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STATEMENT AS OF JUNE 30, 2010 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Amortized Cost

Amortized Cost

biefare Cumulative Projected Cash Recognized Amortized Cost :
Bl Cumulative Adjustment Hefare Flow oTTl sfter OTTI RaliFe
) aTTI
Adjustment
ERIEFAES t BR947E.5E | § k4 B64,476.56 BIER4TE | £ [19.790.84)( % B39.684.72 381133.39
EBINEF AGT 21.383.20 21,383.20 11,100.00 [10,283.20) 11,100.00 764436
EEERIEVLISE 271E22.40 271E22.40 278.039.67 B 41727 278.039.67 217.892.60
EESSR4AFE 154286 154286 400.00 [E42.86) 400.00 162644
T4922MABT 162,040,382 168,040,382 17753478 4,494.40 177578 1035481
T4922MALCE B7.A73.80 B7.A73.80 B7.393.37 [580.43) B7.393.37 40,310.37
T4924 AHE 96158 96158 450.00 [B11.58) 450.00 47310
T49R1IFETS 36296575 362.965.75 180.917.07 [172,048.68) 14091707 21871477
T49RIFEYS 145,318.79 145.318.79 43,234.87 [102,075.592) 43,239.87 T4HENLM
TEI4MALS 141402473 141402473 142177752 778274 1421777 52 803,956.66
TEI4MARD 22447734 22447734 236.258.08 1,780.74 236.258.08 140,715.40
TEITOJALD 10,485.15 10,485.15 8,340.00 [2,145.15) 2.340.00 15,783.00
TRITIEAKZ 5,795.97 5. 795.97 5.100.00 [B95.97) 5.100.00 14,144.50
TEN0G.JE5 BE4.062.51 BE4.062.51 E29.8311 [34.231.40) E29.8311 52605681
TENOH4ME 24.729.19 24,7299 26,6055 187947 SE.B05.ER 48.630.06
TENOHKXE 12722218 12722208 996.875.80 [274,346.35) 9596.875.80 70459443
TENOHEN ¢ 239,602.43 239.602.43 4712349 [142.475.94) 9712349 28.503.30
TEINEFMG 1.385.807.66 1,385,807 .56 1,358.709.01 [27.097.95] 1.358,709.711 96419495
TEINMSFQE [735.5E] [F35.56) 93.28 228.04 43.28 1126
TEINENM4 770,909.92 770,909.92 TEEA03.27 [4.406.E5] TEEE03.27 448,944 27
TEINERJE £4.994.94 £4,994 94 B5.189.60 17466 E5,169.60 32.771LED
TEIMNSWPS 1.485,188.29 1.485,198.29 1,509,506.38 24.118.09 1,509,506.38 244 .555.08
TEINSWSS 29.81 2981 1752 [12.09] 1752 17.43
TAR49A5M2 35,161,348 86.161.38 86.656.59 152551 SE.686.59 57.903.23
TAR49A Y A1 258,248.88 268.240.88 261975.44 [B.273.44) 261.975.44 115,069.68
TAR49AYES 5763044 B7.530.44 45,4283 [B.102.13) 434283 26,7010
S13TIEA AN TaTTH4 TaTTd4z B8.685.13 [3.089.29) E4,685.13 528.044.55
1ETAMAKT 5,200,594 5.200.94 3.120.00 [2.080.54) 3.120.00 568612
24752CAET 48,806.97 438.806.97 46,960.00 [1.346.97) 4£,960.00 16,967.50
BEIETAONT 16055452 160,584 .52 15183172 [8.762.80) 151,831.72 26.196.59
BEIETAGGT 5,894.18 589415 344827 [2.445.91) 344827 4.548.40
BEIETAYRI 236,766.99 235.766.93 23742164 1,654.65 23742164 1639821
2E355EAHS B02.33 B02.33 400.00 [202.33) 400.00 £38.83
2E355RURE 44.703.88 44,703.88 2B63.43 [42.040.45) P 7.986.87
SE35IAEAR 1.018,8596.48 101,896 .48 445.965.43 [56£3,921.05) 448.965.43 TI0,679.87
2E35IACOS 100,232.63 00,232,683 10,711.34 04780 10,711.34 4050124
BE359ACE] 3407933 34.073.33 22.91.25 [11.165.08) 22.911.25 40,023.47
BEIRIAEHZ EE,156.02 B, 156.02 42,739,185 [22.415.84] 42,739.18 8.938.36
BE3RIANHZ 166,673.08 166,E73.08 164, 308,64 [1.369.42] 164,308.64 124,618.05
BEIRIARRE BEE,921.25 BEE921.25 399,238.38 [159,682.87] 399,238.38 336,847.02
HE3R9AZEE 187, 376.97 187.376.97 114,300.01 [73.075.96] 114.300.01 87.364.26
HE3RIBLES [2E2.45] [2E2.45] 29,634.94 29.897.39 29,634.94 F.218.01
gE3E30AL9 1.219,188.22 1.218,188.22 1.212,309.13 [E.879.09) 1.212,309.13 EBGEIT.T2
SEIEIHABS 418,218.09 418,213.09 456, 566.95 3734788 456,566,595 393,963.45
grzzziamg 307434 307421 2. 760.00 [314.21] 2. 760.00 22h21.42
J2922TEER 13,730.14 13,7304 1256615 [1.163.93) 1256615 10,137.97
S2922FEFS 1046, 523.58 104658368 1,039,976.45 [EEO7.13) 1.039,976.45 70852828
S2926CEBEY 43366012 43366012 427 407 46 [E.252.6E] 427 407 46 28050391
939336 A0 3A1E.E0D 3.416.50 E21.71 [2.794.79] E21.71 2.633.01
935336309 17.296.29 17.296.29 1557067 [L.724.62] 1657067 16,304.41
9393365 39,2361 39,2361 3832015 [915.9E] 38,3205 32, 715.36
H35336HEE 1946, 524.02 194652402 1,935,272.75 [11.251.27) 1936,272.75 1.208,239.19
S3934F JQE 1.5910,251.89 1,590,251.89 1571, 736,72 [12.516.17] 1671, 73672 911,556.64
33534KAB9 276,E31.58 276, E81.68 273.,634.88 [3.04E.70] 273.634.88 27493053
939364A0E2 3.595.49 9,5495.49 16, 795.04 120265 16, 795.04 17.529.51
33536504 E3h.E2 Eah.E2 217.26 [465.37] 217.26 327607
S437EVAFZ 1.020.53 102053 E25.00 [395.63) E25.00 1,081.40
S4983TAED 1.366,220.28 1.365,220.28 1,.344,324.96 [10.895.32] 1344224 .96 1160,154.56
4383V ACT 3, 705,240,567 3. 706,240.67 3.0574.832.45 [130,408.22] 307483245 3471,148.94
4583 AQ2 TEE.030.08 TES.030.08 TEO,E04.69 [7.426.39) TE0,E04.69 E18,929.41
Totals % 94,759,892.12 | § t 094, 7H3,892.12 AT | § [3.440,099.41)] § 91,319, 792.71 E1154.481.79
The following is the impairment listing for loan-backed and structured securities for the three months ended September 30, 2009:
Amarized Cosk Amortized Cost
CLSIE befare Cumulative before Projected Cash Recognized Amortized Cost Fait Yalue
Cumulative Adjustment Flom aTTI after OTTI
) aTTI
Adjustment
0075w ABS 3 5451528 | & 5 ¥ 54, 515.28 heansdr | & [1.556.86) % 5295042 45,426.70
004375CTE 413,257.00 143,038.74 BhE.295.74 Bh1E00.42 [4.695.32) BE1E00.42 43869113
04426802 165,911.30 E411.54 172322.04 150,821.07 [21501.77) 150,821.07 131,390,597
00442.5E4 T2 E29.91 127 056,52 49963673 410.412.04 [59,274.54) 41041204 27432384
00442K603 140,111.68 3104519 17115687 136,394 BE [34,7E2.21) 136,394 BE 85,435.80
0044214010 161,3945.11 [8.349.97) 15359514 116,372,932 [37.222.21) 116,372,932 A0.557.07
N07037EKA 90,478,939 15,050.75 105.529.74 b7, 392.97 [43,136.77) A7,392.97 4299675
013536 AEE 20,285,958 43,369.87 E3,606.85 ES,ETLER 15.80 E3ET1ER 91,298.E5
D214E% A08 376, 334.05 [25,600.95) 360,733.07 3219518 [28.791.26) 321,951 173,696.62
02147CAA] EE0,929.55 [46,338.55) E34 59067 E34 B20.55 3788 E34 62055 40848217
D21470OAYS 04 62032 11,425.10 BE053.42 54,854 B0 [11,198.82) b4,854 B0 3781504
02150MAET 2.629,063.01 [314.613.70) 2,314, 44931 2,211,085.86 [103,363.45) 2,211,085 86 1,443 44964
N2EEOCAHS 16,6235.05 842636 25,1114 25,120.83 942 26,120.83 8429497
NZEEOTGMT 1,001,701.06 - 1,001, 701.06 390,332.41 [1,368.65) 940,332 41 532 68575
0ZEEOTHLD 8E,207.12 [11,367.10) T4.240.02 70,8E7.EE [3.972.3E) 70,8676 3215874
0ZEEOTHT 3 20,754.19 13.594.50 34,348.93 B2 [1526.78) AR 23E02.72
NZEEOTJED 3544 52035 [23.527.11) 3516,093.24 347222807 [43.864.E7) J4T2 22 0T 1,667 846,93
NZEE0EADE SE0,579.29 [24,217 58] 43636174 2377135 [12.590.39) 92377135 510,460,532
040104504 EES, 988,53 - EES.985.53 EE4.892.25 [4.096.25) EE4.892.25 BE1720.69
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Amortized Cost

Amortized Cost

biefare Cumulative Projected Cash Recognized Amortized Cost :
Bl Cumulative Adjustment Hefare Flow oTTl sfter OTTI RaliFe
) aTTI
Adjustment

040104 WE 3 48344304 | § [15,34E.15) 4E2.101.88 3300881 | § [75.093.07) 38300881 2E6,004.00
040104 TGE EZ2,286.08 [337 4E) B2 54862 B1612.30 [10,936.32) B1E12.30 30,670.00
4544 TAHET 12222714 [25,298.249) 4E,928.85 9E,925.86 0.01 9E, 92856 122633
NE53R0OCF3 1,402 560,33 [153.637.19) 1,254 91314 125491314 - 1,254 91314 224,744 54
NGEIRT A A0 1,251,756 54 [322,056.54) 424,700.00 323,700.00 - 429,700.00 270,000.00
NB94EH1WE 2899108 [20,058.90) 893218 293156 [0.62] 293156 2E.915.99
NB94E=EYP2 99,77E.E5 - 99, 77H.ER 92,984 42 [, 794.23) 92,984 42 5411163
0B948E 7 180,234 .91 25,954 32 206,189.23 199,836 .41 [E.352.82) 199,836.41 44.880.80
0594945R5 3BE 45317 - 36645317 35447371 [1,979.4E) 36447371 305113.23
059496HGE A ERE R ERE 775,095.60 [13,417.53) 77509560 71324618
0594941 H1 32044810 - 32044810 317 16R.50 [3.282.60) 21716650 275,590,732
DEOSOHEY3 18,9485 11,378.92 20,327 58 30,060.24 [267.34) 30,060.24 ELE]
NEEEZ0AA7 753,965.75 [23.536.55) T30.429.20 TE7FTEER [2.B52.55) 727 FTE.ER 400,955.22
07326YAGA 85,707.72 [827.79) 24,8799 74,7024 [10,175.64) T4, 701.24 F4,845.39
07334MSED 1,332 89689 [162,213.05) 1164, BE2.23 1,160,669, 74 [$.014.09) 1160,669.74 976 48762
07334033 728637 19,293 52 2E579.99 27BE9.22 1,089.34 27B69.22 3054045
073862407 14049211 [42,021.20) 9847091 TE094.81 [20,37E6.10) TE094.81 B2, 794.00
073854 AT 1,934,118.95 216,402,411 2.150,521.36 188817810 [262,3473.2E) 1,888,178.10 1,276,345.54
0738E0AES 105 508 59 E29.97 108,136 .56 95,352 53 [10,754.03) 95,352 52 E9.5EE.40
0738EHCP4 7485957 24,114 B9 99,1742 49,939.42 (49,234 87) 43,939.42 18,240.98
0733EHENT 39,86E.99 12,709.94 h2E7E.82 43,696.37 [2.850.4E) 4969637 10,7217
0738EH.ILE 28,985.44 911107 38,096.51 19,137.58 [18.95%8.93) 19,137 .58 302576
07386HSFA 21,735.99 1.810.74 23546.73 33 7TILE [43,835.12) 337161 44,137.99
07336HSPT 942,789.86 - 342, 789.96 434,354 43 [5.435.38) 934,354 43 BEg.423.44
07387I0F & 49,9587.05 [7.445.86) 4254113 25,148.95 [4.392.24) 55,148.95 45,3491
073879292 1,131 456 17 1716724 1,308,613 .45 1,133.280.81 (115,332 64) 1.183,280.81 43257116
07389V AAG 177.704.30 [18,459.91) 153,249.33 151,211.91 [8.037.45) 151,211.91 140.511.33
07400= A4 E54.532.80 [252,846.65) 43163612 400,011.07 [31,675.05) 400,011.07 19812354
07401EAAT 55469585 - 554 ,695.83 43047644 [74,219.44) 480,476 44 309,268.89
07401LEAD 20,185.26 3,358.74 2854400 24,493.97 [4.050.03) 2449297 2E,75193
07401UAES - 3113423 3113423 - [31,134.23) - -

072008 1963,634.93 [49,516.92] 1.914,117.95 1,904, 440,30 [9.677.65) 1,904, 440.30 1197 167.12
1248MERES 220,336.10 [16,561.85)] 203,774.25 150,341.12 [53,433.13) 150,341.12 129,009.18
124 8MERGY E7,036.21 30183 76,054 .62 E1312.23 [14,242.39) B1812.23 B8z
124 8MGAJ3 28.877.25 [BE4.4E) 28,262.79 2824963 [3.18) 28,249.63 28,566,232
1248RHADA 207,2:39.90 2815112 235,291.02 201,329.81 [34,061.21) 201,329.81 12,603.89
124 38N AED 3,264,534 [3.6TE.A7T) 4,587 .37 284,168.08 [30,413.29) 294,168,028 22712226
12544 B3 173,604.51 [G7.634.29) 15,870.12 115,968.80 [1.32) 115,968.80 169,083,223
12BETAMF4 TIETZEE 2812133 107,793.599 103,6E63.62 SEAED 10866362 121121.24
1ZEZIEAK] 279765 108115 387870 104082 [2.837.88) 104082 324185
1ZEZIEALY h28.20 1500939 ET73.24 8375 [B95.419) 8375 192.86
1ZE3EFPALS 108459 [31.35) 1053.24 13.03 [934.21) 19.03 1.081.86
1ZEEEHABD 291,010.99 [99,860.10] 131,160,849 17374287 [17.412.02) 17374287 189,430.15
1ZEETOHGE 106543713 - 106843713 1,068,509.40 TEET 1068,209.40 115207725
1ZEETOTIZ 18,522 45 [E40.74) 1788172 17,144 BE [737.06) 17,144 BB 15,102,560
1ZEETOW T T13.567.40 [18,000.432] 00,566 52 E83,269.36 [17.287.5E)] E33,269.36 A0E.547.03
1ZEETFE.JZ AT AT 79,391.458 466, BE2 82 J98.882.28 [77.980.54] 398.882.28 206, 899.47
1ZEETG402 1914.31 294.13 2.208.44 2.209.21 077 2.209.21 2.TE3.26
12EETGMED 2083,323.04 [32,86817) 2050464 87 204673951 [3.726.38) 2046, 73951 1130,269.41
1ZEETGREZ A7EE35.12 [B3.475.53) 913,369.53 A02,602.96 [10,75E.57) 903,602 96 B22E18.71
12EETGRWE 126, 700.05 [9.138.90) 116,501.15 N2,897.07 [3.604.08)] 12,897.07 33,316.40
1ZEETESZ0 1539,024.67 [CEREEREY] 14639,985.13 1.463,724 61 [E.2E0.52) 1463, 72461 838,604.56
1ZEETEWFE 1060,792.71 [7E,77a.02] 924,013.63 338, 70415 [45,309.42) 938, 704.15 A7 3IE3.25
1ZEEEAIGE B13,77337 [29,306.50] 72446687 TO7 36642 [17.101.45)] TO7, 36642 20617552
1ZEERA4ES 173,181,785 [87,497.08) 1,035,584 63 1,085,524.53 - 1,085,584 63 BFE27a1
1ZEEEALY] 2B 73377 166054 28,294,561 2842258 2795 28,422 56 45,938.83
1ZEEEACEE 37174409 (11,287 44) 360,366 .65 360,366.65 - 360,366 5 2E8.595.59
1ZEERACZE 4E1514.55 [1r.831.21) 44368334 424 336,88 [19,346.4E) 424, 336,88 244, 027.86
1ZEERAEYS 1,235,635.99 [79,005.91] 1,166,530.02 112168822 [34.941.88) 112158822 EEE,244.5E
12ZEERAGWS 108, 735.86 [B.532.02) 100,267 .84 93,013,748 [2.244.08) 93,013,748 53,960.00
1ZEESAPFE 24,610,655 - 34,E10.55 33,718,236 [B95.19] F3,715.36 24, 74962
1ZEESANFT TE3E40.11 [13,010.78) TP0E29.33 TE4,084.31 [B.545.02) TE4034.31 413,174.97
1ZEEEEALT 27.658.30 780565 35,493.92 38,7760 282.03 35,7760 44 37357
1ZEEEEBTT E.292.480.45 [262,960.05] E029.511.41 5,457, 795.45 [671,715.95] 5457 75,45 3.180,219.62
1ZEEEBE 33 2830896714 - 2.830,867.14 268487497 [145,332.17) Z684.874.97 141332494
1ZEEI4M4E 25424290 - 264,242.90 239.411.23 [14,83167) 239,411.23 13,213.52
1ZEEIFKRZ AT041.23 [1,191.43) 35,849.80 35,8804 3061 35,8804 2700424
1ZEEIFF 23 261,960.94 [3,20257) 248, 7337 15140218 [97,366.19) 161,402.18 211,030,432
12ZEEIFF 3 43,493,868 26,8075 74,2070 T4, 377.85 T84 T4, 377.05 FAV. 38092
1ZEEIFYDZ 128 612.03 [757I0ET) 121,041.26 118,511.48 [2,529.88) 18,511.42 106,225,968
1ZEEIFWE2 13097273 [1E21.97] 129,360, 76 128,448,732 [902.03) 12844373 87 EE3.44
1ZEEIGKHZ 1694, 207.08 [33.426.70) 1660, 780.38 1653.5911.20 [B.269.18) 1ER3.911.20 83,006,238
1ZEEIGRME R EEEERG] [69,708.89) E33,173.42 B3, 739,30 [2.440.12) E36,739.30 32276442
12EEIGROE 1887 70226 [195,761.21) 1691946 45 1,691,952.69 7.4 1,691,952 69 24706420
[FEEELE 7185814 - 7126214 £3.562.02 [2,306.12) E3.552.02 a747EE
12EEIGURD 513, 7234.65 - 512,734 E5 49544284 [23,290.21) 49544204 286,295.56
144542 0B5 45285441 [5.094.20) 447, 760.21 JEITEE (G, 142.99) FEICES 427194 57
1TITGMEE 3.552,965.45 [202,750.54) 3,350,214.91 3,350,214.91 - 3,360,214.91 3430877
1T3TGPE2 257930452 [E73,194.63) 1,90€,109,23 1,806,109.90 0.0 1,90E,109,30 1,707 B91.50
1TI07GEY D4 E25.931.04 [7631.78) ET3.239.26 ETE.239.26 - ET2.239.26 ETA516.32
[EEEISEIEE] 1,220,291.13 [36,808.73) 1183 482 46 1,003,809.45 [1I72E720) 1,009,209.45 243312,
TTHOUAER 4,323.00 [2.342.82) 1,886,128 414.20 (1571348 414,20 318150
1T ACT 19514824 3755410 23270234 184 426,74 [48,275.60) 154 426,74 13007883
THETAHE 14773745 [17.664.95) 130,072.50 112.327.02 [17.745.45) 112.327.02 119,726,233
2ER40VIFT 445,029.34 138,974.78 BET.004.12 BE3TIET [3.27245) BE3TIET 120,336.00
2ERA40YLITO 17169343 47 BRS.24 219,352,723 21695043 [2.402.30) 216,950.473 113,503.06
22B4HNETE 163,068.20 E9,318.56 238,386 76 223EE1ED [14,836.13) 2E3ER1ED 135,226,732
2EE4INFLE A04,443.50 [12411.75) 432 031,75 43203175 - 482031.75 22620378
225410401 134,083.80 127, 7TR0.05 2E1,843.85 25805788 [3.785.97) 258,067 .88 125,050,368
22B4I0F K3 4774029 [10,961.51) 36, TRE.TE 3677730 [9.43] 3677730 3289433
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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
22h0LIRS 3 9264904 | % T0,E01.74 GE2E0.88 | & B1E97.92 | & [E.EBZ.9E) 161597592 T3IT0.7E
2RIV EE E1926.93 24, 73897 EE,EE4.50 £5,450.32 [1,214.58) 86,460,532 H,7ER.0E
ZEZR4ISFLT 13,60 [1.E5] 1.595 1.08 [I0.EY) 1.08 796
22041501 242 E29.88 [131.75] 24243813 24249814 0.m 242495814 b7, 056,26
22R4IERCY 127,179.80 2731823 154,493.03 154,433.03 - 154,493.03 1261374
22B4RERGh 12,430.53 [T.AT2.E3) 4 456,70 4 456,70 - 445670 4, 78163
2254w 0kEKD 2554714 [28,364.77) FAEED 2,160.95 [4.027.42) 3,160.95 24,334 .44
2254 0N 2381523 [24,730.22) 213,423.09 121,880.23 [31,542.86] 181,880,232 12351547
2324200808 142,285.97 [11.285.00] 131,000.97 117,26 .53 [13,374.44] 117, B2 53 [N
23244LAET 439,552 95 [2.058.2E) 41,894 B0 3E,218.60 [B.E7E.00) 3E6,218.60 20,030.00
23245000087 2BE,BED. 16 [10,653.62) 246,006 .54 242 62457 [3,371487) 242624 .57 135,703.64
232480800 142, 350,62 [EREED] 132,734.28 18,302,258 [14.432.03] 118,302,258 A7,17E.56
233320ACH 467356749 [122.33) 467244516 45767903 [, 7EE.13) 457 673.03 264, 33387
23332UBEYR 126247520 [81,086.2E) 1,181,388.94 1,181,288.94 - 1,181,388, 94 ¥29,993.97
23332UCHME H7514.95 - B 814,95 25,834,449 [1,980.4E) 85,834 .49 53,686.69
233320005 250150703 [71,845.28) 242966875 2.419,289.08 [10,3659.64] 2.419,289.08 1,454, 77643
23332UF 14E,162.EE [B.794.23] 139,368 .43 139,368.43 - 139,368,413 YE, 73307
2B150F A1 [ [408.37) 41295 43.10 [EEEEE] 4910 1282
25151I0FE4 b4z BBE 3R [13,837.33) R28,718.03 479,688,965 [49,029.07) 479,688 96 47.830.70
2B151I0MCS 1,080,338.82 E94,279.91 1774 E18.73 1, 77164987 [2.965.8E) 177164987 2EESE2.10
2EHOMAFT H72.a09.43 [459,592.15) 412,716 .28 450,112.10 729682 450,112.10 27 B58.00
2640w A D0 B49,847.45 ZE1067.32 210,904, 77 47E,454.84 [334,419.93) 47E 454,84 131, 78v.00
202470AD03 J3E23 - EENERR 27,2944 [B.228.80) 27,3944 16,294.00
ZIGEIEAES 32,1048 - 3201048 EIREERE [EEERTE] 22 3014146
2E40AEE 48,531.70 5,605,452 b4 3762 53,911,356 [EZE.2E) B3,511.36 20,656,588
205I0RAZ 15,322.44 - 15,322 .44 1450295 [219.43] 14,502 95 13,395.80
Z20510N 33 7505224 [4.364.38) T0,E87.86 Y0693 14 b.28 FEEAL] B985
JR0BIGEYE 0,605,595 - A0,E08. 55 45,241.70 [1,367.25) 49,241.70 E4,090.77
ZR0BIGVIE 514, 76365 - 814, 7E9.E5 A07 58245 [7187.20) A07552.45 BEZ077.E0
JR0BIGEST 1,544, 886 14 [9%,985.56) 1445897 53 1,393,875.08 [51,5322.50] 1393,975.08 1,137 6BE. 72
JR0BECAHZ 023,067 .64 [120,652.34) 2.802,415.30 288382118 [15,594.15) 288382115 2,206,5993.85
BT2ARAER 333,064,665 [5.793.83) 32727082 254, 28187 [72,985.95) 254, 281.87 26206920
EZEBFLIZE 3328642 [5.847.24] 2743818 27.533.38 45,20 27,533,538 33,540,373
3EZIHEER THEATIEY [24,723.78) 734,149 46 E7Z 496,87 [B1,652.54] ETZ 496,87 G05,458.28
IEZ334F SR 163,465.58 [5,732.51) 157, 733.07 138,412.70 [19,320.37) 138,412.70 A7, 74692
3E23HSGE 44 505,60 [B.727.89) 35,777.71 35, 784.03 E.32 36, 784.03 3823401
IEZ341HES 5,280,533.21 [238,997.73) 5,051535.48 5,054, 663,20 3EvTE 5,054, BE3.20 4,375,036.70
62420324 12,459.03 247300 14,932.13 719072 [7.741.41) 718072 474870
2E2420EYE 17310342 [1,339.35) 171, 77407 171,787.34 1327 171,787.34 17856325
EZ420GAS 116,135.27 [36,879.07) £0,266.20 539,648.95 [20,607.24) 59,E48.96 49,778.81
ZEZ43TACA 396,095 68 - 396,055,638 3TT.251ER [18,244.00] 37726168 300,016,938
JEZ44LAAT 79,264.96 [9E1.77) TE,303.19 74,098,168 [4.205.03) 74,098,168 E4,E9E.01
ZEZ4E0A07 339,0865.35 [36,155.04) 30382731 275,869.40 [28,057.91) 275,8639.40 174,966.20
3953BRAER 1,6738,931.98 [27,045.94) 1611,883.04 1611,883.04 - 1611,883.04 E34,667.08
Z3528FEE4 1.427,169.92 - 1427.169.52 1,384 633,77 [42,536.15) 1384 B33.77 T4E,758.68
2A538WFHE 4083257 [31,093.99) B8, 738 .58 733,106,638 [16,631.90] 793,106,638 399,445.92
2A528WHFE 4,019,810.33 [ZE1,E93.67) 3,758,116 .66 3,EEE, 28755 [31,829.11) 3,EEE, 287 .65 1,894, 74038
2A52AGAA0 BYE,237.73 - BTE237.73 BEE,TYE.23 [3,46150) BEE,TTE.23 32648874
40420HOCA 238,052.94 - 238,052,594 230,493.94 [7.5549.00) 230,493.54 17777567
40420HEED N0zvar [2.295.86) B33 E936.37 [1.795.94) EA35.27 10,470.50
404 20HFLT 135,617.59 - 195,617 .54 130,624,158 [4,993.41) 190,624.18 131,866.00
40430MAES TEEIT.12 - TE,E17.12 43,284.77 [27,332.35) 49,284 77 42,296.35
40421HATS TR [7.55] 3EEG.13 42026 [2.244.92) 420.26 4, 79626
404218 LS 15,879.34 - 15,879.34 14,783.48 [1.095.86) 14,783.48 12,662.04
40421KAED £973,595.87 14,5749.15 TOE175.02 B51,885.24 [156,289.75) BE1,885.24 427,736,321
HIEIFARE 12657816 [10,72E.E2) 115,861.54 15,509.02 [342.52) 115,508.02 BE407.35
HIEIFFR3 BT ETETE [+.269.09) 163,303,639 [EEFEERE] [30.5E) 16327313 105,323.75
HIEIFHCD 21734805 - B17,248.05 B12,449.23 [4.598.7E) B12,449.29 482,960,438
HIEIFHLD ETZ.492.84 [3.324.80) EEZ,169.04 EE1,041.02 [2,128.02) EE1,041.02 390,211.72
HIEIFLRZ 1,793,611.92 [48,705.53) 1,744, 806,39 1,735,702 .48 [3,202.91) 1,736,702 .48 1,023,299.09
HIEIFPMGE 2.525,586.83 [B3,738.21) 246184762 244853714 [13,314.48) 244853314 144407947
HIEIFGILID 1,389,590.E5 [47,133.53) 134245712 1331522 11 [10,335.01) 133162210 T43TE3AZ
HIEIFTHI 160567371 - 160,563.71 155,051,249 [B.512.42) 155,051.29 82,204.70
HIEIFWES T45,871.54 [20,671.55) T26,239.93 719,926,168 [5,313.83) T19,92E.16 396,985,238
HIE4LAES 1,560,608, E4 [14,065.87) 1546,539.77 1,478,078.08 [B3461.72) 1478,078.058 T34,770.03
43723EAFPT 380013723 [136,78E6.51) 3,664,360.72 3,6E4,350.72 - 3,664, 360,72 213367445
43723EEJG 541,040,628 - 541,040,638 93444126 [B.599.42) A34,441.26 EEY,2E3.74
45071IKDD3 30802768 [2,947.91) 305,073.77 26T, 2EE.17 [37.212.60] 2B, 26617 2R1T07.22
452540 IGT 139,486.55 [EEEEE]] 138,669.67 128,558.71 [100.98] 138,558.71 B3,E43.25
45254 NP3 2054132 487617 26,517.49 21,746,132 [3,7713E) 21,746.13 805377
A5254M0VD A7 BET.93 [1,145.74] HE, 722149 8722149 - 8, 72214 EY, 78323
45254 M JHE 12,6319z 295987 15,591.73 1499346 [595.33) 14,993 45 156289
452540k A4 1458075 H87.74 15,568 .54 14,739.87 [B28.67) 14,739.87 9,454 85
45254 MK D8 175,156.04 - 175,156.04 174,470.28 [EE4.EE] 174,470,238 1255774
45204 NKF 3 Frdadraa [633.39) 33400 AT T14.00 - 331400 232,043.70
45254 Mk R4 991,694.60 [1,E15.47) 990,079.13 969,403.19 [20,675.94) 969,403.13 EEE,027.05
45254 NMPE 2.016,155.43 [7.E43.25] 200851218 1,965,606,06 [42,906.12] 1,966,606, 06 1,190,938,98
45254 NF AT 1.573,19.97 [5.773.35) 1567, 346,62 1,566, 741.53 [1,605.03) 1,565, 741,63 H64,525.94
45204 NFGE EE, 31743 8,840,500 T8, FE7.a3 53,944.E8 [21,813.33] 03,944 EE 28,220,168
45254 NFUG B0E.620.57 [5,178.08) bR 342,52 Bhzaed.91 [457.E1] Bhz. 884,91 14,1678
45204 TMEY ar.282.vl 17 480.33 [ NEE] 03,207,734 [1,064.59) 53,2074 20,892,568
45254 TSMY B09,854,03 - B00,5654,03 436,943,439 [22,910.54] 436,943,439 21877188
45254 TTME BR10ET.27 426,013,748 1,27E,087.08 1,260, 748,96 [15,335.09] 1,260,748.96 12,4584.E6
45EENL4F1 93,880.01 [20,229.53) T3,600.42 BE21TE [65,025.56) GE21TE 16351673
45EE0LALG 30,483,558 - 30,483.58 26,471.93 [4,111.53) 26,471.93 25,539,534
45EEOLCNT T35,595.51 [458,401.12) T47.494.33 7454002 [5.654.27] 7484002 306,322,584
45EENLGH] 2345052 [15,065.36) 835206 838212 [0.04] 85212 948224
A5EEOLE WS 3,397, 046.85 - 3,397, 046,85 EEEREEE] [44,263.04) EEEREEE] 1,804, 486.28
45EEOLY DS 487532 h49.52 542514 3.405.00 [2.022.14]) 3,403.00 4 54682
45EENLW 36 295,708.75 [10,287.77) 235,420,953 27a002.27 [6,415.71) 278,002 27 14228312
45EE0LWDT 418,658.13 [33,143.15] 319,503.04 319,503.05 0.m 319,503.05 243.051.26
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ABEEDLY W3 3 42932081 | & [35,128.14] FEEREERER I TR 43065 [17,7BE1Z] 37E 43065 20510677
4BEENNZI3 B27 84445 - B27544 .45 B05,074.56 [22,7E9.59) B05,074.56 27130324
45EENNDHE T4z,209.68 - 42,209,566 TOEE37 .5 [3R512.07] TOEE57.53 454, 768,25
45EENNTRD 42,124,584 [3183.83) 38,5941.01 1780633 [21,135.68] 1780633 1714373
A5EENNGIZ 4 ha0,413.43 [32.5731.38) FEGEEFR] 04802834 145,23 B48,028.34 339,043.41
45EENNFES 318,286.22 121,538.21 499,825.13 430,345.17 [9.479.95) 4390,245.17 247,904.70
ABEENNS20 23798653 - 237,985,523 23453671 [2.448.82) 224532671 e, 704z
ABEENNT 96 284,800.10 - 284, 800.10 281,152,132 [2.E47.97) 28115213 179,932,938
4BEEIZACY TE,EZ2E.36 [3,882.18) FEREAE] T2 87EEZ 130,44 R BE,211.74
4BEEIEAAZ 24,77RTT [3,414.21) 36146 36145 - 2136146 24,267.34
ABEET WA AE 487 57598 - 43757598 48053623 [7.039.65) 48053623 2TER2T.09
ABEET WAL 28094723 - 38894723 FEREEN] [6.209.02) EEREER] 21904.16
4E412BACT 27881618 [59,775.08) 219,041.10 192,424 56 [25hE1E.54] 193,424 .56 210,206.70
4EE24THER R [37.84E6.231) Y38, 79162 £349,9495.12 [38,796.40) E949,995.12 45517225
4EEZTMBLA 93208348 [2.2E7.7E] 529,815.70 919,184 .61 [10,631.04] 919,184.E1 hag 44293
4EEZTIMCS TE1ED4.50 [52,447.90) ¥04,156.E0 [Nl [23,421.90] E2RET4.70 282,938.86
4EE2R4AG] 43957 [251.01] 158,56 34,86 [153.70] 34 86 FEE]
4EE2REAHY 217920 [1.77E.03) 40317 BE. 70 [4E.47) BE. 70 17708
R2EZRENT 1,244 55659 [88,069.4E) 115652613 1156, 75772 23154 1156, 75772 436,085,656
R2RZRIGIM2 274 459,65 [15,854.43) 2hEE05.22 2hEE05.22 - 25860522 139,491.37
R2EZEIHAR 2382 26208 [298,340.43) 208392163 2 083,801.18 [120.47] 208380116 1,275, 540.20
R2EZEEALD 10,24 7.95 [62,026.4E) B8,321.60 h2 BE9.83 [ 451E7) FEREEE] 571200
R2B22AAGh 143, 7231.83 [B5,413.80) 8,803 ¥8,218.03 - 78803 E3,149.51
G2E24vAGE 158363321 [69,583.43) 1514,043.78 147172692 [42,322.8E) 1471,726.52 £21,888.84
B2E24YAFD 1.537,051.78 [134,543.20) 1,402 508 58 1,383,368.25 [13,140.33) 1383,368.25 T09,394.25
BEOZTAAA] B45 E32 86 [20,562.35) 526,080.51 43738913 [27,631.38) 457,389.13 287 406,96
BEOZTEAALE 2207384 [1,528.35) 20,545,459 15,510,748 [1.034.71) 13,510,738 8,303.31
BTE432G4E 431544.66 [10,308.57) 481,236.09 47721643 [4,019.6E) 47721643 250,764.23
A7E433MHE 208,138.91 [48,679.35) 210,460 .56 139,916 45 [10,544.10) 199,916 45 He477.73
BTE433W R 3187384 [3.200,63) 5,532 21553120 [0.01) 36,531.20 321,619,744
ATE4448A1 - [27.29) [27.39) [27.38) 0. [27.38] -

BA0z0UA AT 2E,9649.19 [1,348.43) 26,620.76 25,6673.53 4277 26,B673.53 25,304 22
BA0Z0EMD 10657162 [47,09E.E1) 59,4 75.01 3642027 [23,054.74] 3642027 3658744
RanzizaEZ EE,0ES.41 [245.95) E5, 51945 60,106, 75 [15,712.71) B0,106.75 4248321
Ba0z4EADA 138,641.87 28,157.55 Z2E, 742 160,378.55 [BE,420.87) 160,378.55 153,553.73
Ba0z4UAET 176,697.40 [EERE] 17E599.28 151,736.59 [24,863.69) 151,736.59 129,821.47
Ba0z4wAaFs 116, 97E.E4 [4.870.87) 112,106.82 112,105,594 0.1z 112,105.94 B.217.82
EIFEOF AED BE, 77852 1,428.20 b8, 206,82 47, 716.E9 [10,430.12) 47, 71669 3254511
EIFEOMAE] 12,887.86 - 12,887 .86 182045 [1,067.40) 182046 12,383.12
EITEISAES 112,219.36 [443.51) 111,775.85 101,206.62 [10,570.23) 01,206.62 83,156.02
EITEIJACHY 304298 250782 5,600,280 1,923.02 [3.E71.7E) 1,923.02 37034
EITRIKAEZ E2,134.31 [8E.09) E2048.22 BE,E16.E6 [543157) BE,E16.E6 A7,286.00
EIFRIVAGT - 245681 24581 171,19 [1TT4E2] 171.13 3E0.8E
EITEGF AES 1TET.2Y [E7E.03) 1,109.24 EGE.92 [452.32) ESE .92 [FENE]
B3GR A4 145, 71638 - 146, 716,38 £9,275.71 [67,440E7) 89,275.71 10757671
E1315FREE] B27,269.53 [36,448.71) 49181082 47512366 [16,E87.16] 475,123,566 2az482.14
EIETZEACA 167,313.13 [3.937.93) 163,375.20 128,822.20 [33,662.90) 128,822.30 10422714
EIETZEAFE A7E.94 - A7E.94 - [97E.94) - -

E4252VLIRE TEE,944.93 [13,336.44) TTZ,608.43 EOY,FOE.2T [164,902.12) EO7, 70627 515,868.71
ESI0EF AES ES0,ER0.09 [2.2343.98) E48,306.11 E11,536.08 [36,770.03) E11,536.08 407,310.03
EGI0EF AGT E4,E51.75 [517.89) E4,133.86 2138320 [42,7A0.EE] 21,383.20 36,167.62
EBR2RYRHI 515, 756.95 219,088.26 T34,845.21 54724368 [187.001.53) 547,243 68 460,607 52
EBE2RYRKE 260, 753.63 [21.046.41) ZRA,TOT.2E 171,649.02 [58,068.20) 171,E45.02 122,270.43
EBE2RVLISE 39182465 - 391,824 .65 30062822 [31,196.43) 30062822 23183187
EEIZE4AFE 30,7475 [25,610.21) 456444 154286 [3,021.58) 1542 86 520212
E2Z83MCAT 1,194, 775,16 [7.387.29) 118738777 1,148 826,36 [38.562.41) 1148,825.26 T78,152.652
E2ZE3MCUG E8Z377.A7 - E&2,377.87 EE,045.22 [13,332.75) EES,045.22 402,112.03
E3Z83MOTT 1,000,713 76 [79,621.36) B21,092 .40 821,261.01 158,61 921,261.01 B0Z2,204.54
E2Z83MOWO 36230121 20003642 BEZ, 33763 BE0,399.70 [1,937.93) BE0,393.70 144,915.68
E2402CACE 16136722 - 16136722 129,152.92 [32,214.30] 129,152 .92 132.282.24
E3ZIFDXE 79,586.12 [1.038.52) T8,546.E0 E3,47193 [15.074.67) E3,471.93 A7, 181.00
TOOEAFHYZ 196,529.25 260,207.74 446, 737.04 445172657 [1.564.47) 445,172 57 £7,8936.60
742480413 ZERE1TT 1,362,201.72 1,379,083.49 1,379,083.49 - 1379,083.49 3159382
T432EMBET 15317727 66, 051.52 208,228.73 191,277.48 [17,951.31) 191,277 .48 114, 868,48
T43ZEMACE BE8,73363 [12,341.44) TE, 29219 T2 55699 [3.835.20) v2,566.99 44 416.EE
T4324UAET 1476024 .52 [62,273.15) 1423, 751.37 1,403,929.68 [19,22163) 1,403,929 68 1,264, 676.03
74924 AHE 141284 45.04 1463.88 96158 [B02.30) 96158 A17.69
T4327WAME 39,554.12 13,514,324 53,068 .45 53,027.56 [40.90] 53,027 .56 EE,229.09
T4AZTHANMY 4446203 0,045.29 A4,509.92 3341747 [E1,092.45) 3341747 7118012
T435IFET4 269,484 74 156,306 45 414, 791.20 411,620.06 [3,171.14] 411,E20.06 172,252.73
T435IFEY3 105,111.75 E0,737.04 165,248,739 164.587.02 [1L2E1.77) 164, 587.02 BE, 69344
TEI4HAKS 408,002,138 124,110,564 [FEEERIEEE 438,301.48 [44,811.34) 48E,201.48 129,457.14
ToI4MAAE 2,007,991.87 [30,3749.00) 1377 E12.87 1,506, 506,89 [471,005.95) 1,506,E06.59 1,254, 920.31
TE14MAED 227 E1.88 118, 811.04 34642252 247,055,868 [99,367.0E) 247,055 86 138,911.75
TR40EAAED 89,040,380 [11:20:3.95] BTE,336.43 20347405 [24,861.88] 25347455 E40,313.73
TRATIALD ERER 9,996, 70 19,170,324 10,485,158 [EXERED 1048515 15,854.10
TRATIEAKE 14,719.77 [1,447.37) 13,272.40 FREEEN [F.4TEA43) b, 7a0.97 15,173.50
TEOIBELEE 20,738.80 11,995,30 EERELAL 32,088,086 [206.04) 32,588,086 10,916,958
TENDGGES 1,120,698.60 [13,281.38] 1107 41727 107 41727 - 1107 41727 a7irova
TENOGGETD JEERERIT [36,812.91) 349,7ES.26 FEETFE 104,01 34987227 30483221
TENDGJES EOE007.44 [13,159.47] E73,697.97 E73,697.98 (i) E73697.98 B8 86641
TENIGECT 1322,204.86 [14,327.28) 130792758 1,307 927,58 - 1307927 .68 115231713
TENIGERT 451475002 [4,187.34) 44728778 447, 36143 3.7 44736143 406, 371.27
TEHIH4ME 116,254.53 FEEERE 123,588,391 95,264,439 [25,323.82) 98,264.43 B2, 93838
TENIHGCS 4113083 [7.020.13) 34.010.70 14,5639.56 [13,541.14) 14,569.56 898463
TEHIHERE 80,1504 472 42002 1,329,535.96 1,310,323 8 [19,212.15) 1,310,323.81 B78,001.23
TEHOHE 4 131,837.38 122 026.72 20386410 24903538 [4.825.72) 249,035,358 119,335.55
TEIIEFMG 1,5581,106.01 - 1,581,106.01 147177873 [109,327.22) 147177873 1,010,063.17
TEINEFOE i ERE] [4.037.83) 392052 93706 [2.955.45) 93706 495833
TEIEEL H06, 635,30 - B0E,695.30 73383058 [72,859.92) T33,835.38 430,497.23
TEIIENMS 86137091 [43,125.96) B18,241.95 T38,735.93 [13,505.96] T35, 735,99 464,435.43
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TENIERJS 3 TEESRTI | ¥ [7.327.18) % TLZE1ET | % ES,003.14 | % (226243 % E3003.14 | % 3442502
TEIIERME ZITEETL T4 [207,222.51) 1969,449.23 1,934,262 .54 [35,186.54] 19734, 262 B4 1.026,515.57
TENIEWFS 1,908 83717 [122,001.57) 1,784, 836,60 1.589,806.31 [195,0530.29) 1583,805.31 1,114, 85009
TEIIEWS] Z9E.51 33652 [FEEEX] 101,83 [53160] 101.83 219.97
TENHZELZ] FEELEERE ZTEE03.49 308, THE.EE 3hE133.03 [B23.63) 368 133.03 12727793
TEI4GALT 20,723.83 [3.082.99) 17, E30.84 14508 [17.482.78] 14508 102166
TA43AF VE 107 50052 - 107,500.52 55,155.94 [12,311.58) H5,158.94 101,126.47
T3543A5M0 439,781.75 21,707.54 71489.239 E9,175.24 [2,314.05) E9,175.24 44, 80760
Tah43nY Al 121,983.53 170,987 .26 292,970.73 27E,288.05 [16.E3Z.74] 27E,288.05 Nr 139,77
735434 YES ] b6, 758,25 Ed,334. 78 E447E.3E 141.58 Ed,47E 36 2608740
E0RETEALCE BAEIFT.02 [13,7E9.3E) 554,407 56 536,511.20 285,596 4E) 536,611.20 310,370.00
E1ETAEAAD BE, 81832 [1.092.8E) 86, 820.45 £1,106.35 [4,719.11) B1,106.35 E3,043.26
EiETAMAKT 4,153.91 1,565.61 10,726.62 5,200,594 [5.524.58) 5,200,534 016424
247R2CAET B9,469.07 [2.916.23) AE 562 04 48, 806.97 [7.7145.87) 4880697 17,112,890
BEIRTZ2A0 18,152.74 - 12,152.73 15,7649.25 [2,383.54) 16, 769,25 13,540.68
BEIRTACER 542,140.24 [8,860.18) 534,280 56 £34,280.65 [0.01) 534, 280.E5 462,485.53
BEIRTAONT 23945501 [B.825.52) 232,629.59 164,455.66 [B2,172.93] 164,455 E6 26, E38.57
BEIBTAGGET 10,246.98 [2.474.41) EFT2AT EY72A7 - EFT2AT 273471
BEIBTAYRI 26K, 096 .53 [2.432.5E) 203BE3.A7 249,417.94 [4.245.03) 249,417 .94 167, 7EE.90
BEIRTAZ4 25540 40,425,323 46 820,73 20,506, 44 [26,314.29] 20,506 44 35,506,249
BEIREEAHE 172055 [13.45] 1,707.10 EOZ.33 [1,104.77) [FERER] T44.94
BEBREL)E THA B2 [109,490.62) E&0,141.60 B0, 73711 [69,404.43) B0, 73711 153,E87.10
BEIBBR30E TR 10922 166, 398.14 B30,507 46 h22268.44 [2,239.02) h22,268.44 32289956
BEIBRERERE 172173 1,060.40 278213 EREEEE] 3E0 2780493 250,74
BEIBRRLES 3087108 [4,071.94) 26, 79912 2E,799.12 - 26, 799.12 17,496 51
BEIBERLGN 28,416 .53 15,522 EE 43,939.19 43,4485 [490.65) 43,448 .51 20,025.28
EEIBERLRE 16,045, 26 35,8132 51,866 5E 48,779,723 [2.07E.85) 48,779.73 A,0532.88
BEIRAACOT 12862447 [11,121.84) 17 502 B2 113,656 .EE [2.845.97) 113,666 EE 93,297.24
BEZRAACE] 3217047 [B.024.77] HE,145.70 BE,337.36 [30,808.35) b6, 33735 41,115,234
BEZRAAEHE 47 465,50 21,6549.45 E9,124 .95 E9,206.55 12160 E4,306 55 917422
BEZRAANHE 181,207,586 - 181,203 86 180,510.41 [E93.45) 180,510.41 13737367
BEZRAEKFT E&,2549.12 21,599.13 99,868,256 100,013.65 155,41 00,013.EE 122,717.10
EEZRAELER 288,052.43 [4.995.44) 283,056,939 283.228.91 121,92 2aa238.91 23734857
BEZRAELO2 495,229.13 26186129 7oy, 08048 Th7A00.77 Ti0.24 TEYE00.77 1,080,269,23
BEZRAELER 39,920,368 21,415,128 E1,7336 64 37, 730ER [273,696.88) EENEE EEREERE
BEZRALRW 1,961,018, 28 [103,284.87) 1857, 7334 1,810,264 .82 [47,465.53) 1,810,264 .22 1,074 96K B2
BEIENKAFD B,8E3,017.98 [370,290.62) b 482 727 36 5,269,367.74 [233,369.62) 5,269,367.74 3.071,241.97
BEIEIHAED 1,124,032.03 [E49,061.29) 1,054, 950.74 1,065,207.49 22275 1,066,3073.49 TE10E7.96
BEIEZHAHE Y2689 [39E.22) J30.EY 3659 [293.68) 36,59 E5z.05
BEZEZ0AAT 1,360,926, 16 [E0,082.42) 1,300,8473.74 1,265,456 95 [45,387.749) 1,266,466 95 TOE 37314
BEIEIHAESR B9z 06848 [22,102.75] BES,9E5. 73 BiE, 77052 [53,134.21) 51, 77052 420,470.25
BEZEIMAET 21542150 [24,782.40) 190,E49.10 171,966.01 [18,684.09] 17196501 91,119.00
BF2E2TANME 15,221,734 [B.089.58) 8,121.76 207421 [E.057.55) 207421 14,952 54
BFZRZREST 04763 b, 464,25 12,511.58 216093 [9,350.99) 3,160,593 16,591.30
BE15ELIA WD - 1,500.00 1,500.00 1,500.00 - 1,500.00 1,000.00
AETOALZ E4, 595 45 [19,663.72) 45,241.74 43,586.30 [1.256.44) 43,986.30 51.878.00
BBRZEOFET 1629,293.50 - 1629,292.50 1E27 32737 [19EE.13) 162732737 1,294,812 46
A271a0ANMY 25,67E.43 - 26,6743 272645 [22,950.97) 272045 EEES
A2AZEF4MT 438,728,010 [1.822.50) 486,915.51 486,915.51 - 48E,915.51 2E3A68.57
EEEEE A TAT 49287 [E.855.25) TA0E37.72 TAOEIT.VE - TA0,E37.72 514311138
A2AZEFTOL ERERRIRE [14,445.45) BB, 38267 BEG,297.41 [85.2E) BER,287.41 4659,303.20
S292EFETE 138,465.80 - 138,465.80 18785311 [B12.64] 187,852.11 13,358.21
A2AZEFTJT 133,348,668 [5.849.592) 177,458 74 17663943 [1.859.31) 176,639,413 117, 6E9.05
A292EFWUE 436,813,326 - 436,813,326 428,525.20 [7.288.18) 428,525.20 224,154,687
H2AZEFEFS 108247394 [5.704.64] 1.07E, FE9.30 1,076, 7E9.30 - 1,07E, FES.30 T2EGA1.35
H2925CEEY 447 200.EE [165.45) 44703521 44E,889.91 [145.30] 44E 889,51 2EOSB2ZEET
A2AZGEAER 171,008, 77 10,200,158 181,218,595 134,063.82 [47.155.12) 134,063 .82 112,911.64
A39336303 2332848 - 2332848 13,0449.30 [4,279.18) 19,0449.30 18,189.41
A393365Y] 41,841,349 [1,36157) 40,479.82 40,115.73 [364.09) 40,115.73 33ETE4
A3933EL35 275,299.09 [17 BI8.22) 207 ER0.ET 257 BE0.ET - 25768087 218,004,232
A3934FHCA T23,396.92 [B1,736.37) EE1,EE155 EGT.273.71 [4,381.84) ESY,279.71 391,186, 78
A3934F JOE 187359748 [196,EE1.63) 1,67E,935.85 1,664,224.05 [22,711.80] 1654,224.08 H2E444.37
A3934¥AES 427397976 [5.820.07) 418,159.69 3E0,804.54 [57,355.15) 360,804.54 327.5A3.82
A3935ARED 1617187 £,E62.74 24,824 EE 22 578.08 [2.246.58) 22578.08 21,713.73
A3936.)804 39,156.68 8,713.20 4786988 1,795.61 [46,074.27) 1,795.61 18,033.45
S49TEVAFZ 104054 Y0009 1,740.63 102053 [F20.10] 1,020.53 1,370.70
34320 AE4 1444612 - 14,446.12 - [14,44E.12) - -
94921 AGE AT 4E.TT 53,643.94 HE,990.71 A3z, 71LEY [4.279.04) 82, 71L.ET7 1714475
B4983TAED 1444 48679 [1.028.04) 144345875 1,443,458 74 [0.01) 1443,458.74 1,246,238.20
94983vACa 4,322 91869 [445,771.3E) 3EVY 4733 3880,948.03 3,800.70 3,880,948.03 3,190,497 .52
349850865 3,168,618.38 [150,151.18) 301846720 2,998,073 76 [20,393.44) 2.998,073.76 2.010,409.60
34582004 99,913.77 [2,128.12) A7, 7E6.65 £1,204.52 [16,581.13) 1,204 52 E9,1249.16
L2E4TAMMNS 227,885,094 [68,193.25) 169,692 .63 138,029.94 [30,6E2.75) 139,029,594 160,055.31
L2E4B0MNT EEERE] [236,016.7E) 128,662.03 161, 708.12 32,046.09 161, 70812 E1.500.E0

Totals #  Z03EVZO07E06 | & [2,29953669]) £ 20137254146 | £ 19309082777 | # [B.281,71269)| &  193,090827.07 | & 12423434438

7.16
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STATEMENT AS OF JUNE 30, 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? __._._.. Yes [
If yes, attach an explanation.

Yes [

Yes [

Yes [

Yes [

Yes [

1 No[X]

I No[ ]

] No[X]

] No[X]

1 No[X]

I No[X] NAT

State as of what date the latest financial examination of the reporting entity was made or is being made. 12/31/2009
State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This

date should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2004
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). 05/01/2006
By what department or departments?
State of Connecticut Insurance Department
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed with Departments? Yes [ X] No[ ] NAT
Have all of the recommendations within the latest financial examination report been complied with? Yes [ X] No[ 1 N/AI
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? Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes [ ] No[X]

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

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

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's primary federal regulator.

Yes [ X] No[ ]

1 2 3 4 5 6 7
Affiliate Name Location (City, State) FRB | OCC [ OTS | FDIC | SEC

The MassMutual Trust Company, FSB Enfield, CT YES.

Centennial Asset Management Corporation Centennial, CO YES |
MWL Distributors, LLC Springfield, MA YES...
MIL Investors Services, Inc. Springfield, MA YES..._|
OppenheimerFunds Distributor, Inc. New York, NY YES....
Babson Capital Securities Inc. Boston, MA YES..._|
MMLISI Financial Alliances, LLC Springfield, MA YES....
Baring Asset Management, Inc. Boston, MA YES..._|
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STATEMENT AS OF JUNE 30, 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?

Yes [ X] No[ ]

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

relationships;

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

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:

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

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?

Yes[ ] No[X]

Yes [ ] No[X]

If the response to 9.3 is Yes, provide the nature of any waiver(s).

FINANCIAL

Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?

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

Yes [ X] No[ ]

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:

Bonds

Preferred Stock

Common Stock

All Other

$
$
Short-Term Investments
Mortgage Loans on Real Estate
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

Has the reporting entity entered into any hedging transactions reported on Schedule DB?

& hH P P PP

Yes [ X] No[ ]

S 65,372,378
$
Yes [ X] No[ ]
1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
,,,,,,,,,,,,,,,,,, 165,562,388 $ ....220,110,259
$
,,,,,,,,,,,,,,,,,, 158,097,935 $ 175,045,305
$
$
...145,053,716 $ 161,477,595
468,714,039 $ _..556,633,159
$

Yes [ X] No[ ]

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

Yes [ X] No[ ]
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STATEMENT AS OF JUNE 30, 2010 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

Excluding items in Schedule E - Part 3 - Special Deposits, real estate, mortgage loans and investments held physically in the reporting entity’s

offices, vaults or safety deposit boxes, were all stocks, bonds and other securities, owned throughout the current year held pursuant to a

custodial agreement with a qualified bank or trust company in accordance with Section 3, Ill Conducting Examinations, F - Custodial or

Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? Yes [ X] No[ ]
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
JP Chase Manhattan Bank 1 Chase Manhattan Plaza, 19th Floor, New York, NY 10005-140 ________

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)
Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes[ ] No[X]
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

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
#106006 Babson Capital Management, LLC . ... 1500 Main Street, Springfield, MA 01115 |
Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? ... Yes [ ] No[X]

If no, list exceptions:
At 06/30/2010, 24 issues for 20 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 $12,653,608 or 0.28% of all assets.

8.2



STATEMENT AS OF JUNE 30, 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
Amount
1.1 Long-Term Mortgages In Good Standing

1.11 Farm Mortgages $

1.12 Residential Mortgages $ 272,457,076
1.13 Commercial Mortgages $ 726,986,449
1.14 Total Mortgages in Good Standing $ 999,443,525

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) $ 999,443,525

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? Yes[ ] No[X]

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? Yes[ ] No[X]

3.4 If yes, please provide the balance of the funds administered as of the reporting date $
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STATEMENT AS OF JUNE 30, 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

4

Name of Reinsurer

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




STATEMENT AS OF JUNE 30, 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
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 L 1,002,660 | 2,668,343 3,671,003
2. Alaska AK L 33,778 4,699 38,477
3. Arizona AZ L 2,236,665 1,447,834 3,684,499
4. Arkansas AR L 293,486 465,431 758,917
5. California CA L 19,877,924 18,759,775 38,637,699 | .
6. Colorado Cco L 1,594,676 [ 2,156,225 3,750,901
7. Connecticut CT L 5,274,421 5,804,853 1,079,274 |
8. Delaware DE L 329,648 356,755 686,403
9. District of Columbia DC L 1,024,853 302,723 1,327,576
10. Florida FL L 16,767,240 9,109,320 | 25,876,560 | ..
11.  Georgia GA L 3,555,713 1,475,696 5,031,409
12.  Hawaii HI L 1,403,130 1,827,319 | 2,730,509 | .
13.  Idaho ID L 237,992 1,145,152 1,383,144
14. lllinois IL L 5,083,309 6,346,433 1,429,742 |
15.  Indiana IN L 1,465,666 1,587,943 3,053,609
16. lowa 1A L 970,996 798,063 1,769,059
17. Kansas KS L 928,936 1,606,864 | L.l 2,434,497 |
18.  Kentucky KY L 744,248 725,218 1,469,466
19. Louisiana LA L 872,264 7,335,946 8,208,210
20. Maine ME L 438,761 471,913 910,674
21.  Maryland MD L 5,216,126 1,426,951 6,643,077
2. M husetts MA L 3,960,727 18,765,688 | |l 22,726,415 |
23. Michigan MI L 3,264,773 9,816,777 13,081,550 |
24. Minnesota MN L 1,937,683 5,247,457 7,185,140
25. Mi ippi MS L 1,445,924 649,389 [ ol 2,005,313 | .
26. Missouri MO L 1,876,875 4,565,628 6,442,503
27. Montana MT L 281,032 866,924 1,147,956
28. Nebraska NE L 827,224 675,787 1,503,011
29. Nevada NV L 681,642 236,055 917,697
30. New Hampshire NH L 814,221 1,337,708 | ol 2,151,929 | .
31.  New Jersey NJ L 6,635,834 5,716,108 12,351,942 | .
32.  New Mexico NM L 523,800 860,403 1,384,203
33.  New York NY N 3,438,458 30,599 3,469,057
34.  North Carolina NC L 4,789,568 3,998,745 8,788,313
35.  North Dakota ND L 10,732 148,228 158,960
36. Ohio OH L 3,580,758 4,866,265 8,447,023
37. Oklahoma OK L 1,629,527 1128851 L 2,758,378 |
38. Oregon OR L 814,538 3,623,766 4,438,304
39. Pennsylvania PA L 5,633,005 13,188,128 18,821,133
40. Rhode Island RI L 983,374 | 2,633,353 3,616,727
41.  South Carolina SC L 2,394,338 1,087,467 3,481,805
42.  South Dakota SD L 192,619 13,739 206,358
43. Tennessee TN L 3,325,888 3,316,614 6,642,502
44. Texas X L 7,969, 161 14,712,939 22,682,100 | .
45.  Utah uT L 1,517,355 1,032,889 | 2,549,744 |
46. Vermont VT L 408,209 633,803 1,042,012
47.  Virginia VA L 5,449,290 | ... 2,505,621 7,954,911
48. Washington WA L 1,929,295 667,910 [ 2,597,205 | oo
49.  West Virginia wv L 396,428 639,478 1,035,906
50. Wisconsin Wi L 1,187,058 5,287,902 6,474,960
51.  Wyoming wy L 123,062 320,773 443,835
52. American Samoa AS N
53. Guam GU N 120 120
54. Puerto Rico PR L 3,490,904 677,102 4,168,006
55. U.S. Virgin Islands VI N 5,815 5,815
56. Northern Mariana Islands MP N
57. Canada CN N 4,172 4,172
58. Aggregate Other Aliens oT ... XXX 202,944 144,483 347,427
59.  Subtotal (@) ... 51 [ 141,078,845 | 174618292 ( bl 315,697,137 |
90. Reporting entity contributions for employee benefits|
plans. XXX oo
91. Dividends or refunds applied to purchase paid-up
additions and annuities. XXX .
92. Dividends or refunds applied to shorten endowment|
or premium paying period XXX
93.  Premium or annuity considerations waived under
disability or other contract provisions. XXX 427,639 427,639
94.  Aggregate or other amounts not allocable by State | ... XXX
95. Totals (Direct Business) XXX 141,506,484 | 174618292 ( bl 316,124,776 |
96. Plus Reinsurance Assumed XXX oo
97  Totals (All Business). XXX 141,506,484 | 174618292 ( bl 316,124,776 | ...
98. Less Reinsurance Ceded XXX .. 69,968,929 69,968,929 |
99. Totals (All Business) less Reinsurance Ceded XXX 71,537,555 174,618,292 246,155,847
DETAILS OF WRITE-INS
5801. Other foreign 202,944 144,483 347,427
5802.
5803.
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 202,944 144,483 347,427
9401. XXX .
9402. XXX
9408, XXX .
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 JUNE 30, 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 JUNE 30, 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 “NONE” report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response

Will the Trusteed Surplus Statement be filed with the state of domicile and the NAIC with this statement? NO
Will the Medicare Part D Coverage Supplement be filed with the state of domicile and the NAIC with this statement? NO
Will the Reasonableness of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of domicile and

electronically with the NAIC? NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXV be filed with the state of

domicile and electronically with the NAIC? NO
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? NO
Will the Reasonableness and Consistency of Assumptions Certification required by Actuarial Guideline XXXVI (Updated Average

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

be filed with the state of domicile and electronically with the NAIC? NO
Explanation:
Bar Code:

AR M A ORI
9 3 4 3 2 2 0 1 0 4 9 0 0 0 0 0 2
T AR AT G ORI
9 3 4 3 2 2 0 1 0 3 6 5 0 0 0 0 2
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
9 3 4 3 2 2 0 1 0 4 4 5 0 0 0 0 2
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
9 3 4 3 2 2 0 1 0 4 4 6 0 0 0 0 2
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
9 3 4 3 2 2 0 1 0 4 4 7 0 0 0 0 2
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
9 3 4 3 2 2 0 1 0 4 4 8 0 0 0 0 2
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
9 38 4 3 2 2 0 1 0 4 4 9 0 0 0 0 2
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STATEMENT AS OF JUNE 30, 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. (Cash advance to agents 84,213 84,213
2497. Summary of remaining write-ins for Line 24 from overflow page 84,213 84,213
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504. Miscellaneous liabilities 183,858 [ ... 176,492
2505. Deferred liability 180,742
2597. Summary of remaining write-ins for Line 25 from overflow page 183,858 357,234

14




STATEMENT AS OF JUNE 30, 2010 OF THE C.M. Life Insurance

SCHEDULE A - VERIFICATION

Real Estate

Company

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 of prior year 16,193,810 | 10,033,213
2. Cost of acquired:
2.1 Actual cost at time of acquisition 6,266,567
2.2 Additional investment made after acquisition 15,799 | 249,514
3. Current year change in encumbrances 9,303 136,039
4. Total gain (loss) on disposals
5. Deduct amounts received on disposals
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year’s depreciation 331,014 491,523
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 15,987,898 16,193,810
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10) 15,987,898 16,193,810
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prior year 1,091,008,144 | - 1,163,517,496
2. Cost of acquired:
2.1 Actual cost at time of acquisition 7,298,518 14,322,935
2.2 Additional investment made after acquisition 934,385 | 10,340,612
3. Capitalized deferred interest and other (15,013)
4. Accrual of discount 194,622
5. Unrealized valuation increase (decrease) 7,819,410
6. Total gain (loss) on disposals (2,493,313) (2,398,375)
7. Deduct amounts received on disposals 76,256,857 107,022,130
8. Deduct amortization of premium and mortgage interest points and commitment fees 216,39 473,646
9. Total foreign exchange change in book value/recorded investment excluding accrued interest (1,126,164)| 9,131,664
10. Deduct current year's other than temporary impairment recognized 386,340 4,616,241
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) [ 1,018,941,588 1,091,008, 144
12.  Total valuation allowance (19,498,064) (18,052,615)
13. Subtotal (Line 11 plus Line 12) 999,443,524 | - 1,072,955,529
14. Deduct total nonadmitted amounts
15.  Statement value at end of current period (Line 13 minus Line 14) 999,443,524 1,072,955,529
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 of prior year 252,296,506 | . __ 267,186,870
2. Cost of acquired:
2.1 Actual cost at time of acquisition 11,343,058 18,070,495
2.2 Additional investment made after acquisition 20,870,288 18,242,727
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease) 4,890,166 (13,935,209)
6. Total gain (loss) on disposals 990,06 [
7. Deduct amounts received on disposals 28,805,294 | . 37,131,362
8. Deduct amortization of premium and depreciation 36, 156
9. Total foreign exchange change in book/adjusted carrying value (6,916,792)| ... (57,937)
10. Deduct current year's other than temporary impairment recognized 390,415
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 254,277,533 252,296,506
12. Deduct total nonadmitted amounts 7,313,041 | _____.._7,793,033
13. Statement value at end of current period (Line 11 minus Line 12) 246,964,492 244,503,473
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 4,104,281,204 | .. 3,542,721,227
2. Cost of bonds and stocks acquired 968,093,531 | ..2,104,281,719
3. Accrual of discount 9,548,734 | 18,338,550
4. Unrealized valuation increase (decrease) 26,190,694 | .(19,523,541)
5. Total gain (loss) on disposals 3,310,854 23,515,566
6. Deduct consideration for bonds and stocks disposed of 548,194,586 _..1,508,042,408
7. Deduct amortization of premium 3,061,779 1,710,718
8. Total foreign exchange change in book/adjusted carrying value (10,448,502) 2,893,024
9. Deduct current year's other than temporary impairment recognized 9,269,206 | ... 52,192,214
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 4,540,450,944 .4,104,281,204
11. Deduct total nonadmitted amounts
12.  Statement value at end of current period (Line 10 minus Line 11) 4,540,450,944 4,104,281,204
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STATEMENT AS OF JUNE 30, 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. Class 1 (a) 2,537,660,615 ... . 535,608,588 [ .. .. 571,458,665 2,642,471 2,537,660,615 .. .. 2,504 ,543,009 2,643,150, 125
2. Class2(a) 1,487,620,639 | .| 603,137,533 | ... 506,812,411 (66,045) 1,487,620,630 | .- 1,583,879,716 1,403, 189,233
3. Class3(a) 147,699,360 | 41,510,862 | . 36,942,730 (4,218) 147,699,360 | 152,263,264 154,811,878
4. Class 4 (a) 96,662,939 | 17,876,786 8,571,845 734,832 96,662,939 | 106,702,712 107,630,260
5. Class5(a) 57,394,456 1,510,994 1,745,615 41,352 57,394,456 | . 57,201,187 57,521,828
6. Class6 (a) 24,323,543 568,358 3,943,935 32,133 24,323,543 20,980, 100 23,765,355
7. Total Bonds 4,351,361,552 1,200,303, 111 1,129,475, 201 3,380,525 4,351,361,552 4,425,569, 987 4,390,068,679
PREFERRED STOCK
8. Class 1 5,200,000 5,200,000
9. Class2 1,333,170 21,283 1,333,170 1,354,453 2,220,592
10. Class3 4,358,513 136,387 4,358,513 4,494,900 3,335,388
11. Class 4 940,894 65,705 128,125 12,639 940,894 891,113 894,794
12. Class5 534,774 534,774 534,774 534,774
13. Class 6 439,703 439,703 439,703 439,703
14.  Total Preferred Stock 7,607,054 5,423,375 128,125 12,639 7,607,054 12,914,943 7,425,251
15. Total Bonds and Preferred Stock 4,358,968, 606 1,205,726,486 1,129,603, 326 3,393, 164 4,358, 968,606 4,438,484,931 4,397,493,930

(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: NAIC 1 $
NAIC4 $§ i NAICS $ ; NAIC6 $

21,169,492 ; NAIC2 $ ... | 65,416,437 ; NAIC3 $. o ;




STATEMENT AS OF JUNE 30, 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 8,773,805 XXX 8,493,593 40,858

SCHEDULE DA - VERIFICATION

Short-Term Investments

Year To Date

2

Prior Year Ended
December 31

—_

10.
11.

12.

N o o > D

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

Deduct total nonadmitted amounts

Book/adjusted carrying value, December 31 of prioryear e 273,079,999 | ... 11,740,830

585,080,234 | 2,866,827,288

81,092 901,311

(113,004)f | (289,234)

849,325,641 | 2,606, 100,196

Total foreign exchange change in book/adjusted carrying value (28,785)
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) 8,773,805 | .. 273,079,999

8,773,805 273,079,999

Statement value at end of current period (Line 10 minus Line 11)
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4.2

STATEMENT AS OF JUNE 30, 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

131,326,068

6,899,693

(18,837,372)

Unrealized Valuation increase/(decrease)

Total gain (loss) on termination recognized

Considerations received/(paid) on terminations

1,738,165
7,819,415

Amortization

24,449

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) 113,331,588

Deduct nonadmitted assets

113,331,588

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)

22,068,228

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

12,716,106

3.24 Section 1, Column 15, prior year

(9,352,122) ... 22,068,228 ... 22,068,228

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

26,731,041

26,731,041

4.22 Amount recognized

26,731,041

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) 0

Deduct total nonadmitted amounts

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

S104
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STATEMENT AS OF JUNE 30, 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 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
Merrill Lynch Countrywide
CDXNA14 Credit Default Indicies 3,000,000 2,972,497 3,151,788 | 03/21/2007 _____. 06/20/2012 .___._ Swap/CDX Long (37,945) (37,945) [ 606935-AH-7 __ |Mtg/Series 2006-1 Class A4 REID ____ |1 3,010,442 3,189,733
Morgan Stanley Dean Witter/Series
524660F # 9 ________ Leggett & Platt, Inc. - Note _______ 2,150,000 2,190,734 2,302,721 | 03/04/2006 ____. 03/20/2011 ______ Swap/CDS Long (6,003) (6,003) | 617461i-ZA-1 __ 2003 TOP9 Class A2 REID | R 2,196,737 | ... 2,308,724
ML-CFC Commercial Mortgage
CDXNA26 ___._____.___._ Credit Default Indicies 8,500,000 2,898,760 2,871,817 |03/22/2010 _____ 06/20/2015 _____ Swap/CDX Long (90,220) (90,220) [ 55312V-AD-0 __ [Trust/Series 2006-4 Class A3 REID _ |1 .| 2,988,980 | ... 2,962,037
Morgan Stanley Capital |
Inc./Series 2006-HQ8 Class A4 REID
5,519,530 5,672,315 617451-FL-8 __ 1 5,519,530 5,672,315
GE Capital Commercial
Mor tgage/Series 2005-C3 Class A7A
400,899 418,243 368280-Pli-0 __ |REID 1 400,899 418,243
ML-CFC Commercial Mortgage
CDXNA26 ___._____.___._ Credit Default Indicies 8,500,000 4,174,580 4,428,575 | 03/22/2010 _____ 06/20/2015 _____ Swap/CDX Long (90,213) (90,213) [ 606935-AH-7 __ [Trust/Series 2006-1 Class A4 REID _ |1 4,264,793 4,518,788
Citigroup/Deutsche Bank Commercial
Mortgage Trust/Series 2005-CD1
2,498,657 2,678,375 12513E-AG-9 _. [Class A4 REID | R 2,498,657 | .. 2,678,375
Credit Suisse Mortgage Capital
Certificates/Series 2006-C1 Class
2,101,888 2,209,591 225470-F7-3 __ |A4 REID | R 2,101,888 | ... 2,209,591
Merrill Lynch Mortgage
Trust/Series 2005-LC1 Class A4 REID
CDXNA26 ___._____.___._ Credit Default Indicies 4,150,000 2,336,438 2,453,340 | 03/22/2010 _____ 06/20/2015 _____ Swap/CDX Long (44,196) (44,196) [ 59022H-NC-2 __ | R 2,380,634 | . 2,497,536
Morgan Stanley Capital |
Inc./Series 2008-T29 Class A-4 REID
1,269,988 1,408,394 61757L-AE-0 __ 1 1,269,988 1,408,394
Morgan Stanley Capital |
Inc./Series 2006-1Q12 Class A4 REID
660,397 708,995 617500-AX-1 __ 1 660,397 708,995
Wachovia Bank Commercial Mortgage
Trust/Series 2006-C23 Class A4 REID
CDXNA26 ___._____.___._ Credit Default Indicies 4,150,000 2,261,058 2,354,100 | 03/22/2010 _____ 06/20/2015 _____ Swap/CDX Long (44,196) (44,196) [ 92976B-DT-6 __ | R 2,305,254 | . 2,398,296
Bear Stearns Coml Mortgage
Sec/Series 2005-T20 Class A4A REID
1,151,639 1,229,376 07387B-CL-5 _. 1 1,151,639 1,229,376
J P Morgan Chase Coml Mtg
Sec/Series 2006-CB14 Class A4 REID
1,102,686 1,164,064 46625Y-7X-4 _ 1 1,102,686 1,164,064
Bear Stearns Coml Mortgage
Sec/Series 2005-PW10 Class A4 REID
CDXNA26 ___._____.___._ Credit Default Indicies 4,000,000 1,611,757 1,707,391 [03/22/2010 _____ 06/20/2015 _____ Swap/CDX Long (42,599) (42,599)  07387B-EB-5 __ 1 1,654,356 1,749,990
Morgan Stanley Capital |
Inc./Series 2005-HQ7 Class A4 REID
1,653,203 1,760, 196 617451-CL-1 __ 1 1,653,203 1,760,196
Credit Suisse Mortgage Capital
Certificates/Series 2008-C1 Class
933,219 716,981 22546N-AF-1 __ |AM REID 1 933,219 716,981
Wachovia Bank Commercial Mortgage
Trust/Series 2007-C33 Class A4 REID
361448AF0 . GATX Financial 1,650,000 1,640,700 1,624,238 [03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long (94,704) (94,704) [ 92978N-AE-4 _ 1 1,735,404 1,718,942
ML-CFC Commercial Mortgage
249,082 246,836 55312V-AD-0 __ [Trust/Series 2006-4 Class A3 REID _ |1 249,082 246,836
J P Morgan Chase Coml Mtg
Sec/Series 2006-CB17 Class A4 REID
755111AF8 . Raytheon Co. 1,650,000 1,732,180 1,777,473 [03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long 27,162 27,162 (46630E-AC-4 _ 1 1,705,018 1,750,311
GE Capital Commercial
Mor tgage/Series 2005-C3 Class A7A
200,450 209, 121 368280-Pli-0 __ |REID 1 200,450 209,121
Commercial Mtg Pass Thru
Certs/Series 2007-C9 Class A4 REID
361448AF0 ... GATX Financial 1,650,000 1,438,993 1,502,184 |03/22/2010 ... 06/20/2015 ... Swap/CDS Long (94,704) (94,704) [ 20047R-AE-3 _. 1 1,533,697 1,596,888
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STATEMENT AS OF JUNE 30, 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 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
Salomon Brothers Mortgage
Securities VII Inc./Series 2001-MM
273,458 265,006 79549A-GG-8 __ [Class E8 REID 2 273,458 265,006
Bear Stearns Coml Mortgage
755111AF8 . Raytheon Co. 1,650,000 1,533,768 1,580,501 [03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long 28,459 28,459 [07388V-AE-8 __ [Sec/Series 2007-T26 Class A4 REID _ [ 1 1,505,309 1,552,042
Bear Stearns Coml Mortgage
Sec/Series 2007-PW18 Class A4 REID
287,043 302,517 07401D-BC-4 _. 1 287,043 302,517
Bear Stearns Coml Mortgage
Sec/Series 2007-PW17 Class A4 REID
666807AN2 __________ Northrop Grumman 1,650,000 1,582, 143 1,608,552 |03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long 26,219 26,219 (073880-AE-9 _ 1 1,555,924 1,582,333
Merrill Lynch Mortgage
Trust/Series 2005-LC1 Class A4 REID
347,176 364,224 59022H-NC-2 _. 347,176 364,224
LB-UBS Commercial Mortgage
Trust/Series 2005-C7 Class A4 REID
666807AN2 __________ Northrop Grumman 1,500,000 1,427,494 1,498,120 [03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long 23,836 23,836 (52108M-AF-0 _ 1 1,403,658 1,474,284
Merrill Lynch Mortgage
Trust/Series 2005-LC1 Class A4 REID
347,176 364,224 59022H-NC-2 _. 347,176 364,224
ML-CFC Commercial Mortgage Trust
[2007-7/Ser ies 2007-7 Class A4 REID
755111AF8 . Raytheon Co. 1,500,000 1,329,340 1,295,997 (03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long 24,693 24,693 [55313K-AE-1 _ 1 1,304,647 1,271,304
Bear Stearns Coml Mortgage
451,146 464,040 07387B-AH-6 __ [Sec/Series 2005-PWR9 CI A4A REID __ |1 451,146 464,040
Bear Stearns Coml Mortgage
Sec/Series 2006-PW14 Class AM REID
00915XBM2 _.___.____ Air Products 1,500,000 902,390 941,133 (03/22/2010 .___._ 06/20/2015 _____ Swap/CDS Long 11,003 11,003 | 07388P-AG-6 _. 1 891,207 930,040
TIAA Seasoned Commercial Mortgage
Trust 2007-C4/Series 2007-C4 Class
786,829 734,928 87246A-AE-8 __ |AJ REID 1 786,829 734,928
Banc of America Commercial
Mortgage Inc./Series 2008-1 Class
418056A86 _._......._. Hasbro Inc. 700,000 842,414 897,995 [03/22/2010 ._..._ 06/20/2015 ... Swap/CDS Long (57,182) (57,182) [ 05952A-AE-4 __ |A4 REID 1 899,596 955,177
9999999 - Totals 51,109,712 52,913,351 XXX XXX XXX (460,500) (460,500) XXX XXX XXX 51,570,212 53,373,851
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STATEMENT AS OF JUNE 30, 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 5,150,000 2 5,150,000 2 5,150,000
Add: Opened or Acquired Transactions 14 42,750,000 14 42,750,000
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 5,150,000 16 47,900,000 16 47,900,000
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15.
16.
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18.
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STATEMENT AS OF JUNE 30, 2010 OF THE C.M. Life Insurance Company

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

Part A, Section 1, Column 14

SCHEDULE DB - VERIFICATION

Book/Adjusted Carrying Value Check
113,331,589

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

Total (Line 9 plus Line 10)

113,331,589

290,234,583

(176,902,994)

Fair Value Check
113,331,589
Part B, Section 1, Column 2 (Number of Contracts) multiplied by Column 12 (Reporting Date Price)

113,331,589

290,234,583

Part D, Column 8

Part D, Column 9

(176,902,994)

Total (Line 11 minus Line 12 minus Line 13)

Part A, Section 1, Column 21

Potential Exposure Check

111,504, 564

Part B, Section 1, Column 18

11,062,500

Part D, Column 11

122,567,064

Total (Line 15 plus Line 16 minus Line 17)




STATEMENT AS OF JUNE 30, 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.

N o o > D

Cost of cash equivalents acquired

Accrual of discount

Unrealized valuation increase (decrease)

Book/adjusted carrying value, December 31 of prior year 188,827,804 | ... 387,717,111
1,504,833,530 |..__.___.4,405,437,469

259,910 4,249,731

(764) 19,273

Total gain (loss) on disposals

Deduct consideration received on disposals

1,616,108, 356

|......4,608,595,780

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

77,812,124

,,,,,,,,,,,,,,,,,, 188,827,804

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

77,812,124

188,827,804
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