LIFE AND ACCIDENT AND HEALTH COMPANIES - ASSOCIATION EDITION

QUARTERLY STATEMENT

AS OF MARCH 31, 2010
OF THE CONDITION AND AFFAIRS OF THE

C.M. Life Insurance Company

Organized under the Laws of

Country of Domicile

Incorporated/Organized

NAIC Group Code 0435 0435 NAIC Company Code 93432 Employer's ID Number 06-1041383
(Current) (Prior)
Connecticut , State of Domicile or Port of Entry Connecticut
United States of America
04/25/1980 Commenced Business 05/12/1981
100 Bright Meadow Boulevard s Enfield , CT 06082

Statutory Home Office

Main Administrative Office

(Street and Number)

(City or Town, State

1295 State Street

and Zip Code)

(Street and Number)
Springfield , MA 01111 ,

413-788-8411

(City or Town, State and Zip Code)

Mail Address

1295 State Street s

(Area Code) (Telep

hone Number)

Springfield , MA 01111

(Street and Number or P.O. Box)

Primary Location of Books and Records

(City or Town, State

1295 State Street

and Zip Code)

(Street and Number)
Springfield , MA 01111 ,

413-788-8411

(City or Town, State and Zip Code)

Internet Web Site Address

(Area Code) (Telep

www.massmutual.com

hone Number)

Statutory Statement Contact

Joseph T. Olesky

413-

744-8668

(Name)

jolesky@massmutual.com s

(Area Code) (Telephone Number)
413-226-4086

(E-mail Address)

President

OFFICERS

Roger William Crandalll

Secretary

Christine Carole Peaslee

Michael Thomas Rollings Executive Vice President and
Chief Financial Officer

OTHER

(FAX Number)

Treasurer

Todd Garett Picken

Actuary

Isadore Jermyn

Mark Douglas Roellig Executive Vice President and

General Counsel

Roger William Crandall - Chairman #

DIRECTORS OR TRUSTEES

Michael Robert Fanning

Michael Thomas Rollings

Mark Douglas Roellig

State of

Massachusetts

County of

Hampden

SS:

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 statement.

Roger William Crandall

President and Chief Executive Officer

Subscribed and sworn to before me this
day of

Christine Carole Peaslee

Secretary

a. Isthis an original filing?
b. If no,
1. State the amendment number
2. Date filed
3. Number of pages attached

Todd Garett Picken
Treasurer

Yes[ X ] No[

]



STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

ASSETS

Current Statement Date 4
1 2 3 D_ecember 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1. Bonds ..o e b e
2. Stocks:
2.1 Preferred stocks ... b b
2.2Commonstocks ... e b L
3. Mortgage loans on real estate:
B Firstliens ... b b
3.2 Other than first liens
4. Real estate:
4.1 Properties occupied by the company (less $
encumbrances)
4.2 Properties held for the production of income (less
$ encumbrances) ...\ ...t
4.3 Properties held for sale (less$
encumbrances)
5. Cash(¢ ), cash equivalents
¢ ) and short-term
investments ($ ) ) F N SO
6. Contractloans (including$ premiumnotes) .\ ... L L.
7. Derivatives ... b b
8. Otherinvestedassets ... b L b b
9. Receivables for securities ... b b b
10. Aggregate write-ins for invested assets
11. Subtotals, cash and invested assets (Lines1to10) ...t ... L. L. L
12. Titleplantsless$ charged off (for Title insurers
only)
13. Investmentincomedueandaccrued ...\ Ll
14. Premiums and considerations:
14.1 Uncollected premiums and agents' balances in the course of collecton{ ... (... (|
14.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including$
earned but unbilled premivms) ...+ ... Lt
14.3 Accrued retrospective premiums
15. Reinsurance:
15.1 Amounts recoverable from reinsurers ... b e b
15.2 Funds held by or deposited with reinsured companies
15.3 Other amounts receivable under reinsurance contracts ........_...........L . L b b
16. Amounts receivable relating to uninsured plans
17.1 Current federal and foreign income tax recoverable and interest thereon
17.2 Netdeferredtaxasset ... b b
18. Guaranty funds receivable orondeposit L. L.l
19. Electronic data processing equipment and software
20. Furniture and equipment, including health care delivery assets
s )
21. Net adjustment in assets and liabilities due to foreign exchange rates
22. Receivables from parent, subsidiaries and affiiates .\ Lol
23. Healthcare(¢ ) and other amounts receivable
24. Aggregate write-ins for other than investedassets ... . L
25. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 11 to 24)
26. From Separate Accounts, Segregated Accounts and Protected Cell
Accounts . b
27. Total (Lines 25 and 26)
DETAILS OF WRITE-INS
1001.
1002.
1003.
1098. Summary of remaining write-ins for Line 10 from overflow page
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above)
2401.
2402. b
2403. ! "%
2498. Summary of remaining write-ins for Line 24 from overflowpage .. ... [
2499. Totals (Lines 2401 through 2403 plus 2498)(Line 24 above)




STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

2
Current December 31
Statement Date Prior Year
1. Aggregate reserve for life contracts $ less$ included in Line 6.3
(including$ ModcoReserve) oo
2. Aggregate reserve for accident and health contracts (including$ Modco Reserve)
3. Liability for deposit-type contracts (including$ ModcoReserve) ...\ L.
4. Contract claims:
30t I S S SRS,
4.2 Accident and health
5. Policyholders’ dividends$ andcoupons$ due and unpaid
6. Provision for policyholders’ dividends and coupons payable in following calendar year - estimated amounts:
6.1 Dividends apportioned for payment (including$ Modco)
6.2 Dividends not yet apportioned (including $ Modco)
6.3 Coupons and similar benefits (including $ Modco)
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
$ discount; including$ accident and health premiums
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including$ accident and health experience rating
refunds
9.3 Other amounts payable on reinsurance, including$ assumedand $
ceded o
9.4 Interest Maintenance Reserve
10. Commissions to agents due or accrued-life and annuity contracts $ , accident and health
$ and deposit-type contract funds $
11. Commissions and expense allowances payable on reinsurance assumed
12. General expensesdueoraccrued oo
13. Transfers to Separate Accounts due or accrued (net) (including$ accrued for expense
allowances recognized in reserves, net of reinsured allowances)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes
15.1 Current federal and foreign income taxes, including$ on realized capital gains (losses) .| .|
15.2 Net deferred tax liability
16. Unearned investment income
17. Amounts withheld or retained by company as agent or trustee
18. Amounts held for agents@ccount, including$ agents@redit balances
19. Remittances and items not allocated ... e
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$ and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 Asset valuationreserve ... L
24.02 Reinsurance in unauthorized companies
24.03 Funds held under reinsurance treaties with unauthorized reinsurers
24.04 Payable to parent, subsidiaries and affiiates . ‘\e' ' L
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans
24.07 Funds held under coinsurance
24.08 Derivatives
24.09 Payable for securities
24.10 Capitalnotes$ and interest thereon $
25. Aggregate write-ins for liabilities
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25)
27.  From Separate ACCOUNtS StateMEeNt ... L
28. Total liabilities (Lines 26 and 27)
29. Common capital StoCK ...
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds
35. Unassigned funds (surplus)
36. Less treasury stock, at cost:
361 shares common (value included in Line 29 $ )
362 shares preferred (value included in Line 30 $ )
37. Surplus (Total Lines 31+32+33+34+35-36) (including$ in Separate Accounts Statement) .
38. Totals of Lines 29, 30 and 37
39. Totals of Lines 28 and 38
DETAILS OF WRITE-INS
2501.
2502.
2503. I " #
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above)
3101.
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. $™ "% " & B NS e
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above)




STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and healthcontracts ... { ... [
2. Considerations for supplementary contracts with life contingencies
3. Netinvestmentincome ...
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
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate Accounts______ b e e
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. Death benefits . b
11. Matured endowments (excluding guaranteed annual pure endowments)
12. Annuitybenefits e
13. Disability benefits and benefits under accident and health contracts ...t b L
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts ... Ll
16. Group conversions
17. Interest and adjustments on contract or deposit-type contractfunds ... L b
18. Payments on supplementary contracts with life contingencies
19. Increase in aggregate reserves for life and accident and health contracts
20. Totals (Lines 10 t0 19) oo
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
business only) ... b e b
22. Commissions and expense allowances on reinsurance assumed
23. Generalinsuranceexpenses ol
24. Insurance taxes, licenses and fees, excluding federal incometaxes ...+ . b L
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
28. Totals (Lines 20 to 27)
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
Line 28) . e e
30. Dividends to policyholders
31. Netgain from operations after dividends to policyholders and before federal income taxes (Line 29
minus Line 30) ..o b e b
32. Federal and foreign income taxes incurred (excluding tax on capital gains)
33. Net gain from operations after dividends to policyholders and federal income taxes and before
realized capital gains or (losses) (Line 31 minusLine32) .l o
34. Netrealized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $ .. (excluding taxes of $ ...
transferred to the IMR)
35. Netincome (Line 33 plus Line 34)
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year
37. Netincome (Line 35)
38. Change in net unrealized capital gains (losses) less capital gains taxof$ |
39. Change in net unrealized foreign exchange capital gain (loss)
40. Change in net deferred income tax
41. Change in nonadmitted assets
42. Change in liability for reinsurance in unauthorized companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44. Changein assetvaluationreserve Vo |
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement
48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paid in
50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred to surplus
51. Surplus adjustment:
51.1 Paid in
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders
53. Aggregate write-ins for gains and losses in surplus
54. Net change in capital and surplus for the year (Lines 37 through 53)
55. Capital and surplus, as of statement date (Lines 36 + 54)
DETAILS OF WRITE-INS
08.301. b e b
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)
5301. # ! "
5302. $ ! % & "()* +
5303.
5398. Summary of remaining write-ins for Line 53 from overflow page
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above)




STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

CASH FLOW

© © N o o & W N P

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

Cash from Operations

Premiums collected net of reinsurance

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

Net investment income

Miscellaneous income

Total (Lines 1 to 3)

Benefit and loss related payments

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

Federal and foreign income taxes paid (recovered) net of $ tax on capital

gains (losses)

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments
Proceeds from investments sold, matured or repaid:

12.1 Bonds

12.2 Stocks

12.3 Mortgage loans

12.4 Real estate

12.5 Other invested assets

12.6 Net gains or (losses) on cash, cash equivalents and short-term investments

12.7 Miscellaneous proceeds

12.8 Total investment proceeds (Lines 12.1 to 12.7)

Cost of investments acquired (long-term only):

13.1 Bonds

13.2 Stocks

13.3 Mortgage loans

13.4 Real estate

13.5 Other invested assets

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

Net increase (or decrease) in contract loans and premium notes

Net cash from investments (Line 12.8 minus Line 13.7 and Line 14)

Cash from Financing and Miscellaneous Sources
Cash provided (applied):

16.1 Surplus notes, capital notes

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

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS

Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17)

Cash, cash equivalents and short-term investments:

19.1 Beginning of year
19.2 End of period (Line 18 plus Line 19.1)

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

20.0001.
20.0002.

20.0003.

20.0004. |

20.0005. " #
20.0006. ( $ ) &
20.0007. *
20.0008. |
20.0009. !

# $% &




STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

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

20.0010.

20.0011.

51




STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer%t Year PriorzYear Prior Ye:;r Ended
To Date To Date December 31
1. Industrial life
2. Ordinarylifeinsurance ..
3. Ordinary individual annuities . b
4. Credit life (group and individual)
5. Group life insurance
6. Group annuities
7. A&H-group
8. A &H - credit (group and individual)
9. A&H - other
10. Aggregate of all other lines of business
11, Subtotal oo e e
12. Deposit-type contracts
13. Total
DETAILS OF WRITE-INS
1001.
1002.
1003.
1098. Summary of remaining write-ins for Line 10 from overflow page
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above)
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STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

a.

C.M. Life Insurance Company (“the Company”) recognizes statutory accounting practices prescribed or permitted by the State of
Connecticut Insurance Department (the “Department”) for determining and reporting the financial condition and results of operations
of an insurance company. The National Association of Insurance Commissioners Accounting Practices and Procedures Manual
(“NAIC SAP") has been adopted as a component of prescribed or permitted practices by the Department. The Company
has adopted certain procedures that differ from NAIC SAP; however, such deviations are not believed to have a material impact on
income, statutory surplus or risk-based capital (‘RBC”).

Note 2 — Accounting Changes and Corrections of Errors

a.

Under statutory accounting principles, corrections of prior year errors are recorded in surplus on a pretax basis. For the three month
period ended March 31, 2010, the Company recorded a net increase to surplus of $4 million attributable to corrections of prior year
errors. This increase was due to a correction of policyholders' reserves. As of December 31, 2009 the Company had hedge
instruments supporting its variable annuity product guarantees. These hedge instruments were not included in the calculation of
variable annuity reserves as of December 31, 2009.

In December 2009, the NAIC adopted Statement of Statutory Accounting Principles (“SSAP”) No. 100 “Fair Value Measurements.”
This standard provides statutory accounting guidance on defining fair value when other statutory accounting pronouncements require
or permit fair value measurements, establishes a framework for measurement of fair value, and expands fair value disclosures. The
new SSAP substantially adopts the guidance in Financial Accounting Standards Board (“FASB”) Statement No. 157 and the related
guidance (now Accounting Standards Codification (“ASC”) 820 Fair Value Measurements and Disclosures). However, it excludes the
consideration of a company's own credit risk in estimating the fair value of a liability, including derivatives. The new SSAP is
effective for December 31, 2010 financial statements, with early application permitted as of December 31, 2009. Adoption of this
statement will not have a significant impact on the Company.

In November 2009, the NAIC issued new guidance pertaining to accounting requirements for income taxes, which increases the
potential admittance of deferred tax assets (‘DTA”). It provides an increase in the admissibility limitation from 10% to 15% of surplus
and an increase in the reversal/realization periods from one to three years. It requires gross DTA to be reduced by a statutory
valuation allowance if it is more likely than not that some portion or all of the gross DTA will not be realized. The valuation allowance
is required whether or not an insurer can admit higher DTA based on the new standard, i.e. whether its RBC exceeds the minimum
threshold. Significant disclosures are required, including splitting the DTA and deferred tax liability by character, regardless of
whether the company is eligible for the enhanced DTA admissibility standard. This guidance was issued as SSAP No. 10R, “Income
Taxes — Revised, A Temporary Replacement of SSAP No. 10,” and is effective for 2009 annual statements and 2010 interim and
annual statements. In the event subsequent DTA admission guidance is not adopted by the end of this statement's effective period,
SSAP No. 10 is reinstated as authoritative guidance for accounting and reporting of income taxes for statutory financial statements.
The effect, as of December 31, 2009, of adopting this pronouncement was an increase to admitted DTA of approximately $23 million.

In September 2009, the NAIC issued new guidance pertaining to loan-backed and structured securities, which supersedes existing
guidance regarding treatment of cash flows when quantifying changes in valuation and impairments of loan-backed and structured
securities. This revised guidance provides information on accounting for structured securities and beneficial interests with the
primary impact related to other-than-temporary impairments (“OTTI"). It requires the bifurcation of impairment losses into interest
and noninterest related portions. The noninterest portion is the difference between the present value of cash flows expected to be
collected from the security and the amortized cost basis of the security. The interest portion is the difference between the present
value of cash flows expected to be collected from the security and its fair value at the balance sheet date. If there is no intent to sell
and the company has the intent and the ability to retain the investment to recovery, then only the noninterest loss is recognized
through earnings. However, if there is an intent to sell or the company does not have the intent and ability to hold the investment for
a period of time sufficient to recover the amortized cost basis, the security must be written down to fair value and the loss recognized
through earnings. This guidance required a cumulative effect adjustment to statutory surplus as of July 1, 2009. For any previously
other-than-temporarily impaired structured security to be included in the cumulative effect adjustment, the company must still hold the
security as of September 30, 2009, must not have the intent to sell the security and must have the intent and ability to hold the
security for a period of time sufficient to recover the security's amortized cost basis. This guidance requires additional disclosures,
including a listing of all investments where the present value of cash flows is less than amortized cost for securities with a recognized
OTTI. This guidance was issued as SSAP No. 43R, “Loan-backed and Structured Securities,” and was effective September 30,
2009. The cumulative effect, as of July 1, 2009, of adopting this pronouncement was a decrease to surplus of approximately $2
million, net of the impact of asset valuation reserve (“AVR”) and income taxes. In December 2009, the NAIC amended SSAP No.
43R to incorporate new guidance to determine the designation and carrying value for non-agency Residential Mortgage Backed
Securities (“RMBS”). The NAIC contracted with PIMCO, an independent third party, to model the RMBS. To establish the initial
NAIC designation, the current book price is compared to the range of values generated by PIMCO's analysis and assigned to the six
NAIC designations for each CUSIP to determine the security's carrying value method (amortized cost or fair value). For life
companies, securities with NAIC Designation 1-5 are held at amortized cost, securities with NAIC Designation 6 are held at fair
value. When it is initially determined that a security is an NAIC 6 designation that should be held at fair value, then the process is
repeated comparing the new carrying value (fair value instead of amortized cost) to the modeled value and basing the final
designation on that result. This modification was effective for year end 2009. This new value was used to determine the final NAIC
rating to be reported in the Annual Statement and the RBC charge for each RMBS.

Note 3 — Business Combinations and Goodwill

No significant changes.

Note 4 — Discontinued Operations

No significant changes.

Note 5 — Investments

d.

Loan-backed and structured securities:
(1) No significant changes.

(2) No significant changes.

(3) No significant changes.
(4) No significant changes.

(5) No significant changes.

7.1



STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

(6)

For the first two quarters of 2009, statutory OTTI of structured and other loan-backed securities were based on undiscounted
cash flow models which produced $9 million of impairments. The Company adopted a new accounting standard for
determining whether or not an impairment is other than temporary for structured and loaned-backed securities. The effect of
adopting the new standard, as of July 1, 2009, was a $3 million decrease in the book value of the associated bonds. This
adjustment was recorded as a cumulative effect of an accounting change in surplus, with an offsetting tax adjustment of $1
million and a corresponding adjustment to AVR of less than $1 million.

The following table contains loan-backed and structured securities that recognized OTTI classified on the following bases for
recognizing OTTI:

Three Months Ended March 31, 2010 OTTI
(In Millions)

Intent to sell $ -
Inability or lack of intent to retain for a period of time sufficient to
recover amortized cost basis -

Present value of cash flows expected to be collected is less
than amortized cost basis (6)

Total $ (6)

As of March 31, 2010, investments in structured and loan-backed securities, including holdings for which an OTTI has not
been recognized in earnings and which are in an unrealized loss position of less than 12 months had a fair value of $707
million which were in an unrealized loss position of $25 million. These investments in an unrealized loss position greater
than 12 months had a fair value of $348 million which were in an unrealized loss position of $120 million. These investments
were primarily United States of America ("U.S.") government and industrial and miscellaneous.

Refer to Note 35 "Impairment listing for loan-backed and structured securities" for CUSIP level detail of impaired structured
securities (present value of cash flows is less than cost or amortized cost), including securities with a recognized OTTI for
noninterest related declines for which a nonrecognized interest related impairment remains.

Note 6 — Joint Ventures, Partnerships and LLCs

No significant changes.

Note 7 — Investment Income

No significant changes.

Note 8 — Derivative Instruments

No significant changes.

Note 9 — Income Taxes

In the first quarter of 2010, additional tax planning strategies and an increase in the Company's forecasted taxable income increased
the Company's net admitted DTA by approximately $18 million.

Note 10 — Information Concerning Parent, Subsidiaries and Affiliates

No significant changes.

Note 11 — Debt

No significant changes.

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other

Postretirement Benefit Plans

No significant changes.

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

No significant changes.

Note 14 — Contingencies

e. All Other Contingencies:
The Company is involved in litigation arising in and out of the normal course of business, which seeks both compensatory and
punitive damages. While the Company is not aware of any actions or allegations that should reasonably give rise to a material
adverse impact to the Company's financial position or liquidity, the outcome of litigation cannot be foreseen with certainty. It is the
opinion of management that the ultimate resolution of these matters will not materially impact the Company's financial position or
liquidity. However, the outcome of a particular proceeding may be material to the Company's operating results for a particular period
depending upon, among other factors, the size of the loss or liability and the level of the Company's income for the period.

Note 15 — Leases

No significant changes.
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Note 16 — Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of

Credit Risk
No significant changes.

Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinquishments of Liabilities

C.

Wash Sales:

@

@)

In the course of the Company's asset management, securities are sold and repurchased within 30 days of the sale date to
enhance the Company's yield on its investment portfolio.

The Company did not sell any securities at a loss or in a loss position with the NAIC Designation 3 or below through the
three months ended March 31, 2010 that were reacquired within 30 days of the sale date.

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

No significant changes.

Note 19 — Direct Premium Written/Produced By Managing General Agents/Third Party Administrators

No significant changes.

Note 20 — Other ltems

g.

Subprime Mortgage Related Risk Exposure:

(©)

Direct exposure through other investments:
Residential mortgage-backed securities risk exposure:

Portfolios of asset-backed securities, including RMBS, are evaluated on a periodic basis using scenarios customized by
collateral type. The Company performs sensitivity analysis on defaults as loan-to-values change, and on defaults as
prepayments change using default curves under various scenarios. The Company combines scenario analysis with a
monthly surveillance process in which it compares actual delinquencies and defaults to expectations established at the time
securities are acquired as well as expectations considering current market conditions, and performs a statistical review to
determine potential losses relative to credit support of troubled loan exposures on a transaction-by-transaction basis.

Management used a combination of external vendor prices, broker quotations and internal models for purposes of deriving
fair value. Internal inputs used in the determination of fair value included estimates of prepayment speeds, default rates,
discount rates, and collateral values, among others. Structure characteristics and results of cash flow priority are also
considered. Fair values resulting from internal models are those expected to be received in an orderly transaction between
willing market participants at the financial statement date.

The Company holds certain investments backed by pools of residential mortgages. The majority of these investments are
included in bonds. The mortgages in these pools have varying risk characteristics and are commonly categorized as being
of U.S. government agency, non-agency prime, Alt-A and subprime borrower quality. The Alt-A category includes option
adjustable rate mortgages, and the subprime category includes “scratch and dent” or reperforming pools, high loan-to-value
pools, and pools where the borrowers have very impaired credit even though the average loan-to-value is low, typically 70%
or below. In identifying subprime exposure, management used a combination of qualitative and quantitative factors,
including FICO scores and loan-to-value ratios.

Beginning in 2007, market conditions for Alt-A and subprime investments deteriorated due to higher delinquencies, reduced
home prices, and reduced refinancing opportunities. This market turbulence has spread to other credit markets. It is
unclear how long it will take for a return to normal market conditions.

Residential mortgage loan pools are pools of homogeneous residential mortgage loans substantially backed by Federal
Housing Administration (“FHA") and Veterans Administration (“VA") guarantees. The Company does not originate any
residential mortgages but invests in residential mortgage loan pools which may contain mortgages of subprime credit quality.
The Company purchases seasoned loan pools, most of which are FHA insured or VA guaranteed. As of March 31, 2010
and December 31, 2009, the Company had no direct subprime exposure through the origination of residential mortgage
loans or purchases of unsecuritized whole-loan pools.

The actual cost, carrying value, fair value, and related gross realized losses from OTTI of the Company's investments with
significant Alt-A and subprime exposure were as follows:

Three Months Ended

March 31,
March 31, 2010 2010
Actual Carrying Fair
Alt-A: Cost Value Value OTTI
(In Millions)

a. Residential mortgage-backed securities $ 221 % 173  $ 124  $ (5)
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - -
e. Equity investment in SCAs * 12 8 7 -
f. Other assets - - - -
g. Total $ 233 $ 181 $ 131 $ (5)
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Three Months Ended

March 31,
March 31, 2010 2010
Actual Carrying Fair
Subprime: Cost Value Value OTTI
(In Millions)

a. Residential mortgage-backed securities $ 66 $ 54 $ 48 $ -
p. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations 1 - - -
d. Structured securities - - - -
e. Equity investment in SCAs * 9 5 4 -
f. Other assets - - - -
Total $ 7% % 59 $ 52 $ -

Note: The actual cost in these tables is reduced by paydowns.

*The Company's subsidiary and controlled affiliate (“SCA”), MML Bay State Life Insurance Company, has investments in
subprime mortgages. These investments comprise less than 1% of the Company's invested assets.

Year Ended
December 31,
December 31, 2009 2009
Actual Carrying Fair
Alt-A: Cost Value Value OTTI
(In Millions)
a. Residential mortgage-backed securities $ 229 $ 185 $ 123 % (13)
pb. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - -
e. Equity investment in SCAs * 12 9 7 (1)
f. Other assets - - - -
g. Total $ 241 $ 194 $ 130 $ (14)
Year Ended
December 31,
December 31, 2009 2009
Actual Carrying Fair
Subprime: Cost Value Value OTTI
(In Millions)

a. Residential mortgage-backed securities $ 69 % 50 $ 49 $ (5)
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations 1 - - -
d. Structured securities - - - -
e. Equity investment in SCAs * 10 6 4 2)
f. Other assets - - - -
g. Total $ 80 % 65 $ 53 &% (7)

Note: The actual cost in these tables is reduced by paydowns.

*The Company's SCA, MML Bay State Life Insurance Company, has investments in subprime mortgages. These
investments comprise less than 1% of the Company's invested assets.

Underwriting exposure to subprime mortgage risk through Mortgage Guaranty or Financial Guaranty insurance coverage:
Risks related to credit markets:

The Company has investments in structured products that are exposed primarily to the credit risk of corporate bank loans,
corporate bonds or credit default swap contracts referencing corporate credit risk. Most of these structured investments are
backed by corporate loans and are commonly known as Collateralized Loan Obligations. The portfolios backing these
investments are actively managed and diversified by industry and individual issuer concentrations. Due to the complex
nature of Collateralized Debt Obligations (“CDOs”") and the reduced level of transparency to the underlying collateral pools,
for many market participants, the recovery in CDO valuations has generally lagged the overall recovery in the underlying
assets. Management believes its scenario analysis approach, based on actual collateral data and forward looking
assumptions, does capture the credit and most other risks in each pool. However, in a rapidly changing economic
environment the credit and other risks in each collateral pool will be more volatile and actual credit performance of each
CDO investment may differ from our assumptions.

Current market conditions have resulted in increased risks in the Company's mortgage loan portfolio. Real estate
fundamentals such as occupancy, rental rates and rental terms have generally weakened across all property types during
2009. The current credit market environment has also resulted in a shortage of lending to address loans maturing in the
near term. Accordingly, while default rates are currently at low levels and the Company continues to proactively manage its
risks, the overall economic factors may lead to increased defaults until the market and economy recover.

Management's judgment regarding OTTI and estimated fair value depends upon evolving conditions that can alter the

anticipated cash flows realized by investors and was impacted by the recent illiquid credit market environment, which made
it difficult to obtain readily determinable prices for RMBS and other investments, including leveraged loan exposure. Further
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deterioration of market conditions, high levels of unemployment, and related management judgments of OTTI and fair value
could negatively impact the Company's results of operations, surplus, and the disclosed fair value.

Note 21 — Events Subsequent
The Company has evaluated subsequent events through May 6, 2010, the date the financial statements were available to be issued,
and no events have occurred subsequent to the balance sheet date and before the date of evaluation that would require disclosure.

Note 22 — Reinsurance
No significant changes.

Note 23 — Retrospectively Rated Contracts and Contracts Subject to Redetermination
No significant changes.

Note 24 — Change in Incurred Losses and Loss Adjustment Expenses
The Company did not have any significant changes in the provision for incurred losses and loss adjustment expenses.

Note 25 — Intercompany Pooling Arrangements
No significant changes.

Note 26 — Structured Settlements
No significant changes.

Note 27 — Health Care Receivables
No significant changes.

Note 28 — Participating Policies
No significant changes.

Note 29 — Premium Deficiency Reserves
No significant changes.

Note 30 — Reserves for Life Contracts and Deposit-Type Contracts
No significant changes.

Note 31 — Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics
No significant changes.

Note 32 — Premium and Annuity Considerations Deferred and Uncollected
No significant changes.

Note 33 — Separate Accounts
No significant changes.

Note 34 — Loss/Claim Adjustment Expenses
No significant changes.
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Note 35 — Impairment Listing for Loan-Backed and Structured Securities

The following is the total cumulative adjustments and impairments for loan-backed and structured securities since July 1, 2009:

Amortized Cost

Amortized Cost

biefare Cumulative Projected Cash Recognized Amortized Cost :
Bl Cumulative Adjustment Hefare Flow oTTl sfter OTTI RaliFe
) aTTI
Adjustment
March 31, 2010 k3 N7.247, 14497 | § N7247 14497 | & N0,248,178.12 | [6,398,966.84]| % N0,248,178.13 | % 81,512,592.63
Decemnber 31, 2003 94,759,892 12 94,759,892.12 41,319,792.71 [3.440,093.41) 91,319,792.71 E1,154,481.73
September 30, 2009 203,E72,073.15 [2,299,536.639) 201,372 54146 193,000,827.77 [8,281,713.69) 193,080,827 77 124,234,244.38
Totals E H5ETIIE2Y | & [2.299536.69)( $ 41337957800 | & 39626879061 | % [18120,779.94])| & 39526579861 | # 26630141570

The following is the impairment listing for loan-backed and structured securities for the three months ended March 31, 2010:

Amortized Cost

Amortized Cost

biefare Cumulative Projected Cash Recognized Amortized Cost :
Bl Cumulative Adjustment Hefare Flow oTTl sfter OTTI RaliFe
) aTTI
Adjustment
N2EEOTGMT t B4T242 [ % k4 29472402 [ % 29446045 | [ZB3E7) % 89446045 | 4 BET.893.56
N2EE0EADE S42672.54 24267254 822.336.60 [20,335.94] 822,336.60 Bl2487.74
04004304 534.299.01 534.299.01 521,269.73 [13.039.28) 521,2589.73 46655144
NBS4ERYP2 8827424 2827424 86, 738.99 [1.535.35) 8. 738.89 51.803.26
059451040 34.253.69 24.2583.69 3373633 [B17.36) 3373 24,794 .48
0594948HGE E99.115.85 E99.115.85 E90,536.74 [2.579.11) E0536.74 EE1E19.71
0594941 H1 286.839.66 286.839.66 282 5E6.98 [4.273.78] 282566.08 2E2NT.28
059494 7GE £94,180.86 £94.130.86 E59.847.96 [34.332.90) E54.847.96 E42.941.83
0595004588 1.464.712.25 1464, 712.25 1.432.826.37 [31.885.88) 1432.826.37 117249767
DEOSOHK X5 48.061.38 45.061.38 4226196 [5.799.42] 4226196 2295430
DEOSOHE Y3 28.998.32 29,998.32 1,200.35 [28.797.97] 1,200.35 950272
DEEEZDAAT B94.6B14.63 BES4.E14.63 BEE.002.35 [29.812.28) BEG,002.35 409,301.42
073854 AB7 1,939,781.10 1.939,781.10 1,718,608.13 [2H72.87) 1.718,608.13 118734081
0738EHMEY 29855425 29855425 281529.08 [17.025.17] 281529.08 260,845.95
0738EHSPT 241.815.33 241.815.33 823.030.97 [18,784.35) 82303097 BE3.194.81
07387IGFS 79,234.75 7923475 E1036.40 [18,198.35) E1,036.40 46.409.56
073879292 1.216,254.98 1.216,284.98 1,007 479.69 [208,805.249) 1,007 479.69 480,366.24
072200141 1,807 421.41 18074214 1,710,534.09 [96.287.32) 1.710,534.09 1,186,850.72
124790AC2 149550497 1449550497 1,058,100.22 [437.404.75) 1.058,100.22 1.274.295.00
12629EAK] 16971 1897 95.25 [74.46) 95.25 238.02
12667GCET 4246617 42 46817 41.893.44 [672.73) 4189344 275790
126E7GMED 1,970,378.15 1870,378.15 1,915,326.05 [55,053.10) 1.915,325.05 1,104.590.93
12667 GRE2 248.831.08 248.831.08 214.709.59 [34.121.49) 214.709.59 511,990.51
12BEVGRWE 103,049.30 103,049.30 8749324 [15.556.05) A7.493.24 B3.643.96
126B7GS20 1,395,194 67 1,395,194 67 1,359,659.15 [35.536.52] 1.359,659.15 78907662
126E7EWFE £43,208.08 283.205.08 26338218 [39,826.90) 86338218 42667472
126BRACGE 338,284,896 339.284.86 32936369 [9.52117) 329,363.69 286.702.87
12BBSACYS 50,028,338 B0,028.38 44,390.51 [B37.87) 43,3905 3595410
126B2ACEE 407.473.07 407 473.07 405,895.25 [LE77.82) 405,895.25 268.634.93
12BBSAENS 1.060,565.23 1,060,565.23 1,038,650.51 [20,914.62) 1,039,650.61 B27B36.23
126RSAGWS 43.339.21 933394 282123 [4.126.90) 23.212.31 548,133.72
126B2AVET T07.847.82 TO7.847.82 T02.897.36 [4.950.45) 70289736 4744613
126694 M4 274.608.63 274.605.63 27264044 [1,368.19) 2T2E40.44 154,084.11
12669EH33 248,176.14 24.176.14 28.908.03 [267.11) 28,909.03 22.083.65
12669FER3 35.510.45 3651045 35.346.32 [164.13) 36.346.32 30,73
12669F W2 122,839.35 122,839.35 1787640 [4.962.95) H7.876.40 86,139.38
12669F ERA 3803263 3803263 35,766.54 [2.267.09) 36, 765.54 2786187
12669GKH3 1576.760.29 1576, 760.29 1,515.588.98 [E1I71.31) 1515,588.98 475,395.32
12689GRME Bg2 4467 BE244167 BE8.961.25 [13.480.42) BES.961.25 33794434
1ZEEIGROE 1545, 620,63 1.545,620.68 1.603,728.58 [41.892.10] 1503,728.68 A76,815.80
1ZEEIGET VI E3.543.93 E3.543.93 E2.428.38 [1.115.55] EZ2428.38 3750664
1ZEEIGELIRD 470,758.93 470,798.593 46338146 [T 4747 46338146 280,483.96
1EBEIFD: 15263641 152,636.41 151,801.24 [235.07] 16180134 130,316.43
17307 GMEE 2547, 764.08 2547, 7E4.08 2.004,324.06 [43.440.02] 2.004,324.06 2.49E6.982.40
IPHO0UAER 26692 26h.92 138.80 [7712] 138.80 3.269.60
22540 3FT 545,074.09 A46,074.09 166,866,234 [379,217.75] 166,866, 34 08, 72634
22B40%FE Z0 196,092.35 186,092.35 176,634.59 [2.457.7E] 176,634 .59 163,088.35
22B40%IET 11,097.06 N,087.06 10,386.64 [F10.42] 10,386.64 3.084.40
22540 GEA4 17857699 178.575.99 123,163.90 [B6.412.09)] 123,163.90 10:3,965.14
22B40W G0 21381118 21381118 193,480.74 [20,330.44] 193,480.74 12610193
22B41IMFLE 476,252.99 476,2592.99 428,346.52 [45.946.47] 429,346 .52 442 546.07
22B4INTHZ 12.037.93 12,037.53 2.0449.21 [9.988.72) 2.0449.21 E.A37.94
225410401 196,066.10 196,066.10 33,7291 [155,336.99] 39,7281 124,543.08
22B41I0F K3 36, 706.82 36, 706.82 13.858.62 [21.847.20] 13.868.62 22,2766
2204 1I0IGIRE 20460668 204, 606.68 729064 [127,316.04] T7.290.64 E3,316.75
22B415FLY 4.68 4.58 0.64 [2.94] 0.64 4.40
2254150 240,481.64 240,481.64 EE053.70 [175.427.94] EG,063.70 E4.452.44
22B4wWINET 190,587.40 190,587 .40 116,957.89 [E3629.51] 116,967.89 1E.432.00
232450867 2HEZ0.7E 23162078 228,240.78 [3,380.00] 228,240.78 148,516.83
2333zUACE 44360885 443,603,085 426,534,086 [15.073.99) 426,534 .86 28261353
2333ZUARE 149454741 149454741 1,394, 744.90 [99,802.51) 1394, 744.90 G896, 781.58
2333zUBGE B35, 704.65 B35, 704.65 E36,215.47 [459.13] E36.215.47 393.891.67
23332UEVE 1083,737.22 1093, 737.22 104157248 [G.164.74] 104157248 E18,132.60
23332UCM4 B2.685.47 B2E86.47 7358175 [3.103.72] TAE3.7E 52.404.91
233320005 208493772 2,284,937 72 2,.247.937.08 [37.000.64] Z.247.937.08 140150012
ZE1510FE4 441, 712.61 441,712 61 434,301.58 [7.411.03) 434, 301.58 337, 930.20
ZE1B10RICS 177027274 1.770,272.74 164654116 [123,731.53] 1.E646,541.18 431,661.86
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Amcrized Cosk Amortized Cost
CLSIE biefare Cumulative before Projected Cash Recognized Amortized Cost Fait Yalue
Cumulative Adjustment Fliam aTTI after OTTI
) oTTI
Adjustment
0251 AEY t H95.960.83 | § k4 BAB9E0.83 [ 4 BA6, 7306 [229.771] # B85, 73106 42886724
F20BIGEST 1,390,049, 75 1.390,049.75 1,338,909.36 [51,140.34] 1,.3738,909.36 1.226,612.81
J2056CAHZ 2.880,213.63 2.880,213.63 2.803,2234.36 [86.990.27] 2.803,223.36 2.316,410.52
I62341EES 4,800,050,55 4. 800,060,585 4, 7HE829.08 [13.221.77] 4,786, 829.08 4,494, 696.55
62420324 454748 4547 48 1,948.52 [2.598.56) 1,948.52 4,707.00
JE2420GAS HEELEE 2EELES 194291 [19,618.64] 1,942,491 26,2632
J953BRAER 1486, 74302 1,485, 74312 146128870 [24,454.42 1461.288.70 0204223
295322FREE4 1,300,587.45 1,300,587 .45 1.26E,294.48 [34,292.97) 1.2EE,294 .48 73950904
40421KAAS 103472 103472 10,541.00 [493.72] 10,541.00 9,865.49
HIEIFPAZE 108,460,594 108,460.594 104,494 .55 [3.96E.29) 104,494 .55 8485372
HIEIFHCD TTESLTE TITEALYE TR0,001.79 [27.689.95) TRO001.79 436,407 48
HIEIFHUD E40,052.60 E40,052.60 E21,194.99 [18,857.61] E21,194.99 351,742.03
HIEIFLRZ 1EE9,990.23 1.669,990.23 1,637, 795.08 [32,195.17] 1637, 79608 1,017, 966 B8
HIEIPMGE 2.348,235.11 2.349,236.101 2.302,836.57 [46,399.54) 2.302,835.67 146364877
HIEIFGELD 1.278,063.78 1.278,063.78 1.263,061.82 [25,001.98] 1.263.061.82 74739868
HIEIFTMI 14855402 148,564.02 146,215.95 [2.238.04) 146,315.98 94,185.47
HIEIFWES E93,228.90 E33,228.90 Ea3122.91 [10,105.95] Eaaz22.81 405,342 45
43733EARZ 342461543 3424, 615.43 331582334 [108,752.09) 315,823,534 2.2341,339.80
43733EEJG BESA11.58 HE8,511.58 BE1E94.73 [6.516.85) BE1E94.73 BEE,744.00
45254 MUGS 128,291.25 128,291.25 12785343 [437.82) 127,863.43 £9,966.94
45254 MV A0,087.27 a0,087.27 A7.A7E.49 [2.51.78) A7.A7E.49 E3,5EE.E2
45254 MIEE 12,364.50 12,364.50 N,013.48 [1.351.02) 101348 4,065.57
45254 MK DE 162582017 162,5920.17 160,299,086 [2.621.11] 160,299.06 133,883.24
45254 MKF 3 3427E147 342 7E14T 34250323 [278.24) 342503.23 22642975
45254 MK R4 892.534.60 83253460 8857410 [2.960.50] BE9.574.10 E0E,380.77
45254 MMPE 1,865, 723.64 1,856, 723.64 1,800,881.90 [54.841.74] 1,800,881.50 1,.201,9749.60
45254 MF AT 1465, 736.48 1,456, 736.48 1463, 709.27 [2.026.21] 1463, 709.27 1,085,964, 76
45254 P GE 42,297.94 42,297.94 41,649.23 [E48.71) 41,E49.23 26,580,535
45254 P UG B13,978.75 513,978.75 51284547 [1.133.28) B12,845.47 34331151
45254 TMKY 46, 841.22 46, 841.22 22.460.09 [24,381.13) Z2.460.09 19,538.01
15254 TR 36,326.29 36,326.29 36,300.71 [24.58) 36,300.71 25,006.86
45254 TSMY 448,036.03 448,035.03 44306250 [4.972.53) 443,062 .50 23319859
45EEOLCMT E86,002.E6 E&6,002.66 E21,335.76 [E3,6EE.90] E21,335.76 36423706
ABEEOLE WE 3,109,247.70 3,109,247.70 3.033,714.84 [75,532.86) 3033, 714,84 1.844,456.79
A5EENL W36 24768332 24768332 24176233 [5.920.99) 241, 7E2.33 145,494.90
45EEOLW DT 2Av.EZ2.B2 ZEYEZR.EZ 263,393.56 [24,229.26) 2673,393.56 262,992.97
A5EEOLY W3 315,078.91 315,078.91 308,380.12 [5.688.79) 308,390.12 129,043.61
ABEENNEI3 458,348.07 458,348.07 42290297 [35,445.10] 42290287 309,7E6.26
A5EENNEY 150,509.81 150,509.81 145, 795.56 [4.714.25] 145,795.56 A7, 96694
A5EENNMGHE E28,065.32 EZE,065.22 BBE183.77 [42,281.55] B86,183.77 38123696
A5EEDNEE B089,328.13 B08,328.13 E01,292.53 [207,435.60) E01,892.53 534,363.47
45EENNFES HE117.7E HE 1776 396,252.90 [19,264.86] 396,262,490 243.596.61
A5EEOMSE0 211,629.14 2162914 138,046.60 [13.582.54) 198,046.60 155,647.01
AGEENNMTES 10,579.44 10,579.44 £.817.93 [1.7E1LE1] 881753 E.013.14
A5EEOMT 36 266,620.99 206,620.93 216,740,327 [39,880.62) 216,740.37 149,647 44
45EEIZACY E5,058.94 E5,058.94 E3,395.11 [1.693.83) E3,295.11 50,065,236
A5EET WA AE 426,464.11 426,464.11 423.837.81 [1.62E.30] 42383781 3049,691.58
16624 THER E6E,224.80 EGE,224.80 E40,983.45 [14.235.35) E40,989.45 458,800.28
HEE2TMECS g42.284.35 B42,284.35 B30,538.82 [11,745.43) B30,538.52 E03,E00.11
HEE2TIMCEY E13,220.93 E13,220.93 GBEETI.E4 [24.541.29] BEEETI.E4 464,229,638
G2E24AFD 1,.288,116.25 1,288, 116.25 1,287, 722.66 [393.59) 1,287, 722,66 T19,372.78
BEOZTaAA] 461,458.02 461,458.02 456,873.46 [4.578.5E] 45E,873.46 317.292.90
ATE433F PR 155,913.12 156,913.12 105,9639.45 [49,943.66) 105,963.46 46, 887.45
ATE433G42 44046713 440,467.13 43253362 [7.933.51] 43253362 2hE601.02
BTE433G W0 85,324.25 95,324,258 4288817 [52,436.08) 4288817 29,069.20
GTE433MHE 132,626.21 192, 626.21 100,334.92 [31,691.29) 100,934,592 1258722
BTE433Y M0 139,320.04 139,320.04 138,132.40 [1187.64] 138,132.40 B8,891.24
GTE438A03 1,164,071.64 1,164,071.64 1,154, 622.39 [3,5449.25] 1,154,522.29 A72,302.04
BA0z0URZ4 160,991.85 160,991.85 159,844.74 [1,147.11] 159,844.74 159,323.24
BA0Z0LEMD 315797 31,157 .87 13,590.04 [17.567.93) 13,590.04 27,410.56
EIFE3VAGT 1z20.00 120.00 106.11 [13.89] 10611 36870
E1313PAAD 1,227, 783.81 1,227, 783.81 1,204,581.39 [23,202.42] 1,204,581.29 1,0563,115.01
EI3EREE] 43532730 436,327.30 42814226 [7.185.04] 428, 142.26 2Tr800.33
EEISB4AFT EE5,00 EEG.00 594,93 [FO.02) 59493 168156
ES383NCAT 1,071,677.08 107167705 1.066,860.42 [4.816.63) 1,066, 860.42 T49,418.91
ES3583NCUG E24,729.53 E24,729.59 530,719.18 [34.010.41] 530, 71918 42330933
E3383N0OTT 47 OvELE 24797688 245,734.80 [2.242.08] 45, 734.80 465,301.24
E3402CACE 107, 267.93 107,267,393 102,694.90 [4.573.03) 10z,694.90 93,365,097
T4IZTRAMY 14,203.88 14,203,858 E.E08.74 [7.045.14) EE03.7T4 20,452,314
TENOH4ME 75,515,632 T75.515.63 E1,806.51 [13,708.02] E1.806.61 13062
il L 14,023.56 14,023.56 4,011.15 [5.012.41) 9,011.15 8.730.49
TEHIHERE b L arr.andal 2 TVEET [BEE,077.04] 2 TVEET E3v.352.41
TEHOHE 4 9E7R.ET FITERT 20,876.06 [65,733.01) 20,876.06 87.284.00
TENIEFMG 1.281,650.81 1.291,650.81 1,.260,093.64 [31,557.17] 1.260,093.64 945,349.577
TENIEELN £59,559.02 E39,553.02 BEY605.21 [21,953.81]) EEYE05.21 413,403.52
TEIIENME T40,394.52 T40,394.52 T20,204.95 [20,188.57] T20,204.95 454,045.23
TENIERJ E1257.47 E1267.47 58,031.54 [3.225.93) 53,031.54 32,2650.36
TENIERM2 1.795,367.21 1,795.367.21 1.702,558.95 [92,808.26) 1.702,558.95 9558,380.65
TEI4GALT 24.06 24.06 16.33 [7.13]) 16.93 1,208.53
Ta543AY A1 246,007.91 246,017.91 211,496.38 [34.521.53] 2149638 114,5881.55
TI543AYES 43,215.19 43,218.13 29,828.82 [18,389.37] 2982882 20,957.52
GIT44FOKD TA0,395.13 Ta0,935.13 8359224 [F.405.89) Ta3002.24 07560
BEITIYRI 22645749 226,457 .43 217.858.63 [8.568.56) 217.885.63 161,009.51
BEIERLGN 4247775 42477.75 17.495.96 [24,975.79) 1749596 19,500.65
BEIDERSJT G.448.24 544524 338.06 [8,110.15) 33806 264492
BE35IA0ND 154,431.29 1594,431.29 179,330.54 [5,100.45] 179,330,584 59,057.59

7.7




STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Amottzed Dot Amortized Cost
CLSIE biefare Cumulative before Projected Cash Recognized Amortized Cost Fait Yalue
Cumulative Adjustment Fliam aTTI after OTTI
) oTTl
Adjustment
BE3RAANH2 k3 1B7196.00 | § k3 157,196.10 | % 1B2926.20 | [4.270.90) 152,926.20 1862722
BEIRIAKKE I80,EE.26 380,16E.25 185,895.53 [194.270.72] 195,295.63 J2ERI04G
BE359ATER 11446750 11445750 BE.216.28 [BE241.22] A8.216.28 av.T12vE
ATZEREAIT 316099 316099 2,074.02 [1.02E.97) 207402 746298
ERZ20F ST 1,482 771E2 1482, 771.62 146211035 [20.EELEY] 1462.110.25 1.280,226.682
429227 HHY 29,298.20 29,298.20 2348272 [59,914.42) 2948272 23.994.49
A2922F4MT 4E18E7.25 46126725 460,399.66 [1.4E67.59) 4E0,299.E6 36704244
2922FET] 754, 449.65 7h4.449.65 TRLE2.2 [2.827.92] THLE2.TE B7RETI.E
2922F 7RG 21,726.75 21,726.75 TETAT4E] [24.261.24] TET 47451 B7E388.81
A2922FET2 174,032.89 174,033.89 1715214 (251248 17152141 103,769.44
2822F02 37.045.08 37.045.08 3696794 [E1.11] 3696794 2829124
A2922F047 1562.212.41 156221241 1,532,330.45 [29,873.98) 153233045 1128.201.83
A2922F 25 av0ET248 AT0ET2.48 26936412 [1.20:3.36) 2E9,364.12 EE1937.46
A2922FTIT 164,002.83 164,002.82 155,371.71 [2E37.12) 165,371.A1 111.928.74
A922FwWUE 406,061,493 406,061.43 3495,866.69 [10,195.80) 3495,265.69 2ET.934.37
A2922FZFR 1.003,739.234 1,003,739.24 48327260 [20.516.74) 383.272.60 E2E.7EA.YT
42926CEBT 414.114.78 414,114 78 40273453 (5, 380.25) 408,734 53 286,656.08
A292ESAER 135,399,232 135,299.23 13296353 [2.445.80) 13296363 108,380.51
939336135 24190676 24190676 22721263 [14.694.13) 272283 22814369
A9IIEHED 186273775 1868.737.75 1,820,962.43 [47.775.26] 182096249 1,304,679.81
43934FHCA E13.367.14 E13.367.14 E00,364 .56 [12,992.45) E00,264 B 624747
A39FIQE 160952362 150952362 1,488 70667 [20,816.95) 1,488, 706.67 290,797.74
A4933C A6 2,959,095.05 2,953,095.05 2,8602.607.24 [100,527.71) 285860724 2,845.447.82
34933EAHE 2117, 7E1LA7 217, 7ELET 2,097 519.45 [20,242.17) 2,097 519.45 1.736,895.60
A4933TAED 1,30:3,145.55 1,308,145 .55 1298.81.22 [9.334.33) 1.298,811.22 1174.716.97
4933 A0Q2 T42.861.35 74286135 B3E.119.07 [46,732.28) B3E,119.07 E34,009.66
L2E4TANNS 139,029.94 139,029.94 21,389.22 [17.640.72] 21,389.22 281757.06
Totals 3 117,247,144.97 | ¥ 17.247,144.97 | & 10,248178.13 | [6,298,966.84] 10,248,172.12 21,512,592 .53
The following is the impairment listing for loan-backed and structured securities for the three months ended December 31, 2009:
Hmazed bost Amortized Cost
cLSIE befaore Cumulative bfare Projected Cash Fecognized Amortized Cost F ait Value
Cumulative Adjustment Fliom oTTI after OTTI
. oTTl
Adjustment
0075w ARG ;3 40,979.60 | ¥ ¥ 4087960 | # HE1712 | % E37.62 161702 41,150.00
004376CTE 54721037 54721037 434081 [48.802.26) 4584081 27547104
4426402 124,301.94 124,301.94 126,826.06 2h2402 126,826.06 n7zaz
0442K603 136,394 .66 136,394 .66 132.240.00 [4.154.66) 132.240.00 10019547
07037EKS el e 23EIET 4703266 23915.93 4753266 47.927.40
0214E% A 03 MEE21LES 3EE21ES 317E7.94 [3.833.75) 7av.04 200,548.08
02147083 44.502.08 44.503.08 4186487 [2638.21) 41,864 .87 40,283.32
02150MAET 2,211,086.86 2,211,085.86 2,150,088.80 [E1,017.06] 2,150,065.80 1,454,012.37
02EEOCAHZ 2233330 2233330 10,209.90 [12,12:3.40) 10,209.90 727630
02EEOTGMT 960,273.39 450,273.29 45127479 1,001.40 45127474 536,166.05
02EEO0THLO T0,8E7.ER 7026766 E7.484.03 [3378.63) E7.484.03 44.216.36
02EEOTHT 2 274020 27402.m 2V E0.7z [261.29) 27.160.72 2066410
04004504 599,592.01 539.592.01 G73.649.09 [25,942.92] GF3E49.09 479,330.60
I4M04RYE 36229310 36229310 340,426.92 [11.867.18) 34042692 241,385.65
04004 TGE 50,917.69 60,917 64 45,146.24 [1,77145) 45,146.24 3296740
0534 2=R52 190,140.52 190,140.52 JEEI7.44 [153.52:3.08) 3EE17 44 76,369.15
0534 8:WH1 203,015 2030015 41498.42 [1E151.73) 41498 42 T1,690.1
DE94ERVIT 193,850,332 193,850,332 13.080.33 [150,770.00] 1308033 4305813
05343481 H1 299,434.57 293434 .57 293,306,558 [5127.99] 29330655 2ERE12.4E
053495 2GS 79655420 TAE554.20 795,049,939 [1.504.21) 795,049,939 EB0837.72
059500588 1480,343.43 14530,343.43 147503967 [5.203.52] 147503967 1131180.60
0732avAGE £3,399.67 £3,399.67 70,753,493 135382 70,753.43 B1.202.0
07384 M 3376804 337.E95.04 313 EVE.ST [24.021.17] 313ETR.ET 32494040
073en2Aa07 FE0E4.8 TE094.81 70,170.00 [F.324.81) T0,170.00 38.460.00
0738EHCP4 45,187.18 42.187.18 10,300,587 [37.886.31) 10,300,587 1523781
07 386HENT 46,376.00 4E,376.00 4,529.68 [1.54E.32) 4.820.68 9,786.95
O7387I0FS 82,618,558 8261855 83.466.32 24E.7T 2346532 47,369,105
07387aZa2 1.225,813.23 1.225,813.23 1,195,465.43 [30,344.74] 119546543 39649148
07339YAL0 140,629.30 140,629.30 139,536.18 [F33.12) 139,536.18 132,044.40
07400=554 400,01.07 400,01.07 351,010.00 [13,001.07] 381010.00 190,227.80
074MEAAT 452 576.73 452 576.73 44357506 [3.20:3.57] 44337506 230,753.13
07200451 1872 10,56 18721056 1.860.426.23 [1L654.27] 1.860.426.23 1,199,370.05
1243MESES 180,341.12 180,34112 133.400.00 [16.341.12] 133.400.00 125,024.53
1243MEAGE Bla12.23 B1812.23 58,230.00 [3.582.23] 05,230.00 04.152.93
1243RHADS 193,354.43 133,354 .43 185,730.00 [10.564.4:3] 185, 730.00 115,370.36
12435MAES 261,714.06 251, 714.06 25243566 T21.60 252 435.66 135,490.53
12567 AAF4 103,440,532 10344052 02681.23 [r53.09) 02 681.23 37.263.92
12623EAK] 863.20 g65.20 417.08 [45112) 41708 2.288.04
12638FALS o4 764 6355 [12.03] £3.55 552.558
126E70W T B37. 710,20 B3 7020 B37.955.33 24513 B37.955.33 439,537.63
126E7GRE2 889,858.09 859,855.03 854,387.20 [5.470.53) 884.387.20 52073371
12BEVGRWS 103,617,558 103,617,858 103,285.52 [329.08) 103,285.82 55,210.55
12BEVGS20 1.425,278.13 1425,275.13 1,429,564.51 4,286.38 1.4:29,564.51 803.494.51
12BEVEWFE 315,2558.16 315,258.16 303,929.03 [3,329.13) 303.929.03 470,125.53
1266SA30E E73,661.94 E¥3.661.94 BV 7.555.31 [1.506.63) BTT,856.31 24947779
1266580468 1,064 455,32 106445532 1,045,396.78 [19,055.54] 1.045,396.78 555,925.93
12BERACEE 416,940.36 416,940.36 415,456.05 [1454.31) 415,456.05 245.655.73
12BESAEWS 1.094,251.53 1.094,251.53 1,055,596.67 [5.654.86] 1,055,596.67 £34,370.32
126ESAPFE 28,374.23 20,374.23 20,727.64 [4.646.53] 2072764 32,296.938
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STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Amcrized Cosk Amortized Cost
CLSIE biefare Cumulative before Projected Cash Recognized Amortized Cost Fait Yalue
Cumulative Adjustment Fliam aTTI after OTTI
) oTTI
Adjustment

126EBEALT t 203972 | % 2372 [ % 19,098.77 | % [2.292.95] 19,098.77 22,340,085
126EBERTT BATEANTY 53755177 B,320,896.59 [54.615.18] B,320,896.59 3,.261.967.95
126634114 294,044 22 294,044 .22 284.718.25 [9.325.97) 284, 718.25 145,454.64
126E9EH23 29,967.07 29.8967.07 29,182.10 [TE4.97) 29,182.10 2185810
126EAFVD2 11,199.19 111,129.13 10,229.37 [959.82) Ho,229.37 103,932.60
126EIFXRA 39,6260 39,526.02 3949667 [28.35) 3949667 26,206.72
126EIGKHI 1E24,882.69 1624, 882,69 1,617, 720.98 [7IE1.71) 1617, 720.98 98764254
12BEAGRME BRE4TIER BhE473.E2 E0Y 65945 43,185.63 EOY,ER9.45 2400744
126EIGROE 1.674,000.21 167400021 1,621, 720,68 [B2.279.53) 162172068 S88.505.91
12BEIGT V3 E4,891.4 E4.291.41 E4,7EE.BE [124.85] E4,7EE.BE 36,4984
126EAGLIRD 48833763 438,337.63 43467420 [2.EE3.33) 484,674.20 28247520
126EIUBES E5531.94 EEA31.94 E4, 55624 [97E.70) B4, 56624 E0,591.00
FHIUAES 414.50 414.50 270.00 [144.80] 270.00 321000
Z2E40WIFT A74,715.27 A4 71527 BGE.247.87 [18.467.40] BEE,247.87 29E,071.38
2254041 25150645 251506 .46 136,005.18 [55,501.28] 196,005.158 122,665,322
22540UR4 156,325.07 15E,325.07 45,095,248 [111,226.79) 45,0958.28 E4,847.10
2EEHGNV2E T4,278.57 T4,278.67 3.588.94 [T0.ER9.63) 358854 9.479.54
2254w 0KEKD 1636.67 1,636.67 184385 20718 1.843.85 24,336.51
2324304808 115,345.80 115,345.80 114,400,532 [945.45) 114, 400.32 £9,317.05
2I244LAET 3E,218.60 36,218.60 31,640.00 [4.578.60) H,E40.00 33,822.00
2I24ELAAT 23878170 238 7E1.T0 23812393 [BET.YT] 23812383 15711635
232484580 109,246.42 105,846.42 105,234.80 [4.E11.62] 106,234.80 3417215
23332UCHM4 B3,795.34 B3,795.34 B3,692.18 [103.16] 83,692.18 B2,319.20
2B150FAD1 18.50 18.50 13.25 [5.15] 13.35 13.54
30251 AEY E19,622.00 E19,622.00 E19,560.04 [E1.95] E19,560.04 446,783.23
J2051I0RAZ 14,4449.90 14,449.90 14,093.18 [36E.72) 14.053.18 13,224.57
J205IGEVE 48,601.36 48,601,368 33,286.35 [15,215.01) 33,286.35 37.839.89
205GV ME TOE,104.42 TEE,104.42 73305628 [23.0458.14) 733065628 T2E013.58
JR20BIGEST 1,393,976.08 1,.393,975.08 1,386, 720.00 [7.255.08) 1,386, 720.00 1,194.100.16
J2056CAHE 288382118 288352115 2.879,280.00 [4.541.15) 2.879,280.00 2,165,166.17
3BTZARAER 229,523.08 228,523.05 226,158.95 [4.364.10] 226,158.95 136,043.94
IEZ3IFHEER E19,791.82 E19,791.82 E00,458.90 [19,332.92) EO0,458.90 47896052
62420324 7.180.72 T.180.72 4. 845.00 [2.345.72) 4,845.00 4.4649.70
IE2420GAS 539,299.57 59,299.57 32,886.38 [26,414.19] 32,886.38 30,959.43
IE243TACH 32740673 32740673 330,796.10 3.389.37 330,796.10 27204415
362480407 2E0,2E5.57 260,265.57 254,673.04 [5.592.53) 254,673.04 136,162.00
39528FREE4 1,330,292.00 1.330,2592.00 1,328,363.57 [1.928.43) 1,328,363.67 T46,782.44
39533GAA0 B43,753.86 54376386 546, 796.93 3.043.07 B4E, 796,93 315,164,249
40420HEED E.936.37 £,935.37 5.526.00 [1.410.37] 5.525.00 12,417.00
40420HFLT 130,624.18 190,624.158 130,580.00 [44.15] 190,580.00 143,060.00
40430MAES 41,265.80 41,266.80 45593232 4,EEE.52 45,932.32 34,826.50
40431HATS [134.52] [134.52] 862 14314 B.62 241372
40431KAED B51,885.24 B51,885.24 530,385.00 [20,900.24] 530,985.00 487, 414.41
HIEIFARE 112,593.99 112,593.99 13,513.91 A19.52 113,513.91 H2,006.70
HIEIFHCD TAT 32T 73T THE8E2.27 [2.4E5.47] TEE862.27 514,816.60
HIEIFHLUD EA0,364.45 EG0,354.45 E47,115.15 [3.239.30) E47 11515 39657801
HIEIFLRZ 1,705,814.72 1,705.814.72 1,697, 937,25 [T.AT7.47] 1,697, 937.25 1,011,354.71
HIEIFMGE 2.419,551.32 2.413.551.32 2,403, 730,34 [15.820.98) 2.403,730.34 1.439,167.38
HIEIFGEUID 1,316,980.92 1,316,980.92 1,305,196.95 [11,783.97) 1,305,196.95 T56,360.22
HIEIFTMS 151,806.38 151,806.38 150,863.73 [341.65) 150,863.73 B2,975.68
HIEIFWES T10,718.91 710,718.91 TOE,013.06 [4.599.85] TOE,013.06 39E821.83
HIE4LAES 1.419,608.13 141350813 139367168 [26,936.45) 1,393 571.68 T10,171.19
43733EARPE 3.520,348.31 3.520,348.31 3.514,276.79 [B.071.52] 3.514,276.79 1979,133.42
43739EEJG A03,187.10 A03,187.10 A02,030.24 [1,156.7E] A0Z,030.34 E4E.5E0.15
45254 MMPE 1912,632.97 191263297 1,890,544.59 [22,088.38) 1,890,544 .59 1,214, 86042
45254 MF AT 1,510,579.29 1510,573.29 1.510,519.68 [59.61] 1510,513.68 472, 265.55
15254 NP GE 4777328 47, 77328 47,461.54 [311.74] 47, 461.54 ZE,146.68
45254 NP UG 531,101.50 531,101.50 531,156.09 53,59 531,155.09 303,882.33
45254 TSMY 467, 264.14 467, 264.14 463, TET.E2 [3476.32] 463, 7ET.E2 188,857.29
45EEOL4F1 862176 BE21.TE 22457 [2,397.19) 22457 44913
45EEOLGH] v.297.70 T.297.70 3,543.86 [3,753.84] 354386 5,888.58
A5EEOLY D3 3,083.52 3,083.52 26242 [F21.10] 236242 3,409.33
A5EEILW 36 ZEEEALTE 2EE591.76 254,314.76 [14.277.00] 254,314 76 1456,509.89
45EENLW DT 294, 78676 294, 7RE.TE 298,213.95 342709 298,213.95 246,260.88
A5EEOLY W3 354,526.86 304.526.86 33955489 [14,971.97] 330.,504.89 120,018.91
45EE0NDHYE E73,093.50 E73,093.50 ED94T4.26 [13.619.24] EDO4T4.26 435,341.00
45EEONFES 461,814,458 461,814,438 421,909.93 [39,904.55] 42190993 242, 336,66
45EETWALE 451,021.01 451,021.01 456,860.38 483437 456,860.38 2E0 73344
1BEETWALCZ 19,343.09 19,343,009 2748455 14148 2748455 22,064,583
46624 THES E7a3046.81 E7an46.81 EF2.871.06 [ETE.TE] EV2.A71.06 44042085
1EE2ECESE 4,419.53 94,419.53 g3,142.04 [1.277.39) 2314204 129,54 7.10
4EE236AHY BE. 70 56,70 40.00 [16.70] 40.00 ga.22
H2BZZEALD 52,869.83 b2, 869.83 439,830.00 [3.039.83) 435,830.00 5,565.00
H2hZ2IAGh T8,318.03 8,318.03 E¥,EE0.00 [10,658.03] E¥,ER0.00 Aha82.72
h2hz4vacd 1.431,560.26 1431.560.26 1.425,789.45 [3,770.E1) 1426,789.45 BEETTE.19
H2h24YAFD 1.330,313.66 1,330,313.66 1.323,958.37 [6.355.29) 1323,958.37 T18.348.63
ATE433FFE 166, 758,56 166, 7H5.56 155,795.41 [10,963.45] 155, 795.41 4712248
ATE433G W0 129,599.92 129,893.92 95,595.91 [34.304.01] 95,595.91 J2m22.87
A7E444801 [27.38) [27.38] - 2738 - -

Ranzizae: 44, 715.26 44, 715.26 43,830.90 [884.36) 43,830,590 45,145.86
anz4UAET 136,248.71 136,248.71 139,002.32 2.7536 139,002,532 131,744.60
EIT4510G3 139,522 46 199,522 .46 197,919.91 [1.E0Z.75) 1597.919.71 167, 743.72
EIFROFAED 47, 716.63 47, 7I6.63 43,850.00 [3.866.69) 43,850.00 3496157
EIFEIJAGE 1929.02 1923.02 1,0580.00 [849.02) 1,080.00 375180
EIFEIVAGT 17113 17113 120.00 [51.19] 1z20.00 405.73
EITBEF AES EG5E.92 E5E.92 320.00 [336.92) 320,00 197638
E1315REE] 45553441 455,534.41 451,268.11 [4.266.30] 451,268.11 288.565.67
E3E725ACT 129,822.30 129,822.30 125,070.00 [4.752.30 126,070.00 101,501.43
E4352VLRE BEV.EEY.03 BEY.EET.53 546,735.93 [21,931.54] 545,735.93 G06,436.40
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STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company
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The following is the impairment listing for loan-backed and structured securities for the three months ended September 30, 2009:
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STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

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

If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end?
If yes, complete the Schedule Y - Part 1 - organizational chart.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

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

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? ______
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

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.

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).

By what department or departments?

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

Have all of the recommendations within the latest financial examination report been complied with?

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?

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

Is the company affiliated with one or more banks, thrifts or securities firms?

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

1 2 3 4 5 6 7
Affiliate Name Location (City, State) FRB | OCC | OTS | FDIC | SEC
[ %& (! %
' ) ' o %
+,' - I+ #')& (! % |
+./ #/'0 1. 0L #')& (! %
* D G .a 2 3 % |
$- ' #0 "' . $ ! %

+# " 0 0+ #')& (! % |
$") ) 1. 0L $ ! %




9.1

9.2
9.21

9.3
9.31

10.1
10.2

12.
13.
141
14.2

14.21
14.22
14.23
14.24
14.25
14.26
14.27
14.28

151
15.2

STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?

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

relationships;

(b) Full, fair, accurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;

(c) Compliance with applicable governmental laws, rules and regulations;

(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and

(e) Accountability for adherence to the code.

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?
If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers?
If the response to 9.3 is Yes, provide the nature of any waiver(s).

The Code of Conduct was revised in March 2010. The revisions in the Code are not material in nature. The revisions clarify or heighten
awareness of certain information already incorporated in the Code.

FINANCIAL

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

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for
use by another person? (Exclude securities under securities lending agreements.)

If yes, give full and complete information relating thereto:

Reverse Repurchase Agreements

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

Amount of real estate and mortgages held in short-term investments: $

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

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value

©

Bonds
Preferred Stock

Common Stock
Short-Term Investments

Mortgage Loans on Real Estate

All Other
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)
Total Investment in Parent included in Lines 14.21 to 14.26 above

LR TR TR T T ST T TS
BB BB e

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

8.1



STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

16. 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 3, 1ll Conducting Examinations, F - Custodial or
Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook?

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

1 2
Name of Custodian(s) Custodian Address

16.2 For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,
location and a complete explanation:

1 2 3
Name(s) Location(s) Complete Explanation(s)

16.3 Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the currentquarter? ..
16.4 If yes, give full information relating thereto:

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

16.5 Identify all investment advisors, brokers/dealers or individuals acting on behalf of broker/dealers that have access to the investment accounts,
handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration Depository Name(s) Address
" #$ %o " & &"#" () ]

17.1 Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed?
17.2 If no, list exceptions:

At 03/31/2010, 21 issues for 17 issuers did not meet the filing requirements of the Purposes and Procedures Manual.

The majority of these issues currently lack one or more of the following: Valid cusip/PPN, audited financials and/or

executed legal documentation. Exceptions totaled $ 11,677,112 or 0.27% of all assets.

8.2



STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

PART 2 - LIFE & HEALTH

1.  Report the statement value of mortgage loans at the end of this reporting period for the following categories:

1.1 Long-Term Mortgages In Good Standing

1.11 Farm Mortgages

Amount

1.12 Residential Mortgages

1.13 Commercial Mortgages

1.14 Total Mortgages in Good Standing

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with Restructured Terms.

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

1.31 Farm Mortgages

1.32 Residential Mortgages

1.33 Commercial Mortgages

1.34 Total Mortgages with Interest Overdue more than Three Months

1.4 Long-Term Mortgage Loans in Process of Foreclosure

1.41 Farm Mortgages

1.42 Residential Mortgages

1.43 Commercial Mortgages

1.44 Total Mortgages in Process of Foreclosure

1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2)

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

1.61 Farm Mortgages

1.62 Residential Mortgages

1.63 Commercial Mortgages

1.64 Total Mortgages Foreclosed and Transferred to Real Estate

2. Operating Percentages:

2.1 A&H loss percent

2.2 A&H cost containment percent

2.3 A&H expense percent excluding cost containment expenses

3.1 Do you act as a custodian for health savings accounts?

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

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

3.4 If yes, please provide the balance of the funds administered as of the reporting date




Reverse Repurchase Agreements - CM Life
**Schedule for Q1 2010 General Interrogatory 12.2

Transaction #1

(1) Dates of Transactions: start date: 3/2/2010
maturity date: 4/7/2010

(2) Description of securities/collateral involved:

carry value: $ 166,928,504
accrued interest: 22,254
maturity interest rates: 16.00%
weighted average interest rates: N/A
(3) Number of shares or amount of bond or other security: 166,906,250
(4) Market value on date securities were delivered: N/A Rolling Transaction
(5) Market value on date securities were returned/Payback amount N/A not returned yet

(Due at maturity)

(6) Collateral value held/Underlying asset value 167,809,314
(7) Form of collateral: US Treasury #912803CG6
US Treasury #912828KQ2
(8) Collateral held by: Daiwa Securities America Inc.
(9) Names and addresses of all other persons involved in transaction: Daiwa Securities America Inc.
Financial Square
32 Old Slip

New York, NY 10005-3504



Transaction #2

(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value

(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

1/12/2010
4/14/2010

77,264,425
25,425
15.00%
N/A

77,239,000

N/A Rolling Transaction

N/A not returned yet

77,813,425

US Treasury #912828LJ7

Goldman Sachs & Co.

Goldman Sachs & Co.

125 High Street

Oliver Street Tower, Suite 1900
Boston, MA 02110
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STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2

Federal
ID Number

3

Effective
Date

Name of Reinsurer

5 6 7
Type of Is Insurer
Reinsurance | Authorized?
Location Ceded (Yes or No)




STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
2 3 Accident and
Health Insurance
Premiums,
Including Policy, Total
Active Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | and Other Fees | Considerations 2 Through 5 Contracts
1. Alabama AL
2. Alaska AK
3. Arizona AZ
4. Arkansas AR
5. California CA | o
6. Colorado CcO
7. Connecticut CT
8. Delaware DE
9. District of Columbia DC
10. Florida FL
11. Georgia GA
12.  Hawaii HI
13. Idaho ID
14. lllinois IL
15. Indiana IN
16. lowa 1A
17. Kansas KS
18.  Kentucky KY
19. Louisiana LA
20. Maine ME
21. Maryland MD
22. Massachusetts MA [ e
23. Michigan MI
24. Minnesota MN
25. Mississippi MS
26. Missouri MO
27. Montana MT
28. Nebraska NE
29. Nevada NV
30. New Hampshire NH
31. New Jersey NJ
32. New Mexico NM
33.  New York NY
34. North Carolina NC
35. North Dakota ND
36. Ohio OH
37. Oklahoma OK
38. Oregon OR
39. Pennsylvania PA
40. Rhode Island RI
41.  South Carolina SC
42. South Dakota SD
43. Tennessee N
44. Texas ™ e e e e e
45. Utah uT
46. Vermont VT
47.  Virginia VA
48. Washington WA
49. West Virginia wv
50. Wisconsin Wi
51. Wyoming wy
52. American Samoa AS
53.  Guam GU
54. Puerto Rico PR
55. U.S. Virgin Islands VI
56. Northern Mariana Islands MP
57. Canada CN
58. Aggregate OtherAliens oT ... XXX
59. Subtotal @ .l e e
90. Reporting entity contributions for employee benefits|
plans XXX oo
91. Dividends or refunds applied to purchase paid-up
additions and annuities. XXX oo
92. Dividends or refunds applied to shorten endowment|
or premium paying period XXX oo
93.  Premium or annuity considerations waived under
disability or other contract provisions XXX oo
94.  Aggregate or other amounts not allocable by State | XXX .
95. Totals (DirectBusiness)................ o CUXXX o L e e e
96. Plus Reinsurance Assumed
97  Totals (AllBusiness)...._........ XXX e e e
98. LessReinsurance Ceded...._.__.._..__._._ XXX e e e
99. Totals (All Business) less Reinsurance Ceded
DETAILS OF WRITE-INS
5801. b XXX o
5802, XXX o
5803. XXX o
5898. Summary of remaining write-ins for Line 58 from
overflow page XXX oo
5899. Totals (Lines 5801 through 5803 plus 5898)(Line
58 above) XXX
9401, XXX o
9402. XXX o
9408, XXX o
9498. Summary of remaining write-ins for Line 94 from
overflow page XXX
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX

(L) Licensed or Chartered - Licensed Insurance Carrier or Domiciled RRG; (R) Registered - Non-domiciled RRGs; (Q) Qualified - Qualified or Accredited Reinsurer; (E) Eligible - Reporting
Entities eligible or approved to write Surplus Lines in the state; (N) None of the above - Not allowed to write business in the state.
(a) Insert the number of L responses except for Canada and Other Alien.

11
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STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

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

NONE



STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a aNONE?® report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response

Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement?

Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement?
Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and
electronically with the NAIC?
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of
domicile and electronically with the NAIC?
Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be
filed with the state of domicile and electronically with the NAIC?
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?
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?

Explanation:

Bar Code:
Trusteed Surplus Statement [Document Identifier 490]

Medicare Part D Coverage Supplement [Document Identifier 365]

Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]

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]

Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]

13



STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 24

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2404. e
2405.
2497. Summary of remaining write-ins for Line 24 from overflow page
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year

2504.
2505.
2597.

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

!
14
!

14




STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

© ® N OO A

11.

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition

Current year change in encumbrances
Total gain (loss) on disposals

Deduct amounts received on disposals

Total foreign exchange change in book/adjusted carrying value
Deduct current year's other than temporary impairment recognized

Deduct current year's depreciation

Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8)

Deduct total nonadmitted amounts

Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE B - VERIFICATION

Mortgage Loans

1

Year to Date

2
Prior Year Ended
December 31

© ® N oA

11.
12.
13.
14.
15.

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

Cost of acquired:

2.1 Actual cost at time of acquisition
2.2 Additional investment made after acquisition

Capitalized deferred interest and other

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct amounts received on disposals

Deduct amortization of premium and mortgage interest points and commitment fees

Total foreign exchange change in book value/recorded investment excluding accrued interest

Deduct current year's other than temporary impairment recognized

Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) ..
Total valuation allowance

Subtotal (Line 11 plus Line 12)

Deduct total nonadmitted amounts

Statement value at end of current period (Line 13 minus Line 14)

SCHEDULE BA - VERIFICATION

Other Long-Term Invested Assets

1

Year to Date

2
Prior Year Ended
December 31

© ©® N

11.
12.
13.

Book/adjusted carrying value, December 31 of prior year

Cost of acquired:
2.1 Actual cost at time of acquisition

2.2 Additional investment made after acquisition

Capitalized deferred interest and other

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct amounts received on disposals

Deduct amortization of premium and depreciation

Total foreign exchange change in book/adjusted carrying value
Deduct current year's other than temporary impairment recognized

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10)

Deduct total nonadmitted amounts

Statement value at end of current period (Line 11 minus Line 12)

SCHEDULE D - VERIFICATION

Bonds and Stocks

1

Year to Date

2
Prior Year Ended
December 31

=
N = o

© ® N OA®WDNPR

Book/adjusted carrying value of bonds and stocks, December 31 of prior year

Cost of bonds and stocks acquired

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct consideration for bonds and stocks disposed of

Deduct amortization of premium
Total foreign exchange change in book/adjusted carrying value

Deduct current year's other than temporary impairment recognized

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)
Deduct total nonadmitted amounts

Statement value at end of current period (Line 10 minus Line 11)

SIo1
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STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

SCHEDULE D - PART 1B

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

1
Book/Adjusted
Carrying Value

Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

BONDS
1. Class1(@ . e
2. Class2(@) b
3. Class3(@) . b
4. Class4(@) .|
5. Class5 (a)
6. Class6 (a)
7. Total Bonds
PREFERRED STOCK
8. Class1
9. Class2
10. Class3
11. Class 4
12. Class5
13. Class6
14. Total Preferred Stock
15. Total Bonds and Preferred Stock

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC1$

NAICA $ oo :

NAICS $ooo :

NAIC 6 $

; NAIC2 $

; NAIC3 $..




STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
9199999 Totals XXX

SCHEDULE DA - VERIFICATION

Short-Term Investments

Year To Date

2

Prior Year Ended
December 31

10.
11.

12.

Book/adjusted carrying value, December 31 of prior year

Cost of short-term investments acquired

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct consideration received on disposals

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value

Deduct current year's other than temporary impairment recognized

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

Deduct total nonadmitted amounts

Statement value at end of current period (Line 10 minus Line 11)

SI03
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3.1
3.2

3.3
4.1
4.2

STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

Book/Adjusted Carrying Value, December 31, prior year (Line 8, prior year)

Cost (Paid)/Consideration Received on additions

Unrealized Valuation increase/(decrease)

Total gain (loss) on termination recognized

Considerations received/(paid) on terminations

Amortization

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

Book/Adjusted Carrying Value at End of Current Period (Lines 1+2+3+4-5+6+7+8)

Deduct nonadmitted assets

Statement value at end of current period (Line 9 minus Line 10)

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior year

Net cash deposits (Section 1, Broker Name/Net Cash Deposits Footnote)

Change in variation margin on open contracts

Add:
Change in adjustment to basis of hedged item

3.21 Section 1, Column 16, current year to date minus

3.22 Section 1, Column 16, prior year

Change in amount recognized

3.23 Section 1, Column 15, current year to date minus

3.24 Section 1, Column 15, prior year

Subtotal (Line 3.1 minus Line 3.2)

Variation margin on terminated contracts during the year
Less:

4.21 Amount used to adjust basis of hedged item

4.22 Amount recognized

Subtotal (Line 4.1 minus Line 4.2)

Dispositions gains (losses) on contracts terminated in prior year:

5.1 Recognized

5.2 Used to adjust basis of hedged items

Book/Adjusted carrying value at end of current period (Lines 1+2+3.3-4.3-5.1-5.2)

Deduct total nonadmitted amounts

Statement value at end of current period (Line 6 minus Line 7)

S104
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STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 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
* v, # o+
,,,,,,,,,,,,,,,,,,,,,,,,,,, S % &' % &' O s ( &
H$ + 4
/10 .. " 12 3(# & b 1 ! "#$ % &' %8 &' 45 ( . 672 -. &
9999999 - Totals & XXX XXX XXX % % XXX XXX XXX




90IS

STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year To Date
1 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
Add: Opened or Acquired Transactions
Add: Increases in Replication (Synthetic Asset)
Transactions Statement Value. XXX XXX XXX XXX XXX
Less: Closed or Disposed of Transactions.
Less: Positions Disposed of for Failing Effectiveness
Criteria
Less: Decreases in Replication (Synthetic Asset)
Transactions Statement Value XXX XXX XXX XXX XXX

Ending Inventory
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10.
11.
12.
13.

14

15.
16.
17.
18.

© N o g & w NP

STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Part A, Section 1, Column 14

Book/Adjusted Carrying Value Check

Part B, Section 1, Net Broker Cash Deposit Write-in (Footnote)

Part B, Section 1 Column 17

Subtotal (Line 2 minus Line 3)

Total (Line 1 plus Line 4)

Part D, Column 5

Part D, Column 6

Total (Line 5 minus Line 6 minus Line 7)

Part A, Section 1, Column 16

Fair Value Check

Part B, Section 1, Column 2 (Number of Contracts) multiplied by Column 12 (Reporting Date Price)

Total (Line 9 plus Line 10)

Part D, Column 8

Part D, Column 9

Total (Line 11 minus Line 12 minus Line 13)

Part A, Section 1, Column 21

Potential Exposure Check

Part B, Section 1, Column 18

Part D, Column 11

Total (Line 15 plus Line 16 minus Line 17)



STATEMENT AS OF MARCH 31, 2010 OF THE C.M. Life Insurance Company

SCHEDULE E - VERIFICATION

(Cash Equivalents)

Year To Date

2

Prior Year Ended
December 31

10.
11.

12.

Book/adjusted carrying value, December 31 of prior year

Cost of cash equivalents acquired

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct consideration received on disposals

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value

Deduct current year's other than temporary impairment recognized

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9)

Deduct total nonadmitted amounts

Statement value at end of current period (Line 10 minus Line 11)

Slo8
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