFX8USD-F I XED_( Foreign Currency He

AMORT EUR/USD TR3 .......... Foreign to Fixed ........... . | Currency THBGLXDRUGOFUSTRNES? | 03/26/2019 |07/30/2049 |07/30/2024 100/100 ..veeens

BHW1ZSFM2EUR-F I XED_CSIIP: Foreign Currency Hedging

AVMORT EUR/USD TR2. ........... Foreign to Fixed .ocoeevvcs | weveeennns Currency THGGLXDRUGOFUSTRNES? | 03/26/2019 |07/30/2049 |07/30/2024 100/100 ..veeens

BHM1ZSE6BEUR-F IXED_Currency

Swap With JPMORGAN CHASE BANK| Foreign Currency Hedging

NARCV 4.24 ..oveeeenne Foreign to Fixed .ooooovees [ veernnees Currency.....[NA .ooeueeenennn. 7THEGLXDRUGOFUSTRNES? _| 03/26/2019 |07/30/2049 |07/30/2024 |Other ...eeeee |oeeeveeennsee 1 63,255)....2.22 / 424 | e [ 2,648]........... 1,839 1,265 veeeeenn ] e e (28)........... 1,383 | o 100100 ..........
1019999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 - Foreign Exchange 11,670 5,850 5,574 | XXX (125, 6,095 XXX
1049999999. Subtotal - Swaps - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 11,670 5,850 5,574 | XXX (125, 6,095 XXX
1109999999. Subtotal - Swaps - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1169999999. Subtotal - Swaps - Hedging Other XXX XXX

Z9691XAJ3TFG-CREDIT_ICE: Intercontinental
(CDX.NA.16.41.V1) Selling Exchange Holdings,

Protection ....cccevcueeeens Asset Replication .......... | weeeeennns Credit....... INC. weeeriiiiinnas 549300R41GTIPZTSU32 | 09/20/2023 |12/20/2028 |03/20/2024 [Sale .....evvees |oeuuvveeneannne 1] 250,000,000 [ VAT R 3,650,524 |- | 5,525,499 |......... 631,944 |....... 3,307,284 | eeeeennn e [ e (152,497)......... 2,218,215 [ [ [ e

Intercontinental

Z96HYC3S3-CREDIT_ICE: Exchange Holdings,

(CDX.NA.16.42.V1) ........... Asset Replication .oo.oooees [ veerieees Credit....... INC. weviieieeeenes 549300R41G1TIPZT5U32 | 03/20/2024 |06/20/2029 |07/15/2024 [Sale ...evveve |oueevenennse. 1..... 250,000,000]............ 0/ 0] | 5,480,264 |....... 5,805,426]......... 638,889)....... 5,145,788 | vvvveresfoveieeiieiiiis Lo e (334,476)|.......... 749,639 ... || e
1189999999. Subtotal - Swaps - Replication - Credit Default 3,650,524 5,480,264 11,420,925 1,270,833 8,453,072| XXX (486,973 2,967,854 XXX
1229999999. Subtotal - Swaps - Replication 3,650,524 5,480,264 11,420,925 1,270,833 8,453,072| XXX (486,973 2,967,854 XXX
1289999999. Subtotal - Swaps - Income Generation XXX XXX
1349999999. Subtotal - Swaps - Other XXX XXX
1359999999. Total Swaps - Interest Rate XXX XXX
1369999999. Total Swaps - Credit Default 3,650,524 5,480,264 11,420,925 1,270,833 8,453,072| XXX (486,973 2,967,854 XXX
1379999999. Total Swaps - Foreign Exchange 11,670 5,850 5,574 | XXX (125 6,095 XXX
1389999999. Total Swaps - Total Return XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART A - SECTION 2

Showing all Options, Caps, Floors, Collars, Swaps and Forwards Terminated During Current Year
1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 16 17 18 19 20 21 22 23 24 25
Cumulative
Description Prior Year(s) [ Current Year
of ltem(s) Strike Initial Cost | Initial Cost Hedge
Hedged, Date of Indicate Price, of Un- of Un- Considera- Current Gain Adjustment Gain Effectiveness
Used for Schedule| Type(s) Maturity Exercise, Rate or discounted | discounted tion Book/ Unrealized [Total Foreign Year's (Loss) to Carrying (Loss) at Inception
Income / of or Termina-| Expiration, Number Index Premium Premium Received Current Adjusted Valuation Exchange (Amortiza- on Value of on and at
Generation Exhibit | Risk(s) Exchange, Counterparty Trade | Expira- tion Maturity or of Notional Received (Received) | (Received) (Paid) on Year Carrying Increase/ Change in tion)/ Termination Hedged Termination | Termination
Description or Replicated Identifier (a) or Central Clearinghouse Date tion Date Sale Contracts Amount (Paid) Paid Paid Termination Income Value Code | (Decrease) | B./A.C.V. Accretion | Recognized Item Deferred (b)
1399999999. Total Swaps - Other XXX XXX
1409999999. Total Swaps 3,650,524 5,480,264 11,432,595 1,276,683 8,458,646 | XXX (487,098 2,973,949 XXX

BHI2NDS5_HAR24 NDX @ JP HORGAN CHASE BANK

14616.734 . VA Macro Hedge . - | Equity/Index | NA TH6GLYDRUGOFUSTRNES? [ 10/31/2023 |03/15/2024 |03/14/2024 |Sale .. 54,989,164 .. 14616.734 . (13,029,965). . (11,712,736) .. .8.,884,245 .. . (13,029,965). .

BHI2NDNLO_MAR24 RTY @ JP MORGAN CHASE BANK

1683.622 1uiiiiieiiiis VA Macro Hedge ....c.eeeveers | weeeeennn Equity/Index [NA ....ccvvennnn. THEGLXDRUGOFUSTRNES? [ 10/31/2023 |03/15/2024 |03/14/2024 [Sale ..cevvvees |oeuvvvennnnnns L 54,993,829|........ 1683.622 [..vvveeeeeiiies [ o [§724 1111 R (8,884,245 .. .. 712,736 [ [ o (12,715,615 o 2 i

BHI2NDNOS_MAR24 MXEA € JP MORGAN CHASE BANK

1988.405 ..ooiiiiiieenns VA Macro Hedge .............. - | Equity/Index [NA cevveeeneinnnns THBGLXDRUGOFUSTRNES? [ 10/31/2023 |03/15/2024 |03/14/2024 [Sale ..evvvves |oeuvvvennnnnns L 54,995,305 [........ 1988405 |- vvveeeeeeins [oeeiiieee e oo (9,438,425). e fonnes (7,277,218) o o g3 - Y R P (T2 R R 2 i

BHM2P2952_MAR24 SPX @ 4696.58 GOLDVAN SACHS & €O

. .. | VA Macro Hedge .............. - | Equity/Index | INTERNATIONAL ..... 1122LROIP2IHZNBBEK528 | 12/13/2023 |06/30/2032 |03/14/2024 [Sale ....eeveees |oeuevvneneanne 1 . 30,527,770|......... 469658 |- [eee e feeees (3,064,280)-..eeveeeeees o (1,152, 111) .. 57547 e oo oo (3,084,280 veeeeeiees e e 2 e

BHI2P2945_MAR24 SPX @ 4704.53 P 1ORGAN CHASE BANK

. VA Macro Hedge .............. - | Equity/Index [NA ..ovvveereinnnne THEGLXDRUGOFUSTRNES? [ 12/13/2023 |06/30/2032 |03/14/2024 [Sale ...evvvees |oeuvvvennnnnnns L 49,868,018......... L7073 AU I R (4,667,985)...eeeeeneviienns fereennns [CE7R770 PSS 1,152, 11 e forreeeeceiees o (4,667,985).vveveeeeivnen forrneieeeens 2 i

BHM2QBHI3_JUN24 SPX @ GOLDMAN SACHS & CO

5216.6716 ...vvvieiiiiiiiis VA Macro Hedge ....c.eeeveers | weeeeennn Equity/Index | INTERNATIONAL ...... II22LRONP2IHZNBBEK528 | 03/14/2024 |06/30/2032 |06/21/2024 |Sale ...cvvves |oevunnnies 17,100|...... 80,447,463 ......... 4704.53 |ooiiieeeeen [ [ (8,699,218 ...vvveeeeennn |oeeeiinieeneeens [mmmeeee [ fo e [T R RO 2 i

BHM20BJ50_JUN24 MYEA @ JP MORGAN CHASE BANK

2333.0649 ..oviiiiiiiiiiis VA Macro Hedge .....eeeveers | weeeeeenns Equity/Index [NA ....ccvveernn. THBGLYDRUGOFUSTRNES? [ 03/14/2024 |06/30/2032 |06/21/2024 |Sale ....vvves |oevunnnies 27,658 ...... 64,527,909/....... 2833.0649 |- [ [ 895,148 |..eeveeeeeenn [oeeiiiineeneens [ Lo o e TR T A I 2 i

BHI20BJ76_JUN24 NDX @ JP MORGAN CHASE BANK

183244270 i VA Macro Hedge ....c.eeeveers | weeeeennns Equity/Index [NA ....ccvvennnn. THBGLYDRUGOFUSTRNES? [ 03/14/2024 |06/30/2032 |06/21/2024 |Sale ...ocuves |oeeeunnnies 3,762)...... 68,936,49%4|...... 183244270 [ | | (5,000,666). .....vvveeeeeenn |ooeeninrienennns [mmmeeees [ fo e [GR0EERCT)) T RO 2 i

BHM20BJ92_JUN24 RTY € JP MORGAN CHASE BANK

2096.5243 ...eiiiiiiiiiiies VA Macro Hedge ....c.eeeveers | weeeeennns Equity/Index [NA ....ccuvvennnnn THBGLXDRUGOFUSTRNES? [ 03/14/2024 |06/30/2082 |06/21/2024 |Sale ....uvves |oevunnnies 32,664)...... 68,480,870|........ 2096.5243 |- [ e 3,128,872 e foeeiieeeeeeins e Lo e e e 3,128,372 [eveeeiiiinenn [ 2 i

BHI2QFYZ8_JUN24 SPX @ GOLDMAN SACHS & CO

53031018 . VA Macro Hedge ....c.eeeveers | weeeeennn Equity/Index | INTERNATIONAL ...... II22LROIP2IHZNBBEK528 [ 03/21/2024 |06/21/2024 |04/19/2024 |Sale ...oouvves |oeeennnnies 4,762)...... 25,263,871 ....... 53039018 |-eeeeeerrieeeees [eeee e [ 978,343 [ [onnrneneeeiies [eeeeeees e e e 978,343 | [ 2 i

BHURRULFO_SETP24 SPX @ GOLDMAN SACHS & CO

54974502 ..vvviiiiainiinns VA Macro Hedge ....c.eeeveers | weeeeennn Equity/Index | INTERNATIONAL ...... II22LRONP2IHZNBBEK528 [ 06/17/2024 |09/20/2024 |09/20/2024 |Sale ......evves |oeeunnnies 17,100|...... 94,006,398 |....... L7005 U IR (2,181,902 e [ e e e [ (25111172 U RN 2 i

BHMORULGB_SETP24 MXEA € JP MORGAN CHASE BANK

2325.867 ..vvviiiiiiiiiiiis VA Macro Hedge .....eeeveers | weeeeeenns Equity/Index [NA ....ccvveernn. THBGLYDRUGOFUSTRNES? [ 06/17/2024 |09/20/2024 |09/20/2024 |Sale ......evves |oeeuunnies 16,886)...... 39,274,590 ........ 2825.867 [.eeeeeennnneeens o [ (2,279,982 .o oo [ [ o e [C32CI8:57) R R 2 i

BHI2RULH6_SEPT24 NDX @ JP MORGAN CHASE BANK

19941.406 ...eevviiieiinins VA Macro Hedge ......eeeeeers | weeeeennn Equity/Index [NA ....ccvvennnn. THBGLYDRUGOFUSTRNES? [ 06/17/2024 |09/20/2024 |09/20/2024 |Sale ....ccuves |oeeennnnies 2,281)...... 45,486,347 |....... 19941406 [...eoeeeennninnn [ e 1,472,469 |- [ [ [ e e | 1,472,469 [ [ 2 i

BHI2RULJ2_SEPT24 RTY @ JP MORGAN CHASE BANK

2021.998 ..oviiiiiiainiiies VA Macro Hedge ....c.eeeveers | weeeeennn Equity/Index [NA ....ccuvvennnnn THBGLXDRUGOFUSTRNES? [ 06/17/2024 |09/20/2024 |09/20/2024 |Sale ......vvves |oeennnnies 19,588 ...... 39,606,897 |........ 2021.998 [+eeeeeenniineens [ o (5,324,297)...evvvveeeeeinn [oeeeiiniieneeens [mmeeee [ o e [G35:723:7) R R 2 i

BHM2SYWF1_DEC24 SPX @ GOLDMAN SACHS & CO

5685.0814 +uuvvvniaiinins VA Macro Hedge .....eeeveers | weeeeeenns Equity/Index | INTERNATIONAL ...... II22LROIP2IHZNBBEK528 [ 09/13/2024 |12/20/2024 |12/20/2024 |Sale ...cvvves |oeennnnies 17,100|...... 97,214,8%2|....... 5685.0814 [..vveveeeinninns [ o (6,291,408 v [ e e e | (6,291,408)...ceveeeiiiinns fonrienneeiias 2 i

BHM2SYNGY_DEC24 MXEA @ JP HORGAN CHASE BANK

2428.35 VA Macro Hedge .....oooveens | weeeinnnne Equity/Index TH6GLYDRUGOFUSTRNES? ~ [ 09/13/2024 |12/20/2024 |12/20/2024 |Sale .. 41,005,118 .. 2428.35 . 3,328,924 |. .3,328,924 ..

BHM2SYIHT K

19785.55 VA Macro Hedge ....c.eeeveers | weeeeennn Equi ty/Index THEGLYDRUGOFUSTRNESY [ 09/13/2024 |12/20/2024 |12/20/2024 |Sale .....cuvee |oeeennnnies 2,281)...... 45,130,840 |........ 19785.55 [.vvveeeeeiiiee [ e (5,044,982 ..ceeevveenns e [ e e e [ (027172 O RO 2 i

BHM2SYNJ3_DEC24 RTY @ 2206.05)

.............................. VA Macro Hedge ......o.ooon | wveeneee.. | Equity/Index 7HEGLXDRUGOFUSTRNES? | 09/13/2024 | 12/20/2024 | 12/20/2024 |Sale ...........|.......... 19,588)...... 43,212,107)......... 2206.05 |..oueeueeeeee oo [ (119,199 e [ e e | T I9 M) e [2
1439999999. Subtotal - Forwards - Hedging Other (70,152,686 (29,783,857f XXX 29,783,857 (70, 152,686, XXX
1479999999. Subtotal - Forwards (70,152,686 (29,783,857) XXX 29,783,857 (70,152,686 XXX
1509999999. Subtotal - SSAP No. 108 Adjustments XXX XXX
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108 11,670 5,850 5,574] XXX (125, 6,095 XXX
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108 XXX XXX
1709999999. Subtotal - Hedging Other 60,764,282 1,007,473 (65,457,848 32,077,899 | XXX 79,661,263 (127,319,604 XXX
1719999999. Subtotal - Replication 3,650,524 5,480,264 11,420,925 1,270,833 8,453,072| XXX (486,973 2,967,854 XXX
1729999999. Subtotal - Income Generation XXX XXX
1739999999. Subtotal - Other XXX XXX
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives XXX XXX
1759999999 - Totals 64,414,806 6,577,737 (54,025,253 1,276,683 40,536,545 XXX 79,661,263 (487,008) (124,345,655 XXX

(@ [ Code ] Description of Hedged Risk(s) |

(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period

This derivative is part of the company's macro program, which hedges against the economic risk arising from Guaranteed Minimum Death Benefit (GMDB) and Guaranteed Minimum Withdrawal Benefit (GMWB) liabilities and contract revenues. For the year ending December 31, 2024, the hedge has been
0100 LR T T T o A E T SR LT




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART B - SECTION 1

Futures Contracts Open December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 Highly Effective Hedges 18 19 20 21 22
15 16 17
Change in
Variation Change in
Description Margin Variation Hedge
of ltem(s) Gain Margin Effectiveness
Hedged, Date of (Loss) Used| Cumulative Gain at
Used for Type(s) | Maturity Book/ to Adjust | Variation (Loss) Inception
Number Income Schedule/ of or Transac- | Reporting Adjusted Cumulative | Deferred Basis of | Margin for |Recognized and at Value of
Ticker of Notional Generation Exhibit Risk(s) Expira- Trade tion Date Carrying Variation | Variation Hedged All Other | in Current Potential Year-end One (1)
Symbol | Contracts Amount Description or Replicated Identifier (a) Price Price Exposure (b) i

0c3

1759999999 - Totals XXX XXX
Beginning Cumulative Ending
Broker Name Cash Balance Cash Change Cash Balance
BARCLAYS CAP I TAL INC .. eeeeuuiuseeenunueeeeenns s e e e eennseseesenssseeseeessseneesesssseessssssseessssssaeessssssssssssssnnsssessnnnsnsssesnnnnmsssesennnna s qhaesae e eeeeenn et adeeenn e s e e e el s e e e e r et eennnnn s e 8,230,897 |oevuiiiiiiiiiinnns (8,230,897) |- evvuueeerinniaeeeeeeenaeeeeees
Total Net Cash Deposits 8,230,897 (8,230,897)
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART B - SECTION 2

Future Contracts Terminated December 31 of Current Year

1 2 3 4 5 6 7 8 9 10 11 12 13 14 15 Change in Variation Margin 19 20
Description 16 17 18 Hedge
of ltem(s) Effective-
Hedged, Date of Indicate Gain Gain (Loss) ness at
Used for Type(s) | Maturity Exercise, Cumulative (Loss) Used to Inception
Number Income Schedule/ of or Termina- Expiration, Variation | Recognized | Adjust Basis and at Value of
Ticker of Notional Generation Exhibit Risk(s) | Expira- Trade |Transaction tion [Termination| Maturity or Margin at in Current | of Hedged Termination | One (1)
Symbol | Contracts| Amount Description or Replicated Identifier (a) tion Exchange Date Price Date Price Sale Termination Year Item Deferred (b) Point
1579999999. Subtotal - Long Futures
....... 132,318,375 |EMINI S&P JUN24 ......... [VA Macro Hedge Equity/Index |.06/21/2024 .|Chicago Mercantile E . SNZ20JLFK8VNNCLQOF39 . |.05/15/2024 .[......5,292.7350 |.06/14/2024 .|......5,331.8575 eeeeeee... (978,063)|......... (978,063)
. . 82,547,250 EMINI S&P SEP24 . . | VA Macro Hedge ... Equity/Index |.09/20/2024 .|Chicago Mercantile E .  SNZ20JLFK8VNNCLQOF39 . |.06/14/2024 .[......5,503.1500 |.09/13/2024 .|..... 5,602.2500 |. ....... (1,486,500)|....... (1,486,500)|...
ESZ4 ...ooooo |oveinennns 300 J........ 84,943,394 [EMINI S&P DEC24 ......... VA Macro Hedge Equity/Index |.12/20/2024 .| Chicago Mercantile E . SNZ20JLFK8VNNCLQOF39 . [.09/13/2024 .|...... 5,662.8930 |. 11/20/2024 .|...... 5,001.8325 |................ Sale |......... (3,584,093)|....... (3,584,093)
1639999999. Subtotal - Short Futures - Other (6,048, 656) (6,048,656)
1649999999. Subtotal - Short Futures (6,048,656) (6,048,656)
1679999999. Subtotal - SSAP No. 108 Adjustments
1689999999. Subtotal - Hedging Effective Excluding Variable Annuity Guarantees Under SSAP No.108
1699999999. Subtotal - Hedging Effective Variable Annuity Guarantees Under SSAP No.108
1709999999. Subtotal - Hedging Other
1719999999. Subtotal - Replication
1729999999. Subtotal - Income Generation
1739999999. Subtotal - Other (6,048,656) (6,048,656)
1749999999. Subtotal - Adjustments for SSAP No. 108 Derivatives
1759999999 - Totals (6,048,656) (6,048,656)

(@ [ Code ] Description of Hedged Risk(s)
[ [
(b) Code Financial or Economic Impact of the Hedge at the End of the Reporting Period
This derivative is part of the company's macro program, which hedges against the economic risk arising from Guaranteed Minimum Death Benefit (GMDB) and Guaranteed Minimum Withdrawal Benefit (GMWB) liabilities and contract revenues. For the year ending December 31, 2024, the hedge has been
0002 ..eevvriinnns LeS EeToR TN Vo o2 T ES R Fc1o3 PSRN
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ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART D - SECTION 1

Counterparty Exposure for Derivative Instruments Open December 31 of Current Year

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 . |... Y 21,181,246 |.... 25,399,307 |... e 4,218,061 |... 25,399,304 ... 25,399,304 |...

BARCLAYS BANK PLC ... .. G5GSEF7VJP5170UK5573 . Y. 16,683,631 20,909, 845 (493,272) . 20,909,845 | ... (493,272) . 20,416,573 |...

CITIBANK, N.A. ... . ES70DZNZ7FF32TWEFAT6 . Y. . 2,087,000 2,551,911 . 6,163,488 (490,656) .. 6,187,653 |... (490,656)]|... 3,609,997 49,819

DEUTSCHE BANK, AG ............. .. TLTWFZYICNSX8D621K86 . Y. 1,350,000 [..eeeeeeeiee e 5,529,968 . (1,224,824) ...5,529,968 | ... (1,224,824) e

GOLDMAN SACHS & CO INTERNATIONAL . W22LROVP2HZNBBEKS28 . Y. 172,759 . 1,910,470 ... (253,653) .. 1,910,470 | ... ... (253,653)]... .. 1,656,817

JP MORGAN CHASE BANK NA ........ .. THBGLXDRUGQFUS7RNES7 . Y. 41,678,361 33,944,149 (15,968,920) . 34,075,615 | ... (15,971,509) . 18,104, 106 .. 236,839 |...

UNION BANK OF SWITZERLAND, AG . BFM8T61CT2L1QCEMIKS0 . ) Y 004 I ) RO, 7,753 LT TB3 L RN

WELLS FARGO BANK KB1H1DSPREMYMCUFXTO9 . |... ) O P A PP PTPPPP FPTTT P 1,775,537 |ooeeeiiiiiieeeeees 2,570,993 |... 795,456 |ooeiiiiiieeennn 2,578,683 e eeeeenna 2,578,683 |...

0299999999. Total NAIC 1 Designation 92,043,445 96,435,973 (18,431,325) 9,780,380 96,599,291 (18,433,914) 71,765,480 286,658

0899999999. Aggregate Sum of Central Clearinghouses (Excluding Exchange Traded) 5,319,307 5,319,307 5,253,657 (61,549,343) 11,115,029

0999999999 - Gross Totals

6,457,000

92,043,445

101,755,280

(18,431,325)

15,099,687

101,852,948

(79,983,257)

71,765,480

11,401,687

1. Offset per SSAP No. 64

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

101,755,280

(18,431,325)
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Collateral Pledged by Reporting Entity

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE DB - PART D - SECTION 2

Collateral for Derivative Instruments Open December 31 of Current Year

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

BANK OF AMERICA, N.A.
BARCLAYS BANK PLC
BARCLAYS CAPITAL INC
GOLDMAN SACHS INTERNATIONAL ...

JPMORGAN CHASE BANK, NATIONAL ASSOCIATION .
BARCLAYS CAPITAL INC ..
BARCLAYS CAPITAL INC ..

BATYDEBBGKMZ0031MB27 .

. GBGSEF7VJPSI70UKS573 ..
G5GSEF7VJP5170UK5573 ..
W22LROWP2 | HZNBB6KS528 ..

815DZWZKVSZI INUHU748 ..
G5GSEF7VJP5170UK5573 ..
G5GSEF7VJP5170UK5573 ..

Government Bond ..

912
912810-9%-9

Government Bond

.1,740,000
.1,310,000

o5 |
-.'56,495.,005 |

15/
08/15/2050 ..

BARCLAYS CAPITAL INC .. G5GSEF7VJP5170UK5573 .. | Government Bond .. |912810-SP-4 Government Bond ... ....4,491,000 |... ....2,832,403 |....08/15/2051 ...
BARCLAYS CAPITAL INC G5GSEF7VJPS170UK5573 .. | Government Bond . |912810-TB-4 Government Bond ... .. 15,000,000 |...
GOLDMAN SACHS INTERNATIONAL . W22LROWP2|HZNBBBK528 .. | Government Bond .. 912810-RD-2 GOVErnMENt BONG .vvveeeeeeeeeie e e eeieie e e e ee e e e e eeee e e e e rne e e e eernnneeeeennnnns [ereeeeeennneeeeeennnneeeee28, 728 [ooiiii 33,100 ....05/15/2050
GOLDMAN SACHS INTERNATIONAL ... W22LROWP2|HZNBBBKS528 .. | Government Bond ..... 912810-SP-4 Government Bond ... .. 10,496,400 ...08/15/2051 ..
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION . 815DZWZKVSZI1NUHU748 .. [ MBS Mor tgage Pass Through . .. | 3128R-LE-4 MBS Mor tgage Pass Through .... .. 95,000,000 |... ...12/01/2033 ...
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION ... 815DZWZKVSZI1NUHU748 .. [ MBS Mor tgage Pass Through . . [31292H-4H-4 ... MBS Mor tgage Pass Through .... .5,000,000 |... ...09/20/2048 ...
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION . 815DZWZKVSZI1NUHU748 .. [ MBS Mor tgage Pass Through . 31297A-38-1 MBS Mor tgage Pass Through . 7,000,000 ...06/01/2034 ..
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION . 815DZWZKVSZI1NUHU748 .. [ MBS Mor tgage Pass Through . 31297A-5K-6 MBS Mor tgage Pass Through . 8,000,000 ...10/01/2037 ..
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION ... 815DZWZKVSZI1NUHU748 .. | Government Bond .. |912810-RD-2 Government Bond 21,119,100 |... ...05/15/2050 ...
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION ... 815DZWZKVSZI1NUHU748 .. | Government Bond . |912810-SP-4 ... Government Bond ... . .. 10,012,600 |... ...08/15/2051 ...
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION . 815DZWZKVSZI1NUHU748 .. | Government Bond ..... 912810-SZ-2 Government Bond ... . 17,301,820 .. 29,736,100 .. 29,042,098 |....11/15/2051 ..
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION . 815DZWZKVSZI1NUHU748 .. [ MBS Mor tgage Pass Through . 31296J-TJ-5 MBS Mor tgage Pass Through . 126,792 .. 11,000,000 ... 124,933 |....09/01/2033 ..
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION ... 815DZWZKVSZI1NUHU748 .. [ MBS Mor tgage Pass Through . . [31296M-2N-8 ........ | MBS Mortgage Pass Through .... ... 114,404 |... .. 14,000,000 |... ... 115,452 |....06/01/2034 ...
JPMORGAN CHASE BANK, NATIONAL ASSOCIATION 815DZWZKVSZI1NUHU748 .. [ MBS Mor tgage Pass Through 31410G-NB-5 ........ MBS Mor tgage Pass TRroUGh ........iceeeeusiiiiiiusunniiiiinuniiiisirnensirsrernssnsrrrnsnns fooneeeseesnnnneneeennnnnns 66,776 [.....ccvvvnniiiiinnnns 45,000,000 |...uiiiiinnnniiiiiiiinnnns 66,074 |....11/15/2043 ...
0199999999 - Total 139,208,711 390,220,711 184,035,601 XXX
Collateral Pledged to Reporting Entity
1 2 3 4 5 6 7 8 9
Book/Adjusted Type of
Exchange, Counterparty CUSIP Carrying Maturity Margin
or Central Clearinghouse Type of Asset Pledged Identification Description Fair Value Par Value Value Date (1, V or IV)
L N ES70DZWZ7FF32THEFATE . [ Cash.......ccvvuniiiiiiiiiiiiiiiiiinieeceiiineeccvniins | eveeeeeeeiiieeeeens 07T 2,087,000 [.eeerivinnnninniennnnd 2,087,000 [.uneeeeennnn D,9. ¢ CHRNRIN VISR R IV.......
DEUTSCHE BANK AG . TLTUFZY 1CNSX8DB21K8E . [ Cash....ceeevreeeeeeeeerieeeeeennieeeeeeenieeeeeennnnes | ennneeeeninnneeeeenn [ GBS Lo eerrn e e ernnne e e eennn e eennnn [erneneeeeeennnnneeeeennn,8350,000 [ 4,350,000 [nneeeeh XXX [ e IV.......
BFNBTECTZLIOCEMIKS . [ CaSH..veveuvvrererererencesresemseneenseneemsenenensenene | eocereninceeninceien | GBS tetrivrceseeseneeesesessesaneessenseesenssessessessessnssessnsssessessessensessnessenes nenenseenensennenseces 20,000 forenremreneeerenennersees 20,000 fooveceereee XXt vcieeenc s Weee

0299999999 - Total

6,457,000

6,457,000




ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

Schedule DB - Part E - Derivatives Hedging Variable Annuity Guarantees as of December 31 of
Current Year

NONE

Schedule DL - Part 1 - Reinvested Collateral Assets Owned

NONE

Schedule DL - Part 2 - Reinvested Collateral Assets Owned

NONE

E24, E25, E26



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE E - PART 1 - CASH

Bank of America ...........
Wells Fargo Bank N.A. ..
JP Morgan Chase Bank N.A .
JP Morgan Chase Bank N.A .
JP Morgan Chase NA
JP Morgan Chase Bank N.A
JP Morgan Chase Bank N.A .
JP Morgan Chase Bank N.A .
JP Morgan Chase Bank N.A
JP Morgan Chase Bank N.A

. New York, NY ............
Minneapolis,MN
New York,
New York,
New York,
New York,
New York,
New York,
New York,
New York,

1 5 6 7
Amount of Interest Amount of Interest
Rate of Received During  |Accrued December 31
Depository Code Interest Year of Current Year Balance

528,282 |

BNY Mellon Bank N.A. .............. New York, . 31,225,446 |..
Federal Home Loan Bank of Boston Boston, MA covenreennesnnesnresiresnenes | eresneenes e 00000 | o o 1,011,871 |..
0199998 Deposits in ... 69 depositories which do not exceed the
allowable limit in any one depository (See instructions) - open
depositories XXX XXX 1,064,936
0199999. Totals - Open Depositories XXX XXX 67,259,004
0299998 Deposits in ... depositories which 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 67,259,094
0499999. Cash in Company's Office XXX XXX XXX XXX
0599999 Total - Cash XXX XXX 67,259,094
TOTALS OF DEPOSITORY BALANCES ON THE LAST DAY OF EACH MONTH DURING THE CURRENT YEAR
1. January...)...... 82,770,135 4. 262,091,775 7. 103,287,201 10. October....... 126,237,682
2. February.... .. 83,664,150 5. ..92,127,733 8. .160,482,373 11. November... ...118,214,026
3.  March 172,141,948 6. 79,984,618 9. September 130,629,971 12. December 67,259,005

E27

1,141,005 |..
981,773 |..
......................... 546,050 |..
.................... 20,984,254 |..
... 330,267 |..
.2,070,960 |..
...................... 1,518,836 |..
...................... 5,355,415 |..




8¢

ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE E - PART 2 - CASH EQUIVALENTS

Show Investments Owned December 31 of Current Year

1

CusIP

2

Description

3 4 5 6

Code Date Acquired Rate of Interest Maturity Date

7

Book/Adjusted
Carrying Value

8
Amount of Interest
Due and Accrued

9
Amount Received
During Year

0109999999.

Total - U.S. Government Bonds

0309999999.

Total - All Other Government Bonds

0509999999.

Total - U.S. States, Territories and Po ions Bonds

0709999999.

Total - U.S. Political Subdivisions Bonds

0909999999.

Total - U.S. Special Revenues Bonds

1109999999.

Total - Industrial and Miscellaneous (Unaffiliated) Bonds

1309999999.

Total - Hybrid Securities

1509999999.

Total - Parent, Subsidiaries and Affiliates Bonds

1909999999.

Subtotal - Unaffiliated Bank Loans

2419999999.

Total - Issuer Obligations

2429999999.

Total - Residential Mortgage-Backed Securities

2439999999.

Total - Commercial Mortgage-Backed Securities

2449999999.

Total - Other Loan-Backed and Structured Securities

2459999999.

Total - SVO Identified Funds

2469999999.

Total - Affiliated Bank Loans

2479999999.

Total - Unaffiliated Bank Loans

2509999999.

Total Bonds

31846V-41-9 .......
4812A0-37-5 .......
481202-23-9 .......
94975H-29-6 .......

. | JPMORGAN: US TRS+MM CAP
. | ALLSPRING:TRS+ MM I

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

U R 12/03/2024
U U 12/31/2024 ..........
U R 12/31/2024 ..........

e feeeen. 12/03/2024 ..........

225,158
269,635

8209999999.

Subtotal - Exempt Money Market Mutual Funds - as Identified by the SVO

1,419,671

495,290

000000-00-0 .......
481200-66-2 .......
481200-67-0 .......
711991-00-0 .......

94975P-40-5 .......

JPMORGAN: US GVT MM AGCY
JPMORGAN: US GVT MM CAP

TD BANK DEPOSIT SHEEP
Allspring Government Money Market

JP Morgan US Government Money Market FUN .......oooeeeeeieiiee et e et e e e e e e e e e e e e e e e et e e e e e e e e eaa e e e e e ee s e e e e e e nna e e e e e enna e e eeennnan

DO R LT Y T PP PP PPPPPPON

[ O 10/18/2024 ..........
12/31/2024 .
12/31/2024 ..........
12/02/2024 ..........

...2,497,239

279,456 |..
..43,205,337 |..
... 81,882,890 |..

....... 4,636
. 883,547
.. 572,028

................................. 105,035

8309999999.

127,887,965

1,565,786

8609999999 - Total Cash Equivalents

129,307,636

2,061,076

Line
Number

Book/Adjusted Carrying Value by NAIC Designation Category Footnote:

w
(@]
@ v » oo



ANNUAL STATEMENT FOR THE YEAR 2024 OF THE Talcott Resolution Life and Annuity Insurance Company

SCHEDULE E - PART 3 - SPECIAL DEPOSITS
1 2

Deposits For the
Benefit of All Policyholders All Other Special Deposits
3 4 5 6
Type of Book/Adjusted Book/Adjusted
States, Etc. Deposit Purpose of Deposit Carrying Value Fair Value Carrying Value Fair Value
1. Alabama
2. Alaska ..
3. ArZONA ....oooiiiiieee
4. Arkansas ...,
5. California .
6.  Colorado ........coovririniniiiiiine
7. Connecticut ......cceoueeiiiieiiiies
8. Delaware ........
9. District of Columbia
10. Florida ....ccoovviiiiiiciciecece FL [ ] s [ e e [
11.  Georgia GA |.... B...... DEPOSIT oottt Jeesesesessneieseesesnes [eieieieeeeeeseeeeees e 78,513 | 68,885
12, Hawaii .ccccoooveiiiiiiiiiiiccicees HIE o] e [ [ e o
13, 1daho ..o ID [eviee i | ettt [eeee e [eeeeeteee e nneene[oeeeenr e eeneree eeetee e
14. lllinois ... T L O PSP RO TOTR (SO SOPP RO ROTPPPRROP NP PPR TR
15, Indiana .......cccoeiiiiiiiiii e, IN e e | e [ree e sirees [erree e nree e eereeerre e e snne [eree e
16, 1OWA .o A || e [ [ [ [
17, Kansas ......ccceveeiieieeneeeeeeen, KIS [ | oot [ e nrees [ eree e sine [eree e
18.  Kentucky .....cccoooveiiiiiiiiiiiies KY oo | e [ e i [
19.  Louisiana .......cccceeoieeeeiieneeieeens LA [ | oottt [reennee s e e ssneeninnees |eerneennre e e e srreenee ereesir e e s e e e e nne [reeeee e
20. Maine ....ccocooveiiiiiii e ME [ ors o] e [ nns [ e o
21. Maryland ......cccoooviiiiiniienieee MD o] e e i [ [
22. Massachusetts ...........c.ccceceueennne MA |..... B...... DEPOSIT ottt seessiens [oeseteneesneesiesenennes oeteseeseeneeesnnenneees [reereneseeeenns 167,708 |.............. 138,883
23.  Michigan .......ccccooiiiiienienienee MI [ ] s o s [ [
24. MiIiNNesota .......ccoccveevieienieniens MN [ | e e i [ [
25.  MiSSISSIPPI «oveeeveeiieniieieeieeen MBS [ ] e [ [ [ e
26.  MiSSOUN ...oovvieiieiiiiiicicccceic e MO s | s [ [ [ [
27. Montana ......ccceveeieeienieeeees IMT s | et ne e nee s [reeenneesnressneesinees |erree e e e e snre e e [eree e e e s e e snne [eree e
28. Nebraska .........cccoevieiiiciiiincnnn, NE oo | e [ e o |
29. Nevada ......cccooceeeveeneeeeeeee. NV [ B...... DEPOSIT oot Jeeeneseseseseseesnenes [oeieieeeeeeeeseieeeens [eerereieieienas 235,544 |............ 206,654
30. New Hampshire .........c.ccccoeveunn. NH |.... B..... DEPOSIT ottt foeneesesssessenessseene [erieieeeeieneneseees [oreenineeienas 166,836 |............... 146,380
31, New JEersey ......coceeveevenieenienienns N || e [ e e [
32.  New MeXiCO ......coovrvreniririiniens NM |..... B...... DEPOSIT ottt seessiens [oereieseeseeeieiesenennes oeseseeseessesssnennsees [reeneneseeeeens 608,719 |....co...... 469,214
33, New YOrK ..coocvriiiieiieneeiceies NY [ e | et e nee[eeerrr e erees [ e
34. North Carolina .........ccoccvvrirnnncns NC |..... B...... DEPOSIT ottt seessiens [reseieseeseeeeiesenennes oeteseeneeneeessnenneees [reeneeseenenns 607,681 |............... 492,141
35. North Dakota .......cccccoeeiereennene ND e e | e [ree e e e srre s e e sinees |erree e e e s e e eeree e e e e e e e snne [ereerre e
36.  ONIO .oovveiiiieiie i OH i | e [ [ [ [
37.  Oklahoma ......ccccceveiieiiiiieees OK oot e | et eree e e e e s e e nnne [reeeere e e e sreesnnees [erree s e nreeene eeeeee e
38, Oregon ....ccoevriiiiiiiiineeeees OR [ | e [ e e [
39. Pennsylvania .......c.cccoocevinienene PA o] e [ e i [
40. Rhode Island .........c.ccceeveiiinnens RIE i i e [ [ e o
41. South Carolina .......ccccceeveeneennene SC et i | e e e e snre s srnees e e e e e [eree s e e s e e e snne [eree e
42.  South Dakota .........ccccceuevveienennne SD [ | e e [eeeees s e e
43. TennesSee ......cccooeveeieeneeneennns
44, TeXaS ..oooviviieiiiieieeieeeeees
45, Utah .o
46.  Vermont ........cccceecveviiniiiicieeen,
47, Virginia .....coooeeieeeeeeeeeee
48.  Washington ..........cceevrvvrnennnn.
49. West Virginia
50.  WISCONSIN ....ccuveiiiiiiiieieeieees
51. WYoming .....cccooceeveeiienienienienns
52. American Samoa
53, GUAM ..oceiiiiiiiieeeeee e
54. Puerto RiCO ......cccovvviiiiiiiiiicen,
55. U.S. Virgin Islands VL . R e |
56. Northern Mariana Islands ........... MP [ ] e [ nns [ e e
57. Canada .......ccccooeeeneeiiiiiiens CAN  [eiie | ettt e e snnessnne [eneesinneesnneenneennnne [oeeerreesireenresnnees [eernee s e s enreeen eree e e
58. Aggregate Alien and Other ......... OT [ XXX XXX
59. Subtotal XXX XXX 2,838,035 2,289,055 2,024,831 1,643,482
DETAILS OF WRITE-INS
5898. Summary of remaining write-ins for
Line 58 from overflow page ............. L XXX [ D0 O G RO ST RO U U RO UUTT RUTR RS TRURUSUSUUP ROURTORRT TR
5899. Totals (Lines 5801 through 5803 plus
5898)(Line 58 above) XXX XXX
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