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STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1. Bonds 54,788,403,261 54,788,403,261 | 53,463,923,691
2. Stocks:

2.1 Preferred stocks

335,746,359

2.2 Common stocks

5,491,195,754

Mortgage loans on real estate:

3.1 First liens

13,373,298, 891

3.2 Other than first liens

335,746,359

5,491,195,754

13,373,298, 891

,,,,,,,,,,,,,,,,,, 323,065, 140
,,,,,,,,,,,,,, 5,558,464 ,987

,,,,,,,,,,,,, 12,397,576,896

Real estate:

4.1 Properties occupied by the company (less $

encumbrances)

102,540, 157

4.2 Properties held for the production of income (less

102,540, 157

,,,,,,,,,,,,,,,,,, 104,556,253

$ 255,556,572 encumbrances) 1,065,699,010 1,065,699,010 | - 1,077,919,791
4.3 Properties held for sale (less$
encumbrances) 2,553,974 2,553,974 | 9,497,528
5. Cash($ ... 250,677,452 ), cash equivalents
$ 463,695,541 ) and short-term
investments (§ 152,026,286 ) 866,399,279 866,399,279
6. Contract loans (including$ premium notes) _____|. 9,622,324,416 | . 350,053 | . 9,621,974,363
7. Derivatives 2,614,476, 166 2,614,476, 166
8. Other invested 6,195,578,99% | . 332,399,172 | 5,863,179,824 _5,642,023,508
9. Receivables for securities 35,761,540 35,761,540 | 1,738,396
10. Securities lending reinvested collateral
11.  Aggregate write-ins for invested assets
12.  Subtotals, cash and invested assets (Lines 1 to 11) 94,493,977,805 | .. 332,749,225 | . 94,161,228,580 | . 93,019,629,615
13. Titleplantsless$ charged off (for Title insurers
only)
14.  Investment income due and accrued 423,899,404 | 847,290 | 423,052,115 | | 500,847,014
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|..._.._.__._ 81,324,455 | . ....5236,321 | ... 76,088,134 | 108,036,430
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including$
earned but unbilled premiums) 493,587,172 493,587,172 | | 505,070,770
15.3 Accrued retrospective premiums
16. Reinsurance:
16.1 Amounts recoverable from reinsurers 27,686,160 27,686,160 | . 31,482,776
16.2 Funds held by or deposited with reinsured companies
16.3 Other amounts receivable under reinsurance contracts 9,501,539 9,501,539 | 19,186,449
17.  Amounts receivable relating to uninsured plans
18.1 Current federal and foreign income tax recoverable and interest thereon ___ | ... 34,540,493 34,540,493 |
18.2 Net deferred tax asset 1,115,275,441 1,115,275,441 ~.1,057,709,260
19. Guaranty funds receivable or on deposit 28,428,254 28,428,254 | . 28,632,418
20. Electronic data processing equipment and software 180,473,755 | ... 154,429,289 | . 26,044,467 | . 27,270,301
21. Furniture and equipment, including health care delivery assets
$ ) 15,761,624 | 15,761,624
22. Net adjustment in assets and liabilities due to foreign exchange rates 7,654 7,654
23. Receivables from parent, subsidiaries and affiliates 35,987,824 [ . 2,559 171 | . 33,428,653 | ... 39,926,329
24, Healthcare($ . ) and other amounts receivable
25. Aggregate write-ins for other than invested 1,001,729,718 | | 893,212,441 [ 108,517,277 | ¢ 98,287,993
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 12 to 25) 97,942,181,299 1,404,795, 360 96,537,385,939 95,436,079, 353
27. From Separate Accounts, Segregated Accounts and Protected Cell
Accounts 45,790,923,231 45,790,923,231 | 41,532,328,486
28. Total (Lines 26 and 27) 143,733,104,530 1,404,795, 360 142,328,309, 170 136,968,407,839
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501. Investment in trust 37,744,212 37, 746212 | . 35,175,652
2502. Employee insurance plan advances 34,850,251 | 152,687 | . 34,697,564 | .. 33,728,962
2503. Real estate notes receivable 27,227,863 27,227,863 25,522,356
2598. Summary of remaining write-ins for Line 25 from overflowpage .| | 901,907,392 | . 893,059,754 | 8,847,638 | 3,861,022
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,001,729,718 893,212,441 108,517,276 98,287,993




STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, included in Line 6.3

Aggregate reserve for life contracts $ 66,411,988,411 less $

(including$ ! 51,899,339 Modco Reserve)

Current
Statement Date

2
December 31
Prior Year

66,411,988,411

Aggregate reserve for accident and health contracts (including$ 7,621,573 Modco Reserve)

Modco Reserve)

4,625,115,602

Liability for deposit-type contracts (including $
Contract claims:
4.1 Life

305,486,371

4.2 Accident and health

Policyholders’ dividends $ __._____._._.9,636,605 and coupons $ due and unpaid
Provision for policyholders’ dividends and coupons payable in following calendar year - estimated amounts:

9,636,605

2,461,309,600 |..

25,702,341 | .

|.....66,086,093,515
..-2,450,278,497
|.....4587,829,177

,,,,,,,,,,,,,,,,,, 253,624,031
....24 455,630
,,,,,,,,,,,,,,,,,,,,, 9,316,267

6.1 Dividends apportioned for payment (including$ .. Modco) 1,331,860,632 [ ... 1,325,394,395
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
S discount; including$ ... 6,871,040 accident and health premiums 31,244,223 | . 23,242,609
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $ accident and health
experience rating refunds of which$ is for medical loss ratio rebate per the Public Health
Service Act 20,011,225 | ... 18,981,023
9.3 Other amounts payable on reinsurance, including$ . 18,368,984 assumedand $ ... 13,322,641
ceded 31,691,625 | 42,751,663
9.4 Interest Maintenance Reserve 519,732,000 | 546,068,208
10. Commissions to agents due or accrued-life and annuity contracts $ __.____.____..8,645,000 , accident and health
S 637,458 and deposit-type contract funds $ 9,282,458 [ 9,968,737
11.  Commissions and expense allowances payable on reinsurance assumed 6,812,406 |.. _.....6,685,743
12.  General expenses due or accrued 875,485,200 [ 900,061,038
13. Transfers to Separate Accounts due or accrued (net) (including$ ... (273,297,018) accrued for expense
allowances recognized in reserves, net of reinsured allowances) (307,965,316) ... (288,635,312)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 64,864,202 | 60,742,591
15.1 Current federal and foreign income taxes, including$ on realized capital gains (losses) 90,630,062
15.2 Net deferred tax liability
16. Unearned investment income 122,992,061 | 95,841,707
17.  Amounts withheld or retained by company as agent or trustee 80,673,033 | ... 73,632,418
18. Amounts held for agents' account, including$ . agents' creditbalances ...l ] 229,673,012 | ... 222,675,023
19. Remittances and items not allocated 101,315,785 | .. (12,354,295)
20. Net adjustment in assets and liabilities due to foreign exchange rates 3,252
21. Liability for benefits for employees and agents if not included above 155,836,477 | ... 153,941,314
22. Borrowed money$ ... 250,000,000 and interestthereon$ . (15,917) 249,984,083 [ ... 249,984,889
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 Asset valuation reserve 1,658,661,863 [ .. . 1,682,645,583
24.02 Reinsurance in unauthorized companies
24.03 Funds held under reinsurance treaties with unauthorized reinsurers
24.04 Payable to parent, subsidiaries and affiliates 32,036,090 | ... 30,071,414
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans
24.07 Funds held under coinsurance
24.08 Derivatives 197,596,612 | ... 178,262,520
24.09 Payable for securities 642,648,079 | 29,103,503
24.10 Payable for securities lending
24.11 Capitalnotes $ and interest thereon $
25.  Aggregate write-ins for liabilities 4.759,703,002 5,175,074 551
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 84,653,467,781 84,026,369, 752
27. From Separate Accounts Statement 45,782,607,280 |........._41,524 672,583
28. Total liabilities (Lines 26 and 27) 130,436,075,061 125,551,042,335
29. Common capital stock
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32.  Surplus notes 1,739,106,247 |- 1,340,338,750
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds 3,250,000 |........__.§ 80,580,551
35. Unassigned funds (surplus) 10,149,877,861 [ 9,996,446,203
36. Less treasury stock, at cost:
36.1 shares common (value included in Line 29 $ )
36.2 shares preferred (value included in Line 30 $ )
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ ... 8,315,951 in Separate Accounts Statement) .. 11,892,234, 108 11,417,365,503
38. Totals of Lines 29, 30 and 37 11,892,234,108 11,417,365,503
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 142,328,309, 170 136,968,407,839
DETAILS OF WRITE-INS
2501. Reverse repurchase agreements and interest expense 3,596,973,413 [ . 3,579,967,359
2502. Derivative collateral 1,112,340,096 | .. 1,546,287,994
2503. Funds awaiting escheat and other miscellaneous 44,669,088 | ... ¢ 43,098,793
2598. Summary of remaining write-ins for Line 25 from overflow page 5,720,405 | ... 5,720,405
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 4,759,703,002 5,175,074,551
3101.
3102.
3108.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Designated surplus for group annuities 2,500,000 [ 2,500,000
3402. Designated surplus for separate account business 750,000 ... 750,000
3403. Additional deferred tax as allowed by SSAP 10R 77,330,551
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 3,250,000 80,580,551




STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual 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 health contracts 3,631,171,868 [ .. 2,999,160,348 |- 13,478,542 474
2. Considerations for supplementary contracts with life contingencies 5,970,320 |- 1,601,768 12,442,478
3. Netinvestment income 1,143,895,153 | 1,052,856,800 | - 4,669,479,242
4. Amortization of Interest Maintenance Reserve (IMR) 35,103,051 28,016,699 112,976,520
5. Separate Accounts net gain from operations excluding unrealized gains or losses 34,089 58,440 268,431
6. Commissions and expense allowances on reinsurance ceded 25,072,709 _...24,562,312 112,412,959
7. Reserve adjustments on reinsurance ceded 14,971,939 16,477,550 | ...« 48,248,885
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate Accounts 73,789,653 | 72,082,272 | . 296,741,000
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income 30,302,495 30,429,471 119,123,143
9. Totals (Lines 1 to 8.3) 4,960,311,276 4,225,245,661 18,850,235,132
10. Death benefits 373,112,395 .1,219,798,921
11. Matured endowments (excluding guaranteed annual pure endowments) 3,076,849 15,860,916
12, Annuity benefits 270,963,521 231,877, 919,340,710
13. Disability benefits and benefits under accident and health contracts 86,881,428 | . 86,313,637 340,434,250
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts 2,027,036,998 | ... 1,951,819,020 | 7,449 878,031
16. Group conversions
17. Interest and adjustments on contract or deposit-type contract funds 40,688,301 [ .. 32,061,154 140,941,018
18. Payments on supplementary contracts with life contingencies 2,372,536 | 2,205,798 | 8,875,177
19. Increase in aggregate reserves for life and accident and health contracts 321,282,328 388,221,621 4,280,097,634
20. Totals (Lines 10 to 19) 3,125,414,356 | .. 2,997 177,432 | 14,375,226,657
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
business only) 132,886,762 | 121,014,990 | 514,025,991
22.  Commissions and expense allowances on reinsurance assumed 6,836,495 | . 6,872,656 26,891,736
23. General insurance expenses 345,525,837 | .. 1,255,001, 163
24. Insurance taxes, licenses and fees, excluding federal income taxes 48,249,337
25. Increase in loading on deferred and uncollected premiums 963,024
26. Net transfers to or (from) Separate Accounts net of reinsurance 567,129,523 b L
27.  Aggregate write-ins for deductions 14,256,318 5,777,746 6,593,859
28. Totals (Lines 20 to 27) 4,241,261,652 3,736,745,689 17,286,764,371
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
Line 28) 719,049,624 | . 488,499,972 | - 1,563,470,761
30. Dividends to policyholders. 306,338,417 281,904,315 1,312,836,272
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29
minus Line 30) 42,711,207 | 206,595,657 | 250,634,488
32. Federal and foreign income taxes incurred (excluding tax on capital gains) (101,561,976) 14,145,712 (293,389,949)
33. Net gain from operations after dividends to policyholders and federal income taxes and before
realized capital gains or (losses) (Line 31 minus Line 32) 514,273,183 | 192,449,944 | 544,024,437
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $ . 78,799,649 (excluding taxesof $ ... .‘ 59,482,184
transferred to the IMR) (144,038,367) (44,638,943) (199,438,437)
35. Netincome (Line 33 plus Line 34) 370,234,816 147,811,001 344,586,000
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year 11,417,365,503 10,352,400, 467 10,352,400, 467
37. Netincome (Line 35) 370,234,816 | .. 147,811,001 | 344,586,000
38. Change in net unrealized capital gains (losses) less capital gains tax of $§ ... (218,031,992) | (188,974,631)| . 142,462,823 | .. 1,432,443,323
39. Change in net unrealized foreign exchange capital gain (loss) 17,650,463 | .. 33,702,086 |.. _.(53,426,676)
40. Change in net deferred income tax (150,961,661) _.(71,691,057) 269,372,682
41. Change in nonadmitted assets 27,219,148 | . 35,784,017 | (120,274 ,343)
42. Change in liability for reinsurance in unauthorized companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44. Change in asset valuation reserve 23,983,719 | (49,189,419) (254,850, 366)
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period 2,336 600 4,697,523
47. Other changes in surplus in Separate Accounts Statement 625,959 [ .. (29,752)) oo (5,293,902)
48. Change in surplus notes 398,767,497 90,208 360,833
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 (23,679,042) (17,387,224) (552,650,039)
54. Net change in capital and surplus for the year (Lines 37 through 53) 474 868,605 221,553,283 1,064,965,037
55. Capital and surplus, as of statement date (Lines 36 + 54) 11,892,234,108 10,573,953,750 11,417,365,503
DETAILS OF WRITE-INS
08.301. Administrative fee and other income 30,302,495 | . 30,429,471 119,123,143
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) 30,302,495 30,429,471 119,123,143
2701. Change in liability for employee/agent benefit plans 13,056,209 | ... 9,471,045
2702. Miscellaneous charges to operations 7,096,321 _.....3,470,153 ,904,
2703. Transfer of group pension contract losses to IMR (5,896,212) (19,915,202)
2798. Summary of remaining write-ins for Line 27 from overflow page
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 14,256,318 5,777,746 6,593,859
5301. Other changes in surplus (23,679,042)| | (5,964,785)| .- 1,011,399
5302. Change in additional deferred tax as allowed by SSAP 10R (11,422,439) (280,493,179)
5303. Accumulated other comprehensive income - pension (273,168,260)
5398. Summary of remaining write-ins for Line 53 from overflow page
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (23,679,042) (17,387,224) (552,650,040)




STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

CASH FLOW

Cash from Operations

—_

Premiums collected net of reinsurance

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

3,681,792,116

Net investment income

1,179,468,480

Miscellaneous income

Total (Lines 1 to 3)

147,118,051

,,,,,,,,,,,,,, 3,036,476,654
,,,,,,,,,,,,,,, 1,066,993,214
157,131,737

,,,,,,,,,,,,, 13,443 ,346,851
l...........4,502,568,512
602,302,510

5,008,378,647

Benefit and loss related payments

4,260,601,605

18,548,217,873

2,716,860,709

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

© ® N o o & 0 D

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

gains (losses)

10. Total (Lines 5 through 9)

11.  Net cash from operations (Line 4 minus Line 10)

Cash from Investments

12.  Proceeds from investments sold, matured or repaid:

,,,,,,,,,,,,,, 2,598, 147,037

,,,,,,,,,,,,,, 9,962,926,333

Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts | | 587,087,807 | ... .. 266,937,482 | ... 996,593,473
536,946,647 | | 579,129,903 | 2,164,487,842
299,551,841 | . 276,239,354 | .. .- 1,207,703,736
,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,,, tax on capital
39,092,597 (8,284,274) (87,539,072)
4,179,539,601 3,712,169, 502 14,244,172,312
828,839,046 548,432,103 4,304,045,561

12.7 Miscellaneous proceeds

12.1 Bonds 3,485,006, 128
12.2 Stocks 408,809,299
12.3 Mortgage loans 426,198,566
12.4 Real estate 12,096,250
12.5 Other invested assets 230,995,325
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments (69,461)

12.8 Total investment proceeds (Lines 12.1 to 12.7)

(193,767,875)

l........4,827,138,878
,,,,,,,,,,,,,,,,,, 116,998,365
,,,,,,,,,,,,,,,,,, 462,738,544
,,,,,,,,,,,,,,,,,,, 29,086,598
,,,,,,,,,,,,,,,,,, 137,528,805
,,,,,,,,,,,,,,,,,,,,,,,,, 415,732
62,624,201

,,,,,,,,,,,,, 18,638,307, 294
,,,,,,,,,,,,,,,,,, 305,014,219
,,,,,,,,,,,,,,, 1,989,776,674
,,,,,,,,,,,,,,,,,, 115,302, 368
,,,,,,,,,,,,,,, 1,030,775,977
,,,,,,,,,,,,,,,,,,,,, 2,728,068
767,359,888

4,369,268,232

13.  Cost of investments acquired (long-term only):

13.1 Bonds 4,677,721,422
13.2 Stocks 50,006,275
13.3 Mortgage loans 1,379,865, 364
13.4 Real estate 10,751,255
13.5 Other invested assets 338,863,088

13.6 Miscellaneous applications

13.7 Total investments acquired (Lines 13.1 to 13.6)

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

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

16. Cash provided (applied):

Cash from Financing and Miscellaneous Sources

(551,608,987)

,,,,,,,,,,,,,, 5,636,531,123

|.....4,658,198,518
,,,,,,,,,,,,,,,,,, 169,482,491
,,,,,,,,,,,,,,,,,, 734,751,326
,,,,,,,,,,,,,,,,,,,, 52,987,927
,,,,,,,,,,,,,,,,,, 190,820, 166
(181,511,649)

,,,,,,,,,,,, 22,849,264,488

,,,,,,,,,,,, 21,215,972,202
,,,,,,,,,,,,,,, 1,177,005, 422
,,,,,,,,,,,,,, 3,158,980,176
,,,,,,,,,,,,,,,,,, 245,426,944
,,,,,,,,,,,,,,, 1,326,993,975
(30,976,941)

5,905,598,417

5,624,728,779

27,093,401,778

143,387,919

140,172,926

519,011,324

(1,679,718,104)

(128,370,582)

(4,763,148,614)

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

plus Line 16.6)

19. Cash, cash equivalents and short-term investments:

19.1 Beginning of year

1,630,581,652

,,,,,,,,,,,,,,, 1,138,960,630

398,767,497 90,208 360,833
(472) 7,19 26,382
16.4 Net deposits on deposit-type contracts and other insurance liabilities (6,765,062) | ... (28,974,524)( . 905,492,356
(305,305,278) 19,909,850 44,844,504

17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
86,696,685 (8,967,272) 950,724,075

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS

18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15 and 17) .. (764,182,373) 411,094,249 491,621,022

,,,,,,,,,,,,,,, 1,138,960,630

19.2 End of period (Line 18 plus Line 19.1) 866,399,279 1,550,054,879 1,630,581,652
Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0001. Bank loan rollovers 518,719,523 | ... 378,214,448 | .- 1,716,003,793
20.0002. Bond conversions and refinancing 81,972,698 .280,584,388 | ... 733,796,202
20.0003. Mortgage converted to other invested assets ... . 22,875,000 |.. 42 674,772 | .. 179,774,235
20.0004. Interest capitalization for long-term debt 1,114,185 | ,200,736 |.. 3,764,444
20.0005. 469,554
20.0006. Other invested assets stock distribution 468,351
20.0007. Stock conversion 73,804 100,173,820 |.. 105,788,793
20.0008. Dividend reinvestment 1,827,001 _....3,669,002




STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currerlt Year Prior2Year Prior Yeir Ended
To Date To Date December 31
1. Industrial life
2. Ordinary life insurance 1,075,516,203 | ... 964,478,128 |_._._._.__.4,338,905,428
3. Ordinary individual annuities 318,542,779 | . 389,792,279 | .- 1,757,008, 142
4. Credit life (group and individual)
5. Group life insurance 120,297,429 [ ¢ 42,950,198 | . 368,292,786
6. Group annuities 2,104,959,224 | .- 1,593,006,165 f.......... 6,995,194,197
7. A&H-group 58,957 89,647 288,196
8. A &H - credit (group and individual)
9. A&H-other 160,607,595 | 151,178,415 [ .| 629,019,258
10. Aggregate of all other lines of business
11.  Subtotal 3,779,982,187 | 3,141,404,831 | - 14,088,708,007
12.  Deposit-type contracts 7,245 [ 2,720,009 [ - 1,259,717,382
13.  Total 3,780,359,432 3,144,214,930 15,348,425,389
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, 2012 OF THE Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

a.

b.
C.

Massachusetts Mutual Life Insurance Company (the Company) recognizes statutory accounting practices prescribed or permitted by the
Commonwealth of Massachusetts Division of Insurance (the Division) 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 Division. 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.

Use of estimates in the preparation of the financial statements - No significant changes
Accounting policy - No significant changes

Note 2 — Accounting Changes and Corrections of Errors

a.

b.

Correction of errors:

Under statutory accounting principles, corrections of prior year errors are recorded in current year surplus on a pretax basis with any
associated tax impact reported through earnings. The following summarizes corrections of prior year errors for the three months ended
March 31, 2012:

Increase (Decrease) to: Correction

Prior Current of Asset

Year Year or Liability

Income Surplus Balances

(In Millions)

Policyholders' reserves $ (13) $ (13) $ 13
General insurance expenses (11) 11) 11
Total $ (24) $ (24) $ 24

The following summarizes corrections of prior year errors for the three months ended March 31, 2011:

Increase (Decrease) to: Correction

Prior Current of Asset

Year Year or Liability

Income Surplus Balances

(In Millions)

Partnership income $ % % k) % 5
Policyholders' reserves (1) (1) 1
Total $ (6) $ (6) $ 6

Certain 2011 balances within these financial statements have been reclassified to conform to the current year presentation.

Adoption of new accounting standards:

In March 2011, the National Association of Insurance Commissioners (NAIC) issued revisions to Statement of Statutory Accounting
Principles (SSAP) No. 100, “Fair Value Measurements,” which requires additional fair value disclosures. These additional disclosures
include a disclosure of the fair value hierarchy of items that are disclosed with a fair value measurement but are not valued at fair value in
the balance sheet. Also, companies are required to disclose purchases, sales, issuances and settlements on a gross basis for fair value
measurement categorized in Level 3 of the fair value hierarchy. These new requirements were effective January 1, 2012. The adoption of
the other requirements of this guidance did not have a significant impact on the Company’s financial statements.

In November 2011, the NAIC issued SSAP No. 101, “Income Taxes, A Replacement of SSAP No. 10R and SSAP No. 10.” This statement
establishes statutory accounting principles for current and deferred federal and foreign income taxes and current state income taxes. This
statement supersedes SSAP No. 10, “Income Taxes” and SSAP No. 10R, “Income Taxes, A Temporary Replacement of SSAP No. 10,”
which expired on December 31, 2011. SSAP No. 101, which was effective on January 1, 2012, has: 1) restricted the ability to use the 3
years/15 percent of surplus admission rule to those reporting entities that meet the modified Risk Based Capital (RBC) ratio (Ex-Deferred
Tax Asset (DTA) RBC ratio) threshold, 2) changed the recognition threshold for recording tax contingency reserves from a probable
liability standard to a more-likely-than-not liability standard, 3) required the disclosure of tax planning strategies that relate to reinsurance
and, 4) required consideration of reversal patterns of DTAs and Deferred Tax Liabilities (DTLs) in determining the extent to which DTLs
could offset DTAs on the balance sheet. There was no cumulative effect of adopting this standard.

Note 3 — Business Combinations and Goodwill

a.

b.
(o
d.

The Company did not have any business combinations accounted for using the statutory purchase method to be disclosed.
There were no business combinations taking the form of a statutory merger to be disclosed.

The Company did not enter into any assumption reinsurance agreements.

The Company did not recognize an impairment loss on transactions described above.

Note 4 — Discontinued Operations

The Company did not have any discontinued operations.

Note 5 — Investments

a.

b.
C.
d.

Mortgage loans (including mezzanine real estate loans) - No significant changes
Debt restructuring - No significant changes
Reverse mortgages - No significant changes
Loan-backed and structured securities:
(1)  No significant changes
(2)  The following information regarding loan-backed and structured securities provides the disclosures required for (2) through (4).
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NOTES TO FINANCIAL STATEMENTS

g.

The following table contains loan-backed and structured securities that recognized OTTI, through the three months ended March
31, 2012 and year ended December 31, 2011 as described in Note 1c. "Accounting policy" (14), classified on the following
bases for recognizing OTTI:

Three Months Ended

March 31,
2012 2011
(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 flow s expected to be collected is less
than amortized cost basis (37) (29)
Total $ (37) $ (29)

As of March 31, 2012, investments in structured and loan-backed securities that had unrealized losses, which were not
recognized in earnings, had a fair value of $3,621 million. Securities in an unrealized loss position for less than 12 months had a
fair value of $1,296 million and unrealized losses of $46 million. Securities in an unrealized loss position greater than 12 months
had a fair value of $2,325 million and unrealized losses of $392 million. These securities were primarily categorized as industrial
and miscellaneous and parent, subsidiaries and affiliates.

Refer to Note 36. "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 an interest related impairment has not yet been recognized.

(3)  No significant changes

(4)  No significant changes
Repurchase agreements - No significant changes
Real estate - No significant changes
LIHTC properties - No significant changes

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

As discussed in Note 2b "New accounting standards," the Company implemented a new standard in 2012 pertaining to accounting
requirements for income taxes, SSAP No. 101. Based on the RBC Reporting Entity Table, the Company continues to admit deferred tax
assets using the 3 years/15 percent of surplus admission rule. The Company has concluded that there was no cumulative effect of
adopting this standard.

The Company is currently in litigation with the federal government regarding the timing of the deduction for certain policyholder dividends
for tax years 1995 to 1997. In January 2012, the Company prevailed in the U.S. Court of Federal Claims, subject to the government’s
right to appeal. The favorable effect of this decision on tax years 1995-1997 was reflected in the Company’s financial statements as of
December 31, 2011. In the first quarter of 2012, the Company completed its analysis of the effect of this decision on post 1997 tax years,
and recorded an additional federal income tax benefit of $77 million in the Summary of Operations, with a net increase of $15 million to
surplus.

Note 10 — Information Concerning Parent, Subsidiaries and Affiliates

a—f No significant changes

g

On April 16, 2010, a lawsuit was filed in New York state court against OppenheimerFunds Inc. (OFI), its subsidiary HarbourView Asset
Management Corporation (HVAMC) and AAArdvark IV Funding Limited (AAArdvark IV) in connection with the investment made by TSL
(USA) Inc., an affiliate of National Australia Bank Limited, in AAArdvark IV. The complaint alleges breach of contract, breach of the
covenant of good faith and fair dealing, gross negligence, unjust enrichment and conversion. The complaint seeks compensatory and
punitive damages, along with attorney fees. The Court has dismissed certain equitable claims against OFI and HVAMC, leaving only the
claims for breach of contract. Plaintiffs filed an amended complaint with additional contractual claims. In October 2011, defendants
moved to dismiss the complaint to the extent it seeks damages in the form of a return of the plaintiffs’ full principal investment. In
December 2011, plaintiffs filed a motion for partial summary judgment. In January 2012, the court granted in part defendant’s motion to
dismiss and denied plaintiff's motion for partial summary judgment. OFI believes it has substantial defenses to the remaining claims and
will continue to vigorously defend itself in these actions. No reasonable estimate can be made at this time regarding the potential liability,
if any, or the amount or range of any loss that may result from these claims.

On July 15, 2011, a lawsuit was filed in New York State Supreme Court against OFl, HVAMC and AAArdvark | Funding Limited
(AAArdvark I), in connection with investments made by TSL (USA) Inc. and other investors in AAArdvark I. The complaint alleges breach
of contract against each of the defendants and seeks compensatory damages and costs and disbursements, including attorney fees. In
October 2011, defendants moved to dismiss the complaint to the extent it seeks damages in the form of a return of the plaintiffs’ full
principal investment. In January 2012, the court granted in part defendant’s motion to dismiss. OFI believes it has substantial defenses to
the remaining claims and will continue to vigorously defend itself in these actions. No reasonable estimate can be made at this time
regarding the potential liability, if any, or the amount or range of any loss that may result from these claims.

On November 9, 2011, a lawsuit was filed in New York State Supreme Court against OFI, HYAMC and AAArdvark XS Funding Limited
(AAArdvark XS) in connection with the investment made by Scaldis Capital Limited, predecessor in interest to plaintiff Royal Park
Investments SA/NV, in AAArdvark XS. The complaint alleges breach of contract against the defendants and seeks compensatory
damages and an award of attorney fees and litigation expenses. OFI believes it has substantial defenses and will vigorously defend itself
in these actions. No reasonable estimate can be made at this time regarding the potential liability, if any, or the amount or range of any
loss that may result from these claims.
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Beyond these matters, MassMutual Holding LLC’s (MMHLLC) subsidiaries are involved in litigation and investigations arising in the
ordinary course of the subsidiaries’ businesses. Although the Company is not aware of any actions or allegations that reasonably should
give rise to a material adverse impact to the Company’s financial position or liquidity, because of the uncertainties involved with some of
these matters, future revisions to the estimates of the potential liability could materially affect the Company’s financial position.

h —m 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
(1-10) No significant changes

(11)

Surplus notes:

The following summarizes the surplus notes issued and outstanding as of March 31, 2012:

Issue Year Face Amount Carrying Value Interest Rate Maturity Date
($ In Millions)
1993 $ 250 $ 250 7.625% 2023
1994 100 100 7.500% 2024
2003 250 249 5.625% 2033
2009 750 741 8.875% 2039
2012 400 399 5.375% 2041
Total $ 1,750 $ 1,739

These notes are unsecured and subordinate to all present and future indebtedness of the Company, all policy claims and all prior claims
against the Company as provided by the Massachusetts General Laws. The surplus notes are all held by bank custodians for unaffiliated
investors. All issuances were approved by the Division.

All payments of interest and principal are subject to the prior approval of the Division. Anticipated sinking fund payments are due for the
notes issued in 1993 and 1994 as follows: $62 million in 2021, $88 million in 2022, $150 million in 2023 and $50 million in 2024. There
are no sinking fund requirements for the notes issued in 2003, 2009 and 2012. Scheduled interest on the notes issued in 2003 and 1993
is payable on May 15 and November 15 of each year to holders of record on the preceding May 1 or November 1, respectively.
Scheduled interest on the note issued in 1994 is payable on March 1 and September 1 of each year to holders of record on the preceding
February 15 or August 15, respectively. Scheduled interest on the notes issued in 2009 and 2012 is payable on June 1 and December 1
of each year to holders of record on the preceding May 15 and November 15, respectively. Interest expense is not recorded until approval
for payment is received from the Division. Through March 31, 2012, the unapproved interest was $40 million. As of March 31, 2012, the
Company has paid cumulative interest of $764 million on surplus notes. Interest of $4 million was approved and paid during the three
month period ended March 31, 2012.

(12-13) No significant changes

Note 14 — Contingencies

I e

Contingent commitments - No significant changes

Assessments - No significant changes

Gain contingencies - No significant changes

Claims related to extra contractual obligations - No significant changes

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. Although the Company is not aware of any actions or allegations that reasonably should 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.

Since December 2008, the Company and MMHLLC have been named as defendants in a number of putative class action and individual
lawsuits filed by investors seeking to recover investments they allegedly lost as a result of the “Ponzi” scheme run by Bernard L. Madoff
through his company, Bernard L. Madoff Investment Securities, LLC (BLMIS). The plaintiffs allege a variety of state law and federal
securities claims against the Company and/or MMHLLC, and certain of its subsidiaries, seeking to recover losses arising from their
investments in several funds managed by Tremont Group Holdings, Inc. (Tremont) or Tremont Partners, Inc., including Rye Select Broad
Market Prime Fund, L.P., Rye Select Broad Market Fund, L.P., American Masters Broad Market Prime Fund, L.P., American Masters
Market Neutral Fund, L.P. and/or Tremont Market Neutral Fund, L.P. Tremont and its subsidiary, Tremont Partners, Inc., are indirect
subsidiaries of MMHLLC. Certain of the lawsuits have been consolidated into three groups of suits pending in the U.S. District Court for
the Southern District of New York. In February 2011, the parties in the consolidated federal litigation submitted to the court a proposed
settlement agreement. In August 2011, the court entered an order and final judgment approving the settlement. Appeals have been filed
and remain pending. The settlement, if affirmed on appeal, will not have a significant financial impact on the Company.

Additionally, a number of other lawsuits were filed in state courts in California, Colorado, Florida, Massachusetts, New Mexico, New York
and Washington by investors in Tremont funds against Tremont, and, in certain cases, against the Company, MMHLLC and other
defendants, raising claims similar to those in the consolidated federal litigation. Those cases are in various stages of litigation. The
Company believes it has substantial defenses and will continue to vigorously defend itself in these actions. No reasonable estimate can
be made at this time regarding the potential liability, if any, or the amount or range of any loss that may result from these claims.

In 2009, the Trustee appointed under the Securities Investor Protection Act to liquidate BLMIS notified Tremont that the bankruptcy estate
of BLMIS has purported preference and fraudulent transfer claims against Tremont's Rye Select Broad Market funds and certain other
Tremont-managed funds to recover redemption payments received from BLMIS by certain of those Rye Select funds. In December 2010,
the Trustee filed suit in the U.S. Bankruptcy Court for the Southern District of New York against Tremont, Oppenheimer Acquisition Corp.,
the Company and others. Certain of these Tremont funds, in turn, have notified the Trustee of substantial claims by them against BLMIS.
In September 2011, the court approved the proposed settlement with the Trustee that had been filed with the court in July. Certain parties
have filed notices of appeal. The settlement, if affirmed on appeal, will not have a significant financial impact on the Company.
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On October 19, 2011, Golden Star, Inc. (Golden Star), plan administrator of the Golden Star Administrative Associates 401(k) Plan and
Golden Star Bargaining Associates 401(k) Plan, filed a putative class action lawsuit in the United States District Court for the District of
Massachusetts against the Company. Golden Star alleges, among other things, that the Company breached its alleged fiduciary duties
while performing services to 401(k) plans and that certain of its actions constituted “Prohibited Transactions” under the Employee
Retirement Income Security Act of 1974. The Company believes that it has numerous substantial defenses to the claims and will
vigorously defend itself. No reasonable estimate can be made at this time regarding the potential liability, if any, or the amount or range of
any loss that may result from this action.

Christina Chavez (Chavez) filed a putative class action complaint against the Company in April 2010. Chavez alleges that the Company
breached its obligations to its term life policyholders in California by failing to pay dividends on those policies. Formal written discovery
requests have been exchanged by all parties. The Company believes it has substantial defenses and will continue to vigorously defend
itself in these actions. No reasonable estimate can be made at this time regarding the potential liability, if any, or the amount or range of
any loss that may result from this claim.

In 2009, numerous lawsuits (the Rochester Suits) were filed as putative class actions in connection with the investment performance of
certain municipal bond funds advised by OFI and distributed by its subsidiary, OppenheimerFunds Distributor, Inc. The Rochester Suits
raise claims under federal securities laws alleging that, among other things, the disclosure documents of the funds contained
misrepresentations and omissions, that the investment policies of the funds were not followed and that the funds and other defendants
violated federal securities laws and regulations and certain state laws. The Rochester Suits have been consolidated into seven groups,
one for each of the funds, in the U.S. district court in Colorado. Amended complaints and motions to dismiss were filed. In October 2011,
the court issued an order granting and denying in part defendants’ motions to dismiss in five of the seven suits. In January 2012, the court
granted a stipulated scheduling and discovery order in these actions. OFI believes it has substantial defenses and will continue to
vigorously defend itself in these actions. No reasonable estimate can be made at this time regarding the potential liability, if any, or the
amount or range of any loss that may result from this claim.

In May 2009, the Company was named as a defendant in a private action related to certain losses in a bank owned life insurance (BOLI)
policy issued by the Company. The plaintiff alleges, among other things, fraud, breach of contract and breach of fiduciary duty claims
against the Company and it seeks to recover losses arising from investments pursuant to the BOLI policy. The Company believes it has
substantial defenses and will continue to vigorously defend itself in this action. No reasonable estimate can be made at this time
regarding the potential liability, if any, or the amount or range of any loss that may result from this claim.

Regulatory matters:

The Company is subject to governmental and administrative proceedings and regulatory inquiries, examinations and investigations in the
ordinary course of its business. In connection with regulatory inquiries, examinations and investigations, the Company has been
contacted by various regulatory agencies including, among others, the Securities and Exchange Commission, the U.S. Department of
Labor and various state insurance departments and state attorneys general. The Company has cooperated fully with these regulatory
agencies with regard to their inquiries, examinations and investigations and has responded to information requests and comments.

Market volatility in the financial services industry over the last several years has contributed to increased scrutiny of the entire financial
services industry. Therefore, the Company believes that it is reasonable to expect that proceedings, regulatory inquiries, examinations
and investigations into the insurance and financial services industries will continue for the foreseeable future. Additionally, new industry-
wide legislation, rules and regulations could significantly affect the insurance and financial services industries as a whole. It is the opinion
of management that the ultimate resolution of these regulatory inquiries, examinations, investigations, legislative and regulatory changes
of which we are aware will not materially impact the Company’s financial position or liquidity. However, the outcome of a particular matter
may be material to the Company’s operating results for a particular period depending upon, among other factors, the financial impact of
the matter and the level of the Company’s income for the period.

Note 15 — Leases - No significant changes
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 Extinguishments of Liabilities

a.
b.
C.

Transfers of receivables reported as sales - No significant changes
Transfer and servicing of financial assets - No significant changes
Wash sales:
(1) Inthe course of the Company’s investment management activities, securities may be sold and reacquired within 30 days of the
sale date to enhance the Company’s yield on its investment portfolio.

(2)  The Company did not sell any securities with the NAIC Designation 3 or below for the three months ended March 31, 2012 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
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Note 20 — Fair Value Measurements
The following presents a summary of the carrying values and fair values of the Company’s financial instruments:
March 31, 2012

Carrying Fair
Value Value Level1 Level 2 Level 3
(In Millions)
Financial assets:
Bonds
U. S. government and agencies $ 8,657 $ 9,907 $ - $9,888 $ 19
All other governments 116 149 - 120 29
States, territories and possessions 1,334 1,478 - 1,473 5
Special revenue 2,340 2,689 - 2,688 1
Industrial and miscellaneous 37,111 39,411 - 26,123 13,288
Parent, subsidiaries and affiliates 5,230 5,347 - 1,519 3,828
Preferred stocks 336 321 - 74 247
Common stock - unaffiliated 619 619 395 61 163
Common stock - affiliated (") 337 337 - 305 32
Mortgage loans - commerical 11,085 11,058 - - 11,058
Mortgage loans - residential 2,288 2,268 - - 2,268
Cash, cash equivalents and
short-term investments 866 866 251 615 -
Derivatives
Forw ard contracts 9 9 - 9 -
Interest rate sw aps 2,193 2,193 - 2,193 -
Currency sw aps 112 112 - 112 -
Credit default sw aps 23 23 - 23 -
Options 278 278 - 278 -
Financial liabilities:
Commercial paper 250 250 - 250 -
Securities sold under agreements to
repurchase 3,596 3,596 - 3,596 -
Funding agreements 3,366 3,465 - - 3,465
Investment-type insurance contracts
Group annuity investment contracts 7,223 8,234 - - 8,234
Individual annuity investment contracts 4,568 4,957 - - 4,957
Supplementary investment contracts 1,006 1,006 - - 1,006
Derivatives
Forw ard contracts 4 4 - 4 -
Interest rate sw aps 134 134 - 134 -
Currency sw aps 64 64 - 64 -
Options (5) (5) - (5) -

(1) Common stock - affiliated does not include MMHLLC which had a statutory carrying value of $3,614 million
as of March 31, 2012 and $3,413 million as of December 31, 2011. Also excluded is C.M. Life which had a
statutory carrying value of $922 million as of March 31, 2012 and $930 million as of December 31, 2011.

For the period ended March 31, 2012, there were no significant changes to the Company’s valuation techniques.
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The following presents the Company’s fair value hierarchy for financial instruments carried at fair value:
March 31, 2012

Level 1 Level 2 Level 3 Netting & Total
(In Millions)
Financial assets:
Bonds
Industrial and miscellaneous $ - $ 14 $ 39 $ - $ 53
Common stock - unaffiliated 395 61 163 - 619
Common stock - affiliated @ - 305 32 - 337
Cash equivalents and
short-terminvestments © - 615 - - 615
Separate account assets ® 34,751 9,599 372 - 44,722
Derivatives
Forw ard contracts - 24 - (15) 9
Interest rate sw aps - 6,808 - (4,615) 2,193
Currency sw aps - 168 - (56) 112
Credit default sw aps - 32 - (9) 23
Options - 311 - (33) 278
Total financial assets carried
at fair value $ 35,146 $ 17,937 $ 606 $ (4,728) $ 48,961
Financial liabilities:
Derivatives
Forw ard contracts $ - $ 19 $ - $ (15) $ 4
Interest rate sw aps - 4,749 - (4,615) 134
Currency sw aps - 120 - (56) 64
Credit default sw aps - 9 - (9) -
Options - 28 - (33) (5)
Total financial liabilities carried
at fair value $ - $ 4,925 $ - $ (4,728) $ 197

(1) Netting adjustments represent offsetting positions that may exist under a master-netting agreement with a
counterparty where amounts due from the counterparty are offset against amounts due to the counterparty.

(2) Common stock — affiliated does not include MMHLLC which had a statutory carrying value of $3,614 million and
C.M. Life which had a statutory carrying value of $922 million.

(3) Does not include cash of $251 million.

(4) 81,069 million of market value separate account assets are not carried at fair value and therefore, not included in
this table.

For the period ended March 31, 2012 there were no transfers between Level 1 and Level 2.

The following presents changes in the Company’s Level 3 financial instruments which are carried at fair value:

Gains Gains Transfers  Transfers
Balance as of (Losses)in (Losses) in into out of Other Balance as of
12/31/2011 Net Income Surplus Purchases Issuances Sales Settlements  Level3 (7 Level 3" Transfers @ 3/31/2012
(In Millions)
Financial assets:

Bonds
Industrial and miscellaneous $ 16 $ (1 $ 18 - 8 - 8 - 8 - 8 - $ - % 23 $ 39
Common stock - unaffiliated 166 1 (2 - - - (2) - - - 163
Common stock - affiliated 305 26 5 - - (304) - - - - 32
Separate account assets 267 14 - 15 - (8) - 84 - - 372

Total Level 3 financial assets

carried at fair value $ 754 $ 40 $ 4% 15 § - $ (312) $ (2 $ 84 § - 8 23 $ 606

(1)

2

These columns identify assets and liabilities that are consistently carried at fair value but have had a level change. Generally transfers out of Level 3 occur when quoted prices are
received in markets that have not been active, and therefore the assets or liabilities are moved to Level 2.

This column identifies assets and liabilities that are either no longer carried at fair value, or have just begun to be carried at fair value, such as assets or liabilities with no level changes
but change in lower of cost or market carrying basis.

Note 21 — Other Iltems

a.
b.
C.

—

Extraordinary items - No significant changes

Troubled debt restructuring - No significant changes

Other disclosures:

Common stocks of unconsolidated subsidiaries, primarily MMHLLC, are accounted for using the statutory equity method. The Company
accounts for the value of its investment in its subsidiary, MMHLLC, at its underlying U.S. GAAP net equity adjusted to remove certain
nonadmitted and intangible assets, as well as a portion of its noncontrolling interests (NCI) and appropriated retained earnings (ARE),
after consideration of MMHLLC's fair value and the Company’s capital levels. The Division has affirmed the statutory recognition of the
Company’s application of the NCI and ARE guidelines in MMHLLC’s statutory carrying value. However, the Company has limited this
recognition to $1,982 million and $2,015 million, respectively, as of March 31, 2012 and December 31, 2011. The current fair value of
MMHLLC remains significantly greater than its statutory carrying amount.

Reasonably possible uncollectible balances - No significant changes

Business interruption insurance recoveries - No significant changes
State transferrable tax credits - No significant changes
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g. Subprime mortgage-related risk exposure:
(1-2) No significant change

@)

Direct exposure through other investments:

Residential mortgage-backed securities risk exposure:

As of March 31, 2012 and December 31, 2011, the Company did not have any direct subprime exposure through purchases of

unsecuritized whole-loan pools.

The actual cost reduced by paydowns, 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:

Alt-A:

Residential mortgage-backed securities
Commercial mortgage-backed securities
Collateralized debt obligations
Structured securities

Equity investment in SCAs *

Other assets

Total

@ ~o Qo0 TP

Subprime:

Residential mortgage-backed securities
Commercial mortgage-backed securities
Collateralized debt obligations
Structured securities

Equity investment in SCAs *

Other assets

Total

@ ~o a0 o

Three Months Ended

March 31,
March 31, 2012 2012
Actual Carrying Fair
Cost Value Value OTTI
(In Millions)
2,096 $ 1,471 $ 1,259 $ (33)
164 115 99 (3)
2,260 $ 1,586 $ 1,358 $ (36)
Three Months Ended
March 31,
March 31, 2012 March 31, 2012
Actual Carrying Fair
Cost Value Value OTTI
(In Millions)
856 $ 642 $ 576 $ (2
4 - - -
46 35 31 -
906 $ 677 $ 607 $ (2)

* The Company’s SCA, C.M. Life, has investments in Alt-A and subprime mortgages, as does C.M. Life's SCA, MML Bay State.
These investments comprise less than 1% of the Company's invested assets.

Alt-A:

Residential mortgage-backed securities
Commercial mortgage-backed securities
Collateralized debt obligations
Structured securities

Equity investment in SCAs *

~0o o0 oo

Other assets
Total

@

Year Ended
December 31,
December 31, 2011 2011
Actual Carrying Fair
Cost Value Value OTTI
(In Millions)
2,176 % 1,550 $ 1,190 $ (119)
171 123 94 (9)
2,347 $ 1673 $ 1,284 $ (128)
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Year Ended
December 31,
December 31, 2011 2011
Actual Carrying Fair
Subprime: Cost Value Value OTTI
(In Millions)
a. Residential mortgage-backed securities $ 934 $ 707 $ 618 $ (11)
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations 3 - - -
d. Structured securities - - - _
e. BEquity investment in SCAs * 54 40 36 (1)
f. Other assets - - - R
g. Total $ 991 § 747 $ 654 $ (12)

* The Company’s SCA, C.M. Life, has investments in Alt-A and subprime mortgages, as does C.M. Life's SCA, MML Bay State.
These investments comprise less than 1% of the Company’s invested assets.

(4) The Company has no underwriting exposure to subprime mortgage risk through Mortgage Guaranty or Financial Guaranty
insurance coverage

h. Retained asset accounts - No significant changes

i Risks related to credit markets:
Credit risk is the risk that issuers of investments owned by the Company may default or that other parties may not be able to pay amounts
due to the Company. The Company attempts to manage its investments to limit credit risk by diversifying its portfolio among various
security types and industry sectors as well as purchasing credit default swaps to transfer some of the risk.

Since late 2006, declining U.S. housing prices led to higher delinquency and loss rates, reduced credit availability, and reduced liquidity in
the residential loan and securities markets. The decline in housing prices was precipitated by several years of rising residential mortgage
rates, relaxed underwriting standards by residential mortgage loan originators and substantial growth in affordable mortgage products
including pay option adjustable rate mortgages and interest only loans.

The downturn in housing prices caused a decline in the credit performance of RMBS with unprecedented borrower defaults. Market
pricing was affected both by the deterioration in fundamentals as well as by the reduced liquidity and higher risk premium demanded by
investors. While housing fundamentals began stabilizing in late 2009 and in 2010, the housing market showed signs of renewed pressure
through most of 2011. As of now, housing prices are near their April 2009 lows. Liquidation rates and foreclosure resolutions remain low
but management is starting to see ‘cash buyers’ come in to buy homes as they sense the bottom is at hand. Liquidity for securities was
weak for most of 2011, as supply concerns and weak fundamentals weighed on the market. Some of this concern abated in first quarter
of 2012 but market liquidity is still vulnerable.

The first quarter of 2012 saw a more positive tone in European markets following significant liquidity injections by the European Central
Bank, and the average secondary price of leveraged loans in Europe rose by around 3% over the quarter. Underlying concerns over the
macroeconomic outlook and debt burden of certain parts of the Eurozone still remain, but the Company’s direct exposure on loans to
companies in these countries is limited. While progress has been made, the extent of refinancing required in the European loan market
over the next three years remains relatively significant and uncertainty over the sources of this refinancing may lead to an increase in
default rates going forward.

As of March 31, 2012, the Company’s general account held securities issued by entities domiciled within Greece, ltaly, Ireland, Portugal
and Spain which collectively accounted for less than 1% of invested assets. These holdings are highly diversified and over 82% is
comprised of investment grade-rated (NAIC) debt securities issued predominantly by domestic utilities and corporations with large global
operations. Within these countries, the Company’s did not have any sovereign debt exposure and it did not hold any domestic bank-
issued securities.

Note 22 — Events Subsequent
The Company has evaluated subsequent events through May 9, 2012, the date the financial statements were available to be issued. On
April 5, 2012, MassMutual finalized issuance of a $500 million funding agreement-backed medium term note with a 5-year maturity and a
2% fixed rate coupon. No additional events have occurred subsequent to the balance sheet date and before the date of evaluation that
would require disclosure.

Note 23 — Reinsurance - No significant changes

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination - No significant changes

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses — No significant changes

Note 26 — Intercompany Pooling Arrangements - No significant changes

Note 27 — Structured Settlements — No significant changes

Note 28 — Health Care Receivables — No significant changes

Note 29 — Participating Policies — No significant changes

Note 30 — Premium Deficiency Reserves — No significant changes

Note 31 — Reserves for Life Contracts and Deposit-Type Contracts
Refer to Note 22 “Events Subsequent” for information about the Company’s funding agreement-backed medium term note issued on April
5, 2012.

Note 32 — Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics — No significant change

Note 33 — Premium and Annuity Considerations Deferred and Uncollected — No significant changes

Note 34 — Separate Accounts — No significant changes

Note 35 — Loss/Claim Adjustment Expenses — No significant changes

7.8



STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 36 — Impairment Listing for Loan-Backed and Structured Securities

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

moized CD.St : Amaortized Cost 3 ; ]
Feriod Ended hE'I:l:lrE'.CLII'I'lLﬂatI'.'E' CI.I.I'I‘lLI|atI'.'E' before OTTI Frojected Cazh Fecognized Amortized Cost F aif W alue
Adjustment Adjustment Flow aTTI after OTTI

March 3, 2012 F 09501852908 | $ F 10950852908 | ¢ 105813204109 | £ [I6006485.09] 105803204109 ) #  S41095012.75
December 31, 2010 1,080,082 493 62 1,040,032 49352 1,065,870,746 62 [34,211,747.00) 1,055,870, 746 62 TH3328 460,77
September 30, 2011 VB2, 320,631.78 TE2, 32063178 TIE510,047 63 [23,810,584.15) TAE510,047 63 B4E,494,23196
June 30, 201 1,130,732 656 14 1,130,732 65614 107853567023 [52,196,985.91) 1078535,670.23 839,143.290.02
March 31, 201 1,047,705,351.09 1,087,705,351.09 1,068,852 20367 (23,853,147 .42) 1065,852,203.67 216,688,348.33
December 31, 2010 A6E, 742 508,30 A6E,742,508.30 450,111, 416.81 [18,631,091.49) A50,111,416.81 T0&,895,636.97
September 30, 2010 915,728,029.86 915,728,029.96 B89,896,058.15 [25,831,97168) S89,896,058.18 BY3 46249271
June 30, 2010 1,362,887,892.31 1,362,887 8923 1,335,628,211.52 [27,259,680.79) 1,335,628,211.52 A75,241505.93
March 31, 2010 1,471,905,695.71 1,471,905,695.71 1,391,337 54296 [E0562,152.75) 1,291,337 542,96 1,015,645,202.04
Dlecember 31, 2003 1,349,124,212.70 1,349,124, 212,70 1,290,817 167 62 (58,307 046.02) 1,290,817, 167 62 A52,082,739.42
September 30, 2003 2,953,442 B39.02 [106,853,708.32) 2,846,558,980.70 2,700,948,264 43 [145,640,716.27) 2,700,348,264.43 1,692,409, 639.54

Totals F 1097 E90,630.71 | [W6853,708.32]| § 4,090,836,952.39 | $13058 63937082 | £ [B3219761.57)| $ 13.656639,370.82 | 971449316057

The following is the impairment listing for loan-backed and structured securities for the three months ended March 31, 2012:

cUsP | b Cumiaie | oIS | Aorielcos | Pofedcuh | Reeopied | AnetiSert | e
Adjustment
0044 21TOR % 154147872 | £ % 15447878 | & 141093796 | & [130,540.82)| £ 141093796 | £ 1160,727.00
ao442k003 239532662 2,295 32662 2,395,101.25 [228.37) 2,395,101.25 1521724.23
n2i4eaes 10,895, 719.62 10,235, 7119.62 10,673,040.53 [222.679.03] 10,67:3,040.53 8,244 49082
02146 T AQI0 15,939 ,669.17 15,939,669.17 15,3048,628.13 [E90,040.93) 15,308,628.13 14,282 062,63
02147 AA1 4, 856,961.13 4 B86,961.13 4 TEE,Z62.94 [100,635.13) 4, T8E,262.94 4,301,092, 71
024 vORET 9,135,556.28 9,135 55E.28 908865147 [4E.904.81) 9,088,651.47 T.239,389.63
0ZEEOTEFA 32710362 32710382 28558363 [41,520.09] 28652353 177811687
OZEEOTGRT 700,084 55 T.100,084.55 E.BE0, 76565 [239,315.90) E8E0,TERES B132213.57
0ZGEOTGSE E093,795.43 E,093,795.49 5,839,316.45 [254,473.01) 5,839,316 48 4,314, 368,41
0ZEEOTJEO 18,399,042 7 18,399,042 E7 1747629371 [922,7T48.96) 174762921 13,661 610.59
O2EEDW ACO 13,883,025.83 13,883,026.83 13.581,227.1 [301,798.72] 13581227 1 10,161,104 14
OZEENAA06 9,456,288.65 A,456,282.655 8,329.482.89 [126,805.66) 9,329.482.89 £,125,864.94
OZB323007 705254268 T.052 542 B8 FCEE ] [165,226.04) TRV ES raTEHEM
026323001 E439,928.90 E,339,922.90 E722.318.74 [217,B10.18] B, 72231874 4,774,914
o30v25PO 319,295.58 H3,295.58 298,29.87 [21,003.E1) 29229197 23628654
4004 GRS 2426, 70821 2426, 708,81 231,964.02 [94,741.79) 2,33,964.02 1,807 5E0.E4
04014 RS 1,727,764 .43 1,727, 754,49 1.681,200.14 [36,554.36) 16591,200.14 1,474,364 84
055294040 2.486,130.72 2.486,130.72 2038, 782 [147,478.90) 2,338,782 2,131.805.20
0534ERYF2 814,454 53 14,454 52 g0, 72832 [12,72E.26] B0, 72832 E235E0.82
053480840 258,465.04 263 48504 262,159.50 [B,306.54] 26215950 23514274
05343ALH1 1,7358,937.75 1,733,997 75 1.711,.220.62 [28,777.23] 171122062 1,685,675.46
OEGEZORLT 5,308,816 .43 5,308,816.43 4.942,102.09 [36E,714.34) 4,342, 102.09 3,588, TEEEE
O7226Y AE4 231437608 231 37E0S 2.140,232.08 [173.544.02] 2.140,232.08 7441728
O7 284MSED 853,025.55 26302555 23144504 [21,520.51) 23144504 83649,012.36
O a4nTwi40 93,855.24 93,885.24 0,225,537 [3,629.87) A0,225.37 8722652
O7384YCOR 4,712,263.70 4.712,263.70 470037207 [1.391.63) 4,700,372.07 4 622,443.03
O7XE640ET 164620116 1,646,201.15 1,090,325.43 (65647672 N.090,%26.43 8,251,365.05
07 28EHKSA 36623085 36623085 356, 7ET.26 [2,473.59) 3BE,7ET.26 28434157
O73EEHSRT B0, 19132 B,001,1491.32 4.914,058.09 [187,102.23] 4, 514,088,039 3.538,709.24
O73ETAFAD 1326,689.72 1326,589.72 1070,146.74 [266,442.98) 1,070,146, 74 1192 695,90
073573292 8.269,046.59 8,269,046.89 T.A04,152.97 [964,863.92) T.304,152.97 4,642, 73708
O7400-=nE4 249341068 249341068 221974735 [273.6E3.33] 2,219, 74735 1,736,454.25
O740LAAT 10,985,395.03 10,9865 395.03 10,748 10.45 [237,284.57] 10,748,110 45 8,005,394 60
Ovaz20cat 10,955,891.90 10,958,841.90 10,746, 71417 [213,177.73) 10,746, 71417 8.482,106.33
OFa446RET 30,796.00 30,736.00 47.400.00 [3,396.00] 87.400.00 ¥4,000.00
12489W0REY 1.401,150.00 1,401,150.00 1,280,293.44 [120,356.56] 1,280,293 44 1,0639,495.20
1248MG AL E0,091.1 E0,091.1 59,425 51 [EEE.ED) h9426.51 38,234 58
1248RHADA 4,325,510.23 4,325,510.23 4,124,659,67 [190,250.5E) 4,134, E69.67 2,774 406 69
12BETOEMNT 160060233 160060233 1576,150.03 [25.422.30] 1676,130.03 1.063,851.00
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CLUSIE bjf::ergzjrifl;ig:e I:u.mulal:i'.'e Amortized Cost Frojected Cash Fiecognized Amortized Cost Eair Walue
Adjustment Adjustment before OTTI Flomw aTTI after OTTI
12BETGEMED 3 1371243607 | % 1371343677 | # 13,278,268.12 [435,162.65) TAETRE2ER02 | 4,721, 770.02
1ZBETESZ0 10,264,427.44 10,264 42744 9,940,807.95 [323,619.54) 9,940,807.95 794641793
1ZBETEWFE 5.429,128.20 5429,128.20 525247101 [176,B67.19) 525247101 4,457 ,864.92
12BE2ACZEE 2,886,654 42 2,826 654 .48 2,793.497.18 [93,167.20] 2,792,497.18 218293341
12BE2AEY S 920388237 9,200,882.37 4,081,174.15 [12&,708.22) 9,081,174.15 7126527 48
126EEEETT 18.649,318.82 13,649,318.82 18,132, 784.56 [516,5:34.26) 18,132,784 58 14,394,804 .24
12Z6EEB0OCY 398383693 3,983,83593 389159174 [92,244.14) 389159179 3,609,084.51
12BE3BE3 1,642,199.60 1642139.60 11,317,250.91 [324,948.63) 1,317,260.91 8,736.562.82
12BE9404E 262,295.68 262,295.68 2522182 [10,077.47) 252,218.21 190,328.98
126EAF Waz A02,300.53 A0z,300.53 8595,243.26 [7.067.27) 8495,243.26 TOEE7E.89
12669F XR4 388,655.33 388,656,393 380,389.81 [7.6EE.52) 380,989.81 32083124
1ZBEAGKHS 10,051,971.22 10,081971.22 10,021,811.07 [30,160.15] 10,021,811.07 £,503,266.03
12BBAGT W3 2F22zE8 272122.8 271,008.37 [1L117.21) 271,008.37 228,278,714
14453MAED T.217,262.91 7217268291 E,333,100.18 [328,182.73) 5,339,100.18 5,158,928.30
144548885 2,207 45383 2,207 45383 217.514.50 [89,939.33) 211751450 1,279,345.96
254G 140,062.06 140,062.08 13997841 [83.658) 133,8978.41 139,073E5
225415 HF4 1,709 46508 1,709 46508 14492 82018 [216,644.88) 1,492, 820018 1,299,062.20
2x43HADE TN a0 BE4E,084.18 [425,012.95) EE46,084.16 2357,660.00
23438803 405,944 .51 805,944 .91 TAT.018.74 [8.326.17) TAT. a4 547959238
23248018 87T 1,727, 75359 1,727,753.89 1,718,025.90 [9,727.69) 1,718,025.490 1363,739.28
23221PEAd EE09,224.72 E,B09,224.73 EBE2 47322 [4E,751.51) EEBE2 47322 50065487
2¥3R2uACE 285121674 3551216874 4514, 21666 [36,900.09) 3514, 21665 3555 67427
23332UARS 751887678 7.518,876.78 736080733 [158,069.45) 7360807 33 E,455,328.52
23332UBGE 4,994 45188 4,994 45188 4,968,649.34 [25,802.49) 4,968,649.39 4, 227,39348
23332UBVWE 4517, 712.70 4,517, 712.70 4,3652,310.64 [159,403.08) 4,3653,310.64 3,376,201.08
233320UCM4 456,026.12 45602618 44548207 [10,542.11) 445 42207 338,358.68
23332U0U8 16,243411.86 16,243,411.86 15,734, 74242 [B08,669.43) 15,734,742 43 1,471,188.92
23332UF N 1,191,062 65 1,191,062 65 1,149,655.16 [41,407.49) 1,143,655.16 24561453
2B1B03AB3 5,E7E.236.00 §,ETE,236.00 5,367,184 [319,660.89) 5,367.124.11 4,158 512,34
251510EH2 2753837802 L et~ e ) 27,269,7ER52 [3E2,612.61) 27,269, TER.52 27,195 30254
2B1510FE 4.820,200.249 4, 820,200.249 4,332 89335 [427,506.94) 4,332, 692.25 383220545
2B1510MCS 11,966,587.73 1,365,587.73 1776589176 [188,995.97) 1,776.591.76 4,535,849.60
32051033 403,3586.79 403,356.749 394,502.18 [8,86363) 334 50218 36T, 73388
3213883 BE3,277.88 BES,877.88 542,209.23 [26,569.65) B432,208.22 37E,906.09
JE3IEYE 230,081.25 220,051.258 176,297.60 [53,652.65) 176,397.60 192,129.00
SE18EMET2 268, 32556 2GS, 326.56 176,621.66 [82,703.40) 17562166 316,221.25
IGZZEFER3 476,815.956 976,815.96 958,454.96 [18,331.00) 958,4584.96 807,194.73
3E2420B0N 1.961689.07 1361,689.07 1,556,689.57 [104,994.60) 1,556,689 57 1,861,498.54
39538RABG S,E16,926 44 2,616,926 44 2,267 596.90 [249,399.54) 2,267,596.90 5,260,542.99
39533REE 41391344 9,413,913.44 9,410,984 13 [2.823.3) 4,410,984.13 E330.842.27
39538WFHE 7948 986,62 7.348,985.62 TEZ0,162.49 [328,82313) TEZOIEZ 49 5523,915.91
39538 WHFE 22,086,753.64 22,036, 753.64 215493651497 [493,101.72) 21593661497 16,E75,692.58
395396840 3,297,104.29 3,297,104.29 3,219,266.07 [¥7.238.22) 3,219,266.07 2696912.28
416IPFRY a7z,453.93 AT 45393 43497137 [40,432.56) 9287137 3649,476.939
41161PHCO 5,476,410.27 5,476,410.27 5,859,090.03 [117,320.24) 5,859,090.03 4,9498,700.00
41EIPKHE 3TEEO313 3VEE0313 370,387.02 [B.218.11) 370,387.02 302,895.91
HIBIPLR2 9,107,224 64 2107 224 64 908333274 [24,491.85) 9,083,332.79 7557 52603
HIBIPMGE 11,392,890.82 1, 292,290.83 1,3732,466.98 [19,433.858) 137346698 £2,933479.26
H1I61IPGL0 9,998 BE2.15 9,998, 66215 9,942 33146 (56, 330.649) 9,942,33146 7.486,266.01
41161PSKD 3,759,700.1 3,754,700 373229823 [27.400.88) 373229823 2,711, 746.87
HIEIPTR: 1,640, 764.05 1.640,764.05 1,626,995 41 [12,762.64) 1,626,995.41 1,279 567 EY
HIEIPWES 5,125,239.88 5125,239.848 502483024 [100,4109.449) 5,024,830.249 4,784,557 .48
HIBIPHHI B05,264.81 B05,264.81 553,450,549 [21,814.22) 553,450.58 47351204
41164LAES 9,914,403.89 4,914 403.89 9,413,003.08 [501,400.84) 9,413,003.05 E,728,156.04
HIE4vAET 9,426,071.83 442607183 3,029,263.32 [396,208.51) 9,028,263.32 E,337,074.52
43739EAP2 15,892,294 50 15,292,294 50 18,100,129.22 [792,165.37] 15,100,129.23 12,762 B26.54
437TI9EBS 7433454100 743345410 73304484 [103,007.649) 723044641 5,734,397.77
43T39EBSS T.074,976.18 7074497618 B, FE2,747.44 [292,228.69) B, 78274749 N AR
45071IKDDO3: 3BT 26751 967, 26751 931,207.00 [36,050.51) 431,207.00 E3%,192.15
45254MHY 2 205,921.14 208,951.14 162,142.68 [27,839.48) 16214266 192,398,285
15254052 1,023,154.11 10331541 102253421 [B20.10] 1032 53421 905,041.20
45254MJv0 326,667.71 S26,667.71 201,434.34 [25,233.37) 0143434 B33,358.39
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cUsP | b Cumiaie | oIS | Aorielcos | Pofedcuh | Reeopied | AnetiSert | e
Adjustment
4E2A4MKF 2 % 3480,458.00 | 3,9504523.00 340615545 | [74,302.56] £ 330615645 | 3871195649
45254 MK 4 EA7 BT 42 4 BET B2T A2 4 E28,7RE.47 [58,7T0.45] 4 E28,THE.AT 3,703,600.29
45254MMED A16,209.19 A16,309.19 gES.450.30 [47,858.89] HE3,450.30 87299952
45254 MMILE 127347238 127347238 1247 17227 [26,300.11) 124717227 951,222 .56
45254 MNPE 10,457,506 .50 10,457 508.80 10,003,436.90 [454,065.90] 10,003,436.90 8.2984758.07
45254 MFAS 12,211,454 45 12,211,454 45 1,543,544.98 [BET,09.43] 1543544 .98 1,260,393.17
45254 MPLG 4,227,084.10 4 227,084.10 404280891 [194,275.19] 4,042,809 32T116T.96
45254 TRH4 266 BE1.45 266 BE145 226, 757.04 [29,304.41) 226,757.04 216,201.43
45254 TSMT 3,025,186.92 3,025,186.92 284149165 [183,695.26) 284149166 192867655
462ET70AAZ 41,144 53 41,144 .53 40,265.04 [873.50) 41,265.04 36,5368.27
4526TERAZ 3B0E, 72663 3,608, 72663 3413984 .55 [92,742.08) 3,413,984 55 234693942
AEEEILE WS 20,739,538.85 20,7%3,538.85 20,155,606, 62 [B33.932.23) 20,166,606 62 15,031,011.54
45GEOL W 3G 2,244 71945 224471945 20015,936.25 [228,783.20) 2.15,936.25 147789344
AREEOL WS 2.993,030.1 2.399,030.1 231286215 [136,167.95] 281286215 2.310,276.26
AREEORZY0 995,830.45 995,830.45 992,315.54 [3514.91) 992,315 .54 987 4222
45EEONISZ 347843700 47843700 346,920,038 [1H.516.62] 346,920,338 3261,927.28
45GEOMSHY 4.493,604.93 4.493,604.93 4.430,000.75 [63,E04.15] 4.430,000.78 4,090,846.53
4REEONCI2Y 1596,170.10 1.596170.10 1567, EE2.65 [28.517.45) 1BE7.BR2.65 1559921567
4BEEONS30 187854993 187854993 1823,002.14 [55,547.79] 182300214 1,428,750.38
4EE24 TUIGE 185857115 1,868,571.18 1868352272 [5,047.43) 1863,623.72 1638,667.24
1EG24THER 5,098,873 45 B,093,873.46 4. 70E,829.28 [342.049.13) 4, 7HE,B29.28 354957214
4EEZTMBGLAE 996E.973.62 9,968 ,A7362 4,258, 645.79 [108,327.73) H.868,645.79 7.A78,229.89
B2h221AJ6 2.175,068.95 2175,068.95 203356598 [141,502.97] 20033,6E6.98 1560,091.15
BzRZRICOT 152,043.25 152,043.25 1208022 [39,992.03) 12,0580.22 EE.257.01
R2RZIGET 19,174.30 13,174.20 17.247.88 [1.926.42) 17,247.88 13,075.91
RZRZZIGMS 2.560,679.09 2.5E60,673.09 253704298 [23,636.11] 253704298 1,798, 663.12
R2hz2IHAS 12,888,675.30 18,858,676.30 18,481,380.29 [407,295.01) 18,451,3580.29 12,508,092 40
R2hz2EALO 2292641 22926431 22059166 [8,E72.65) 22059168 9E,996.74
AzR24vAGY 0,674,372.31 10574,372.31 3.9215657.84 [ERZ.814.47) 4,921,667.54 706143150
R2hz4Y AFO 9,034,562.30 9,034 5E2.30 8,596,206, [4358,3565.99) 8,596,206 7.300,750.22
BROZTAARI 2.813,938.63 8.813.938.63 8.E30,175.37 193, TE3.26] 263017537 h.A914,032.92
BROZTAAL4 4 B2E 24627 4 526 24637 4 517 419.63 [2,526.T4) 4 517 419.63 2,780 46278
BEOZTEALE 12,285,298.71 12,285,298.71 1,724,476.39 [B00,822.32) 1,784,476.23 8,040,E77.77
RR2T4SAMNG 463, 76461 853,764 51 909,021,343 [44,743.22] 403,021.39 TEE, 73912
ATE43ERUZ 1589,222 62 158922262 1413,288.62 [175,934.00] 1413,288.62 30145680
BTE4325ET 1473, 558.55 147355866 1384, 619.97 [88,938.58)] 1384 B19.97 92718540
BYE433YMO 1,095,009.66 1,095,009.66 102725202 [EV,7h7.E4] 102726202 HER 51762
BTE438003 277287450 207287460 2.736,452.93 [37 421.57] 2,736,452.93 2.386,350.73
REA9ZAEST TI7, 94289 FI7 94289 28524310 [431,699.77) 28624310 E30,260.63
fateds bebeds | et 1,243,884 27 124388427 1241,259.14 [2625.13] 1.241,259.14 1,231,075.05
BagzoUACa 21690777 1690777 q0B,228.23 [11,679.54] a0h,228.23 20627749
RA0ZOUGTE R45. 47433 A4R 47433 F36,964.36 [3,504.97) F36,364 36 B17,393.38
RA0zOUQSY 3.310,924.04 331092404 3,189539.45 (121,384 56) 3,189,539.48 197149960
RanzoJUJ2 3,289, 6EE.BS 3,289, BEEES 3,169,216.74 [120,449.90] 3169,216.78 3,200,045.439
EI7TE7MAEY 2,382 559.50 2,382 5659.50 2,340336.74 [42,222.78] 2.340,336.74 185891862
E1313PAAD 10,651,087 34 10,651,087.34 10,464,364.53 [136,732.75) 10,464,364 53 4,767 BIT.80
E1315REE] E023,633.04 E023,633.04 5,754, 605.39 [269,027 Eq) 5, 754,605.39 4, 336,296,244
E13EREZ: EE3,139.99 EES,139.99 E04,331.35 [Ed, 305 E4] E04,5331.35 4E5, 167 .50
E3h43W A2 40,000.00 40,000.00 [40,000.000] - 200500
B354 3w AHE 20,000.00 20,000,000 [20,000.00] - 1,002.50
E3aTZaACH 20055,639.50 2.055,639.50 14922,163.98 [133,536.52) 1922,163.98 12314713
E430ZWEGZ 41,229.63 4122963 34.518.51 [1713.12) 39516851 36,086.80
EBGIEWRKE 1,336,850.21 1336.860.21 1,227 3621 [109,482.10] 122736211 1178,719.24
ERRIRVLISE 1912, 44158 1912 441.58 1592624 47 [319.817.11) 1592624 47 1.115,286.60
ERGIE0ALG 2022, 75461 2022754 61 1972.489.60 [50,265.01] 1472.489.60 1486,269.54
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CLSIE b:'f:r:-rgzj;ﬁ;ig:e I:u.mulal:i'.'e Amortized Cost Frojected Cash Fiecognized Amortized Cost Eair Walue
Adjustment Adjustment before OTTI Flow aTTl after OTTI

EEIETHEYE $ 16,740.65 | # 15, 74065 | 4 1564439 | % [96.26) 1564439 | 126645
BEAG3INMCAS 19,214,216.01 19,214,216.01 17.341,351.23 [1272,864.78) 17,941,351.23 1717551376
BR38INMCOZ 283637323 283637323 2,733,782.64 [102,590.59] 2,733,782.64 2,211.048.00
BRARANCUE 702991499 7.029,914.99 B727429.14 [202,486.85) B 72742914 582657188
BEAGINMOTY Tl81520.77 718152077 8958, 726.69 [282,794.08) E.898,726.69 5,018,062.33
EAZIPDIAS E17 48180 E17 458180 EO4,E83.33 [12,795.47) E04,E83.33 G427 770.54
TIHEPJOZ 18,605.09 18,605.09 17,713.45 [91.64] 17, 713.45 16 406 .54
THIZZALAG 12,679.262.17 12,679,262.17 11,642 B87.30 (1,036,564 87] 11642,687.30 5.911,267.00
TRIMGACS 16,2312, 860,13 16,312,860.13 16,016 242 11 [296,015.02) 16,016, 84211 10,955, 918,62
THRI4HAKS §,022,189.36 B 022,199.36 4507 82816 514, 361.20] 4 507 82816 2,242 032 56
TRI4RAAZ 7,298, 812,09 T.298,812.09 7,003,759, [294,852.28) 003, 759.72 E299,B27.44
TaI4MABD 256345067 2,563 45557 2,483,185.89 [80,2649.68) 2.483,185.89 201719782
TEOASALIZS A04,67E.94 B0E,ETE 94 47574793 [43,929.01) 476, 74793 407,806.95
TENOGGES 4,708,994 47 4,708,994 47 470553674 [3457.73) 4, 705,536.74 4598, 768.94
TENOGUGS 1366,210.47 1366,218.47 1,2E6,983.64 [89,234.83) 1,266,983 64 1,197 B3z 26
TENOGY 40 2587040106 2587 840106 256498057 [22.851.59) 256493057 2507 41643
TENOGYLY 1,197, 953.08 1,197, 953.08 1,181,061.50 [16,291.58) 1,1281,061.50 1,150,080.59
TENOGZ0T B.274.801.02 B274801.02 E,2EY.220.64 [B,975.29) B.267 22064 §,E94,009.32
TEIEFTAS 8,786, 770.05 8,786,770.05 8,718.432.40 [B8,337.65) 8,718,432.40 8,459,267.98
TEINEELN 5, 7049,061.61 5,7049,061.61 BETT.289.27 [31,772.34] BETT,289.27 4.403,4153.36
TEIMERJ9 335,180.00 335,180.00 206, 423.M [28,75E.949) 20642301 212 BB2.32
TEIEWPS 9,538,196.82 4.538,195.82 3,269,846.80 [265,349.02) 9,269,846.80 TAN817.13
TAR4SKHEE 95492814 95492814 954,084.99 [G43.15) 95408493 853,419.59
21T44FOKD 2,092 138,64 2,092138.64 204218146 [49,957.15] 204218146 187853733
247R2CAET 92212807 azzazaar 26402608 [BE,102.11) 26402608 B32,194.00
BEAETAVAZ 5,800,122.84 5,800,122.84 5,691,326.40 [108,796.44] 5,691,326.40 4 960,267.50
SE3AEHHA0 860,295.67 2AR0,295.57 23411533 [16,130.24] 234,115,323 T38,737.06
SEIER2RE0E 130,462.93 130 46293 129,639.51 [B23.42) 129,639.51 91587.39
SE36IBELES 1,190,395.59 1,190, 39559 1,136 961,18 [B3.434.41) 1,136,961.12 113647213
SE3RIBPMT 1ET917E.04 1E79,17E.04 1,560,869.89 [128,306.15) 1560,869.89 1,617 495,90
SE35R900B0 15649, 797 63 1,669,797 B2 1,492 41051 [77.387.12] 1,492 410.51 1,194, 289.20
SEARA0LLE 171,13667 11136587 151,790,249 [19,245.13) 161,790,329 1246032
SE3RA0URE 16,100,641.47 16,100,641.47 14,396,361.74 [1,705,289.73) 14,395,351.74 12,057, 019.26
BEARALRW 18.217,847.02 18,217 847.02 17562, 510,90 [BEE,336.12) 17.562,.510.90 12,61,282.19
SE3RALSMZ 1,179,854.16 1,179,854.16 1,171,235.90 [8,E19.25) 1,171,236.90 29655736
SE3R0JAA9 9,930 486.15 9,930,486.12 4,807, 786.93 [122,699.25] 9,807, 786.93 5,745,101.39
BE3E0JAE] 786388360 T.863,883.80 T.536,234 54 [328,645.95) T.536,234 54 4,844 02157
SEIR0IAMN] 2,692,201.41 2,692,200.41 2,61E82.30 [80,519.11) 2,B1,682.30 1,910,187 .65
SEIROKAFS 29,969,980.234 29,969,936.24 2eEo9boaaY [1,280,401.47) 20,689,502.87 19,075,429.14
SEIROLAFS 3512, 468,29 3512 468.29 340692831 [105,539.98) 340692831 255108833
BE3EIHAAZ 10,860,935.24 10,860,935.24 10,626, 787.14 [235,198.10] 10,625, 787.14 T.E84,242.94
SEIEI0RAS 772967891 772967891 758E,7849.20 [142.889.71) THEE,789.20 E1E17.88
SaETEALZ Ta0,636.82 T30,636.82 E88,195.66 [42.438.16) B&E195.66 1445388 57
BEAZ20F ST E,244940 E7 E,244 948 67 E 55741 [129,374.56] E 1557411 5,915,9532.78
A2A22F 40T 4,100,283.51 4,100,283.51 4.038,214.83 [E2,065.68) 4,038,214.83 3,146, 7OE.43
92922FETI E291,099.64 £,291,099.64 B, TEZ, 22,85 [128,786.749) E,TE2,32.85 541247495
92A22FTEE 8,367,286 66 8,367 206 66 8,169,617 62 [197,669.04] &,169,E17 B2 £,A71923.88
92922FBT2 1,137,389.38 1137,389.38 112917197 [8.217.41) 1129,171.97 46584 74
92922F )25 §.898,980.50 §,898,980.50 583662764 [B2,352.86) B 836,627 B4 4 ETE E44 BB
S2AZ2F MW 113437116 113437116 1,17, 836,65 [16 5636.51) 1117, 836,65 1,395,404 81
S2AZZFTJ? 1.J68,665.75 1,168, BES.75 1,143,885.94 [24,779.81) 1,143,886.94 1,013, 759.76
92922F WS 3,303,246 56 3,303,246 56 3,294, 10606 [49,140.50) 3,294,106.08 3.081,711.28
2A22FZFR T.B17E1E.22 7RI E1E.22 7486 56121 [121,055.17) 740656121 E,73,075.80
92326CEET 3984, 744 .80 3,954 74480 39178426 [F2,960.54) 3AN744.26 3,027.193.79
F2ATTVANT 2,181128.20 2181128.20 2,0748,561.98 [102,576.22) 207856192 43832001
929790883 528,196,564 B28,195.64 B0, 764 51 [24,42113) B0, 7E4.51 485,264.03
SEA3IEEW 1,510,366.37 1,510 35637 1462 513,62 [47.5842.75) 146251362 1,290, 44292
JEAIIEHES 10,621,910.39 10,621,910.39 10,460,382.36 [161,528.03) 10,460,382.36 4,715,876.92
92934FHCH T.516,620.41 7.516,620.41 T.IE9,587.44 [147,032.97) TAE9.587 44 5, 701,065.93
Q4an ALz 232729501 332729801 2,281,409 [45,887.52) 328140219 32E322.00
a4ag20.04 1,864, 226.41 186422641 18422024 [22,024.00) 1,842, 202.41 1,813,366.38

Totals § 1095018529108 | $ 1,095,018.529.18 | ¢ 1058,132,041.09 | ¢  [36,886,488.09) 106813204109 [ ¢ 241,095012.78
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The following is the impairment listing for loan-backed and structured securities for the three months ended December 31, 2011:

Amortized Cost ] i i ; i
: Cumulative Amoartized Cost FProjected Cash Recaognized Amortized Cost ;
CUEIE tfone Cumulatisy Adjustment hefare OTTI Flau aTTl after OTTI At Male
Adjustment
I01I4BAFT 3 280,000.00 | % 280,000.00 | # 200,000.00 [90,000.00) 200,000.00 197.500.00
004421TOS 1.546.419.44 1,546,418.44 152065048 [25,7E7.96) 1,520,650.48 224,835.00
121463459 1,452.492.39 11,452.492.39 1,361,248.53 [91.243.86] 136124853 TAEE202.16
0237eHADY 36733293 36733293 i k] [29.598.40) 337 TIED 205, 72366
D2EEOTGRT TR E22TE Tr22E2RYE 734357895 [379.243.80] 74357895 4589.533.38
N2BBOTESE E197599.53 197,599 53 E,181,006.28 [16.593.25] E181,006.28 3,694,958.07
N26EOTHLO 1.402.810.28 1.402,810.28 1375,244.82 [27 BE6.4E) 1,375,244 82 1.041592.30
N26R0TJEO 19,888, 768.897 19,588, 768.87 19,027 573.02 [8E1,195.85] 19,027 57302 143361297
N26EDWACD 14.889.748.57 14,559,748 57 14.326,373.07 [GE3,375.40) 432637307 2,420.584.4
N26E0XADE 9,908,777.67 9,904,777.67 9,620,776.10 [289,001.57) A,820,77E.10 703354329
026323887 8.314.700.91 8,314, 700.91 7B 4672 [652,956.19] 7B 74672 80350116
04010485 181548774 1,815,487.74 1,779,688.34 [35,799.40) 1,779.688.34 1244 62423
0534E6XYP2 BRE6E2TIT BRREITAT 862,946.85 [5.580.32] 85294685 E18.596.18
DENGIHKRE 38783412 JETAM2 2234531 [164.481.01] 2234531 27588314
DEERZOAAT B,A63.609.94 5,663.609.94 5,451,349.03 [202,160.91) 5,451,349.03 35434
07324M5E0 946,322.45 946,323 45 93788549 [5.437.98) 43788549 8251628
0738440 101,794.03 101,734.03 98,994 .55 [2.799.45] 95,994.58 8663687
07384 COE 5.109,617.42 5,109,617 42 5,052.861.49 [56.755.93) 5,052.861.49 4,946,722 81
073854887 12,157,202.09 12,167.202.09 H643.369.98 [B13.832.11] 11,643,369.98 Tha0AET2E
0738EHMA0 1,014, 11270 101411270 95318552 [B0,927.18] 45318552 8EETA13
0738EHSPY 516352220 5,163.522.20 5,151,860.98 [11,661.22] 5,161,860.98 33612561
073879292 9,127,954.02 9,127.954.02 2,245583.49 [282,370.53) 2,245 583,49 4,646,352.09
074005 8B4 27ma.z2 2.714.018.22 2492.413.2 [221,606.01) 249241321 1.540,926.62
0740LAA 1,912,911.04 1,912.911.04 11,455,305.29 [457.605.75] 11,455,305.29 7,629.910.89
07320451 12,032.870.74 12.032,870.74 1,586,273.09 [447.5497.656] 11,586,273.09 8,440,267.15
12489WHET 1427 514.24 142751424 1,400,340.50 [2BE7IT4 1,400,940.50 1.102,30:3.40
1243MGA3E E3.896.96 B3,896.96 E2,339.48 [1.557 48] E2.339.48 H0,342.40
12438n489 EVZ120.26 BE72120.26 EET.192.58 [4.927.68] BEV.19258 EE1,207.59
12544EL85 1,032,794 47 1,032,734 47 1,006, 182.23 [26,612.24] 1,006,182.23 1,000,439.95
12BETOKMNT 167359283 167359283 1587.143.95 [26.448.95) 158714385 428,449.00
12BET IR E29,920.97 E29,920.497 h95,984.29 [30.936.68) £98,984.29 B2E.492.32
12EE OGS0 B5,308.35 £5,308.35 B0,154.73 [5.153.62] BO154.73 B2, 264.06
1ZBETILILS h6,243.58 06,243.58 h3.727.68 [1.516.00] A3,727.08 4207342
12BETGCETY 158,228.66 158,828 66 154,654.01 [4.229.65] 154,659.01 10,639.93
12667 GMED 14,328,349.06 14,328,349.06 14,106,806.02 [221.543.04] 14,106,806.02 9,033,627.79
12667 GREZ 5526,860.98 5.526,850.898 5,290,622.87 [236,228.01) 5,290,622.87 4,417,377 .65
12BETES20 10,528,.203.97 10,528,203.97 10,581,507 54 [246,696.43] 10.581.507.54 700312898
12BE7GWEE 5.961,791.83 596179183 553459723 [377.194.60) 558459723 3786872
126EBACGE 333498897 3.334.988.97 2A76TET.14 [359,221.83) 2A7ETET.4 2,907, 14977
12BE2ACY'S T10,246.66 710,246 66 E16,361.95 [93,284.71) E16,361.95 BE4,386.87
126EBACEE 3158.319.27 3,168,319.27 2995 112,36 [163,206.91) 2,995,112.36 1,729,278.58
12BESAENT 4,660,488.00 4,660,4585.00 9,502.105.96 [158,282.04] 4,502.105.96 B, 458,297.48
1266SAIGWT 215,254 .49 215,254 49 213,364.89 [1.559.60] 213,364.89 14713478
12668B0OCY 4. 368.811.57 4, 268.811.57 4,023,276.98 [235,535.59] 4,083,276.98 3,194, 72607
1266BBE3S 12,237 49662 12,237 495,62 12,171,201.1 (56,294 .51 12,171,201.1 TA23.824.65
12BEI4M4E 3,345,585.12 3,345.585.12 2,924.649.71 [620,935.41) 282464971 3,067, 73.20
126BIFERY 410,254 47 410,254 47 395,368.17 [14.886.30) 385, 368.17 304,010,158
12BB9GKHZ 10,545,309.79 10,545,309.79 10,352, 747.02 [192.562.77] 10,352, 747.02 7.248,298.96
12669GRGE 5,343.000.43 5, 343.000.43 5,291,293.60 [51,706.83] 5,251,293.60 4,910,079.83
12BBAGTYS 282.816.99 282.816.99 279,945.17 [2.871.82] 27994517 1958,820.70
12669GLUR0 2,944.08E.20 2,944,056.20 2776 388.78 [IET.EET.44] 277638878 2,000,134.28
152314MLIE 1,010,344 .98 1,010,344 .96 20,5804 [1249,764.55] 22058041 2E5,075.90
2en4oviGH 4241602 241602 203812 [377.90) 4203812 140,300.29
22943HADE 2,483,907.95 2,423.907.95 712074307 [1363,164.88) 712074307 4,517,820.00
2324808487 1870,383.26 1.870,383.26 1,781,926.02 [B8.458.24) 1,781,925.02 1,160,199.25
233MPEAT 712047073 712047073 701881172 [101,654.01] 701872 E,982.061.95
23332UACE 3A04. 6764 390467674 362296095 [281,715.76] 3.622.960.95 3,216,228.55
23332UARS 2,042, 640,20 2.042.640.20 77051683 [332,123.37) 7051683 5,24 769031
2arnueGE 026348204 h263.402.04 5016,172.22 [247,209.62] 5,016,173.22 3,794.630.78
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CLZIE b:}:ﬁ“gfﬂiﬁ;ﬁé Cumulative Amoartized Cost Frojected Cash Fecagnized Amoartized Cost Fair Walue
3 Adjustment before OTTI Flomw aTTl after OTTI
Adjustment
23332UBNE 3 4,768,199 | t 47818971 ( $ 47236764 [ # [34.513.67] 472367614 3.020,467.29
23332UCM4 482,401,723 482.401.73 462, TE3.7E [19,647.97] 462, 7376 330,868.24
233320005 17,209,535.70 17,209,636.70 16,62E,954.38 [682.581.32] 16,626,954.33 10,401,707, 71
2aa32UFY] 1,245,925,58 1,245,925.88 1,213,009.68 [28,316.20) 1,218,009.68 V7282786
Z2A15I0EH2 28,096,437 64 28,096,487 64 28,045,060.16 [51,437.48)] 28,045,060.16 26,312, 41276
251510FE4 3,869,590.10 3,889,890,10 3,879,344.81 [10.545.29) 3,879,344.81 2.981,443.13
ZE1510MCES 11,993,251.48 11,998,251.48 1,939,470.36 [58.781.12] 11,939,470.36 3,231,821.40
30261 A4 £.821,818.83 £,521,818.83 E.722,410.64 [39,405.13) E.722.410.64 527892341
320510CJ3 BEY.E73.90 BEY.A73.80 HE4,5800.37 [3,073.63] BE4,800.37 A38,436.31
32053440 168, 781.82 168, 781.82 16254290 [E,238.92] 162,542,890 164, 562,26
32056882 161,729.90 151,729.90 145,187.12 [6,542.78] 146,187.12 138,736.21
22N3J8083 BI7 1791 B97.171.491 BT IE2E2 [19,809.29)] Y7262 3BV E2217
IEZ2BFCHEI B30,865.79 830,865.79 71944710 [111,415.69] 719,44 710 THE,146.70
36234100 21,E42,269.81 21,642,269.81 21,108,962.14 [533,307.67] 21,108.962.14 21,499,857 50
62420801 427 77796 42777796 425,067.26 [2,720.70] 425,057 26 42233365
3E298KAES 13,002,807 66 13,002,807 58 18,626,171.428 [377.636.08] 13,626,171.43 18,219,566.653
39538RAER 9,304,989.13 9,304,989.19 5,826,072.74 [475,316.45] 2,826,072.74 5, 738,051.45
39538REEY 10,128,998.42 10,128,995.42 9,632 687 46 [496,310.96] 9,632,687 46 E.E4E.599.65
29538WFHE 5,549,004.95 2,549,004 .95 216288273 [386,122.18) 5,162,882.73 5178967653
39538WHFS 23,489,594 .54 23,489,894 .54 22 622.863.22 [BE7.041.32] 22,622.8603.22 13,769,229.23
2953964 A0 3,582,107.20 3,582,107.20 348048725 [101,620.05] 3,480,487.25 2,374,367 64
HIEIFFRI 1.033.082.03 1,033,082.03 1,023,854 .56 [3.227.47] 1,029,854 .56 84761203
HIEIFHCD E.513,447.11 E513.44711 E.085,959.20 [427.487.81) E,085,959.20 4,647,189.86
HIEIFHUD E179.446.69 E,179,446.69 E,086,207.17 [34,239.652] E,085,207.17 4,891.633.96
HIEIPEHE 398,402.65 398,405.65 394,205.87 [4,202.78] 394,206.87 264,797.71
HIEIFLRZ 9,608.493.34 8,608,493.34 9,373.928.43 [234,564.91) 8,373,928.43 7,065, 418,61
HIEIPMIGE 1,966,773.37 11,966,773.37 1,740,738.13 [224,976.19] 1,740,738.13 8,134, 717.71
AP GUD 10,6339,729.89 10,639,729.89 10,361,876.18 [277,853.71) 10,361,876.18 7084, 71787
HIEIFSED 3,899,690 47 3,899,690.47 3,836,3665.43 [E4,326.04] 3,836,366.43 2,896 BEG .46
AP T3 1,726,455.40 1,726,455.40 1,650,824.13 [45,631.21) 1680,524.13 1,162,819.32
HIEIFWES 5.433.234.88 5,433,234.88 5,264,188.65 [169,046.23] 5,264, 188,65 3.417,939.61
411G EH] £35,491.20 £35,491.30 B16,308.82 [13,1532.48) B15,308.82 444, 32395
HIEILAES 10,443,007 70 10,448,007 .70 10,236,230.71 [213,776.93] 10,236,230.71 E.723,398.30
B4 AET 9,958,270,74 9,958,270.74 9,632, 612.85 [325,657.29] 9,632 612,85 E,252,429.56
13739EARZ 16,676,973.30 16,676,973.30 16,187,293.48 [388.673.82] 16,187,293.48 10,405, 726.23
45071KOD03 1,08E,382.12 1.08E,382.12 1,059,550.60 [2E,831.52] 1,059, 56060 T45,093.48
452 E4MHYE 224,089.33 224,089.33 209,941.80 [14,147.53] 209,941.80 193,979.45
45254 MWD BE7.029.04 BEY,029.04 860,377 46 [16,651.58] 850,377 46 E21,336.15
45254 MEF 3 4,230,253.82 4,230,253.82 407513353 [155,120.29] 4075133653 3,791,309.83
45254 MMED 47632892 476,328.92 A32473.13 [42,866.79] 43247313 TH3129.67
45254 MMLE 1,322,330.29 1,322,330.23 1,293,159.75 [23,170.54] 1,293169.75 925,528.45
45254 MMPS 10,7365,821.01 10,735,821.01 10,652,269.05 [53,551.96] 10,652,263.05 8.014,093.27
45254MF A3 12,692,475.65 12,692, 475.65 12,386,091.91 [307.383.74) 12,386,081.91 10,412,439.77
45254 MP UG 4,4:30,090.51 4,430,090.91 4,293,231.61 [136,859.30] 4,283,231.61 3,402, 629.51
45254 TRX4 265,240.20 265,240,200 258,102,032 [7,132.17] 25%8,108.03 177,037 44
A5EEOLCRHT 4,067 423,37 4,067,429.37 3,913,813.54 [14:3.615.83] 3,913.813.54 3,689,459.26
45EE0LE WS 21,908,347.651 21,908,347 51 21,298,027 60 [B10,319.91) 21,298,027 60 13,584, 806.77
A5EEOMNEJ3 222048594 2.220,486.94 202142812 [199,067.82] 202142812 196949375
45EEOR2YD 1,017,882 62 1,017,882 52 1,001,489.22 [16,393.30] 1,001,489.22 793,003.49
45EEOMNEHS 4,324,034 .48 4,324,034 .48 4,269,797.16 [54,237.32] 4,269,797.16 3,196, 502,02
4EEEONG 24 1970445 45 1,970,446 45 1.965,799.95 [1.646.51] 1,968,799.95 1,795,440.64
45EE0MS30 1,157, 717.89 1167 717.89 1,150,501.52 [7.216.07] 1,150,501.82 59E,223.95
45EEIEALZ 236,697 52 236,697 52 226,316,139 [9,381.33) 228,316,139 214,426.31
46624 7HES §,390,729.34 5,390,729.34 B,333.873.02 [56.856.32) B,a33,873.02 3,378,589.69
R2A2218.JE 2.261,175.96 2.261175.96 2.216,676.56 [44,499.40] 2,216 67656 1,517,007.01
B2R221GM3 2.7a2,081.65 2,732,081.65 2,649,357 67 [32,723.98) 2,649,367 67 1,613,667.37
R2hz2IHAS 20,207,346.18 20,207, 345.18 13,668,821.93 [538,523.26) 13,668,821.93 10,939,984.17
B2R24Y A5G4 1,062,404.37 11,062,404 37 10,838,361.72 [224,052.65] 10,838,361.72 7.060,647 53
H2hz24 AFD 4,665,927 77 4,6E5,927 77 4,379,662.95 [28E.274.82] 4,379,662.95 E147 462 .85
BROZFALRT 9,296,635.13 9,295,635.12 9,213,079.35 [22,5666.78] 9,213,079.35 E,032.912.95
BE0ZTEA AR 13,108,233.41 13,108,293.41 12,665, 836,46 [442,456.95] 12,666,836.46 E968.458.74
BE274SAMI A0E,915.51 30E,915.51 250,480.09 [26,436.42] 850,480.09 7H2.034.62
BYE4 33542 7024024 64 V024,024 64 5,585,677.88 [138,446.76) 5,585 677.88 4,314,506.23
AYE433H33 3,261.826.29 3,261,826.29 3174.754.27 [37.071.02] 3,074, 754.27 313397243
764 3LMPS 1,698, 761.89 1695,761.89 1,516,316.66 [121,845.23) 1,516, 916.66 1,008, 586,00
HE9929M38 E15.843.60 E15,843.60 EO7,180.23 [11,6E3.31] EO7.180.29 A83.261.22
B39929m29 3,890,489.13 3,890,489.13 388795367 [2.535.48) 3,887 95367 3,369,229.48
B30z0U4.83 154,092 84 154,092.84 162,882.12 [1.210.72] 15288212 147, 716.07
B3020UA1C9 205,9583.42 205,983.42 203,847,928 [2,135.44] 203,847.98 72954723
B30z0UMZ4 1,413,542 51 1413542 51 1,384, 820,01 [28,722.60] 1.384.820.01 1,305,530.00
E1749LAMN1 495,108,328 495,108.38 426,403,831 [B8,704.57] 426,403,851 483,109.45
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STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company
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Amortized Cost ] i i ; i
: Cumulative Amoartized Cost FProjected Cash Recaognized Amortized Cost ;
CUEIE tefone Cumulatisy Adjustment before OTTI Flaw aTTl after OTTI At Male
Adjustment
EITG2EAER ¥ 29846827 [ # ¥ 29845827 [ # 24709675 [ # [B0.561.52]) & 24TH9ETE | & 20159354
E1913RAAD NAIFET2 04 417,672 54 10,588,133.59 [529.538.95) 10,8828.133.59 9,519,940.36
E1315REE] E,273,000.31 B, 27300031 E,124,189.75 [142,810.55] E,124,189.76 3 779E7T.22
E387284C9 217402570 217402570 2120,248.36 [B37TT.34) 2,120,248.36 1.283,453.97
E4352VEG2 53.328.08 53,328.05 4130227 [12.025.78) 41,302.27 34.820.40
EEIBTHENE 1652030 16,520.30 16,470.43 [49.87) 1647043 170364
EE3E3MCUS 728255424 728265424 723568242 [46,871.82) 723668242 §,207,208.31
TIMEPJDS 20,976,168 2037616 15,251.21 [1.724.95] 19,251.21 2041557
7492288485 13,117, 398.44 13.117.398.44 13117, 398,44 - 13117, 398,44 754787659
THEIMGACS 17.258,298.59 17.2568,298.59 16,957 7a0.62 [300,518.07) 16,957 78052 10,592,846.95
TEI4HADS 15,985,299.958 15,985,299.98 15,385,859.62 [599,440.38] 16,385,859.62 471122781
TEIHAKS 5,111, 412,15 511141215 4.281.961.H [229.450.84] 48819611 148662818
TEO935L133 B09,393.37 F09,393.37 B048,070.17 [323.20) 509,070,107 401596 46
TENOGEZS 5017 87152 5,017 47152 4955, 217.15 [B2,754.77] 4,958,217.15 4 57 E49.54
TENNGGE 5,026, 755,12 502675512 4,991.211.22 [35.543.90) 4.991.21.22 4.874.911.35
TENOG Y40 2. 783,024 52 2,783,024 52 254210058 [140.924.06] 264210056 262164463
TENIGZG)T B, 790,133.51 B,730,133.51 E.546,910.1 [243.223.40) E546.910.1 5967 52657
TEIIEKIN B,008,078.81 B,008,078.81 5,386,056.06 [123.022.75) 5.386,056.06 3,864.201.42
TEIIER S 8,315,435.99 8,315,435.99 8.1549,140.66 [156,295.33] 8,159, 14066 5,395,0949.87
TEIERM2 16,560,034 81 16,560,034 81 16,205,072.57 [354,962.04] 16,205,072 57 10,247,725.81
TrETFLAFY 40,376,607.92 40,976,607 .92 3951758702 [1,459,020.80) 39517 5aV.2 26,106, 7E0.00
FTETFLAHO 2,035,845.16 2,035,845.106 1.964.959.14 [F0.256.02) 1964,959.14 242611199
TrETFLAE 2EA22ETING 2882287915 27.814.860.58 [1.008,018.57) 2781486058 15,798,887.97
Ta548KKOE 149547074 1.495,470.74 1490,425.94 [5.044.80] 1.490,425.94 131898277
2055E4RME 3,471,895.26 3,431,895.26 2,858,392.92 [G73.496.28] 2,858,398.98 2ETT.A4TN
AEER4NAGE 1.143,0085.80 1,144,005.80 1.074,369.95 [F4.635.595) 1.074,369.95 1112,280.44
BEIETEZA0 21:3,401.28 213.401.28 133,019.29 [30,381.99] 183,019.29 184, 712.67
BEIETACEZ 4.505,670.30 4.505,670.30 4,010,269.07 [495,401.23) 4,010,269.07 4,491455.53
BEIREHH R0 93454429 934,544.89 28180154 [B2,743.08] BE1,901.54 TEE,260.95
BE3GERIGE 1.104,716.83 1,109, 716.83 1.086,821.24 [22.895.69) 1056,521.24 1.105,869.67
26358REE3 140,334 .59 140,584 .59 133.518.81 [1465.78) 139.,518.81 114.478.24
BE3G3AEHZ 2287866 22ATREE 15,088.67 [7.789.99) 15,088.67 17.036.99
2E359BKEBE A01519.44 A01519.44 2490,541.79 [10,977.65] 29054179 8237713
BE35IELES 1.236.421.78 123642178 1.214.880.93 [21.540.85] 1.214,880.93 1.047,933.98
2E3BIBFMY 1,697,008.90 1,6497,008.90 1677.712.85 [19,296.05] 1E77.712.85 147142081
2635300E0 1,720,052.55 1,720,052 55 1567, 77274 [IE2,278.81) 1,657, 77374 1,008,171.00
263530LS 182,619.56 182,619.56 17792938 [4.640.13] 17792938 130,899.00
BEIRALEW 19,283, 246.92 13,283,246.92 13,854, 133.13 [4:23,113.79) 18,854, 13313 12,078,962.49
BE3HALEMZ 1,229,392.32 1.229,392.32 122142118 [F.A71.14] 122142118 THY.FR3.92
BEIEDJALS 10,678, 5958.80 10,678 535880 10,10,663.03 [BET936.77) 10,10,66:3.03 5 GER, 22553
BE360JAE] 8,083,947 71 808394771 7,968,904.60 [115,043.11] 7,968,904 .50 5,199,107.01
BE3R0UAFS 3679,934.99 3.679.934.99 3,657.014.40 [22.920.59) 3EET.014.40 2,342.230.10
BE3EIHARZ 1,498,036.76 11,498,036 76 N,228,014.28 (270,022 48] 22801428 7105,230.74
2E3RIHABD 72454718 724547181 BAT7.265.79 [GE2,206.02] BE77.266.79 B,27E.092.75
BE3E30AAS 83419582 8,341.915.82 7.940,221.38 [401,694.44] TA40,201.38 5,860,750.26
285220FSY E,795,812.69 B,795.813.69 B,700,333.14 [95.450.55) B,700,333.04 592495727
J2022VEES 216,043.72 216,049,723 197, 161.22 [12,288.51) 197, 161.22 205,696.07
J2922F 4MT 4,304,379.27 4,304,379.27 4,200,000.14 [104,379.13] 4,200,000.14 3,057.226.29
H2A22FETI 7. 186,795.39 7,186, 796.39 7025, 7EE.14 [160,027.25] 7026, TES.14 5,003, 926.25
2922F 705 897147846 8971973 46 B,E46.636.70 [325,341.78) 8,646.636.70 E,ZE5.400.14
H2AZZFBETZ 1174,068.37 1,174,068.37 1,155, 7E5.65E [18.302.81] 1,155, 7ER.5E 860,774,890
2922F )25 E.121,694.09 E,121,694.09 B, 046,585,332 [F5.108.76] 04658633 4,353,868.94
A2922F MW 1182.216.02 1,192, 216.02 1176.012.07 [16.203.95) 1176.02.07 1.321.844.90
J29E2FTJT 1.233.564.94 1.233.564.94 1.210,352.93 [23.212.01) 1.210,352.93 974.061.94
2922F WS 3540,323.48 3.540,323.48 3,390,238.86 [150,084.62] 3,390,238.96 2,249,678.72
A2922FEFE 8,125, 761.26 8,125, 751.26 780197137 [323,779.89] 780187137 E,075,249.66
42925CEET 4,188,635.02 4,188,635.02 4,096,642.85 [91,992.17] 4,096 642,85 30339574
2925y AM2 B1E, 73754 B16,737.54 BAT.RIR.02 [19,139.52] BT Bag.02 462809
929265AEE T26.416.21 72641821 ERO,038.47 [45.377.74) E20,038.47 B15,701.52
H2ava0A RS 53733145 BT 33145 52333307 [13,998.39] B23,333.07 437, 747.24
43933651 156069773 1,560,697 .73 1549, 34113 [11.356.60] 1.549,341.13 143179271
H3933EKER 2,341,996, 35 2,041,996.35 2034, 36348 [F.E32.87] 2,034, 36348 2,055 619,32
939336HER 1,157.951.25 11,167.951.26 10,874.647.00 [283.304.24] 10,874.647.01 843248602
43934FHCH 771E919.25 771291926 7.593,609.07 [13,310.18) 7.594,609.07 5,315,460.28
343810443 GEE424.05 HEE,424.05 G4E, 48591 [13,938.14] B4E,485.91 Ah2 65369
J4921UAFE 131,272.34 131,272.34 12055574 [10,716.60] 120,555.74 126,792.75
ag45Ea20804 469,929.99 464,929.99 46719165 [12.738.34] 45719165 447.475.99
Totals $ 1,090,08249362 | % § 109003249262 | ¢ 1085270 74EEZ | § [34.211.747.00)) ¢ 105587074662 | $ 7RI I28460.77
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The following is the impairment listing for loan-backed and structured securities for the three months ended September 30, 2011:

CLZIE b:}:ﬁ“gfﬂiﬁ;ﬁé Cumulative Amoartized Cost Frojected Cash Fecagnized Amoartized Cost Fair Walue
3 Adjustment before OTTI Flomw aTTl after OTTI
Adjustment
I0I04EAFT % 266,000.00 { § k3 256,000.00 ( % 290,000.00 { § [E5,000.00] 2490,000.00 285,000,00
121463459 12.032,384.34 12,032,384.34 1,850,302 .55 [132,081.75) 11,850,302 66 827327287
02145 TAQD 17,912,916 .58 17,912,916 5§ 16,693,633.85 [1,219,282.71] 16,693, 633,85 15,861,676.63
O2147CAA1 8,190,222.89 £,190,222.89 7,939,110.94 [261,111.95] 7.939,110.94 E.09E,EG2 TS
021470AET 10,161,163.88 10,161,163.88 10,078,483 46 [22,680.42] 10,078 423 48 E,914,174.96
0Z2EE0TJED 20,666,478.37 20,556,478.37 20,347, 778.08 [207,700.23] 20,347 77808 12,686,211.89
026929401 2,0:30,836.70 2,030,886.70 7.394,102.16 [E3E,754.54] 7,394,102 18 5,25E,697.023
040104 G4 308124314 308124304 29328214 [148.421.73) 2A32.821.41 2212620
04010485 2,149,830.78 2,149,830.76 1,896,624 45 [253,206.31] 1,996,624 45 1179,460.79
056234840 24226138 204226138 2.033.334.33 [8,927.05] 2.033,934.33 2.124.984.49
0594ERY P2 911,601.E7 A1E0ET 257,990.95 [23,610.72] 287,990.95 B34, 77862
05949ALH1 2.151,644.79 251,644,739 2136,047.25 [15,597.54] 2,136,047.25 2.013,913.79
OE050HEXE RERET7.EE RER,EV7.EE 391,960.26 [163,827.20] 391,950.36 275,336.82
OEEEZ0AAT E.077 836,07 E,077,836.07 5, 767.188.52 [320,646.55] 576718852 3,826,160.28
07325 8159 204624208 2.04E,242.08 1,991,505.51 [54,736.67] 1,991,5605.51 1,745,162.36
073842 He 1,361,810,63 1361,810.63 1362, 74346 [9,067.17] 1,352, 74346 1,248,649.19
07384MSED 1,104,512.98 1,104,612.98 1,101,308.59 [3,204.39] 1,101,308.59 1,069.508.44
O738548B7 12,695,390,34 12,695,390.34 1,906, 518.23 [FE8.872.01) 1,906, 518,33 8147 29287
07387aPA0 1,573,350.01 1.573.350.01 1,479,316.14 [94,033.87] 1,479,316.14 938,382.90
073879292 9,514,139.04 9,514,139.04 £,989,749.85 [524,389.13) £,989,749.85 4,663,130.93
O738TAFKES 457 36108 457 36108 433,935.98 [23,425.08] 433,935.98 441839.32
Ov40iLAa1 12,276,860.81 12,276,860.81 12,136,177.26 [140,653.55] 12,136177.26 £.418,287.4
O7401LAGE 282148552 2821485 52 2. 760,360,758 [E1.134.74] 2.7E0,360.78 26139182
OTEHEAET 10E,000,00 106,000.00 A0, 796.00 [15,204.00] A0, 796.00 8E,000.00
1248MGA.J3 ¥0,790.89 ¥0,790.89 EE,2E7.71 [4.523.18] EE,2E7.71 49,228.91
12498MAES T28.683.92 T28,683.92 710, H15.56 [18,368.36] 710, 215.56 E79,973.64
12EETORMT 1,732,271.79 1.732.271.79 1,6E0,075.67 [72,196.12] 1,6E0,075.E7 914,733.00
12673 WES 432 664,93 432, 654,93 47559495 [15,759.98] 475,594.95 470,107,739
12EEVGCET 169,287.19 169,287.19 164, 795,22 [4.491.97] 164, 796,22 122,499.65
12EE7ES20 1,645, 736,57 11,645, 736,657 1,089 51467 [657,221.90] 1,083,514 67 77 TELTE
12EE7GEWFE E.438.343.28 E.438,343.28 E,207,410.09 [230,933.19] E.207.410.03 4,282,323.80
12EE7EYHE 1,052 40167 1,032 467 738,077.21 [234,324.45) 798,077.21 961,743.25
12EESEE33 12,87 3,66 1.44 12,873,661.44 12,666, 782.02 [217.873.42] 12,666,782.02 4,023,632.43
12665EEH2 201,730,565 201,730,565 75368093 [48,049.62) 753,68093 TEO403.72
12EE9F w32 363,882.87 963,882.87 A6E,051.21 [7.831EE] 45E,061.21 YB3, 113,66
12EEAGKHI 1,070,665,27 11,070,655.27 10,321,345.52 [249,309.45] 10,521,345.82 2,4.35,950.92
12EEIGMET 187,439.13 187,439,413 13E.583.68 [S66.45] 136,583,638 167 407 46
12EEAGRME 2,361 586,60 2,381, 586.60 2,337, 315,68 [44.370.92) 2,337 31568 1664,932.90
12EE9GROE 5,867, 340.95 5,867, 340.95 5, 720,021.02 [147.319.94) §,720,021.02 B,269,536.71
1ZEEAGTYI 302,649,258 302,649.28 289,237.92 [13,411.38] 289,237.92 221,846.36
12EEIGURD 3154, 848,17 3,154,848.17 3,013, 751.26 [141,096.91] 3,013,751.28 2.110,912.61
14453MAED 5,366,400,29 8,366,400.29 2,143, 712,87 [222BE7.42] 2143 71287 E,07E,034.91
P3N ACT 2389577 .54 2,389,577 .54 2,.366,142.09 [24,430.45] 2.365,142.09 200392325
22540YGT1 144,135,24 144 135,24 144,006,323 [125.85) 144,006,339 142,406.44
2254055 154, 848,81 154,848,581 153,043.38 [1,805.43] 153,043,358 1265,379.04
22943HADS 2,930,536.31 £,9:30,536.31 £,569,212.83 [371.323.38) 5,569,212.93 4,553,925.00
232438808 910,919.35 310,913.35 300,594 54 [10,324.81) 300,594 54 EET 968.15
2aa2iPEAl 3904 177 62 3,904 177 B2 3,903,386.18 [791.44) 3,903,386 3,814,546.35
23332UBNE 5,006,024.34 5,006,024.34 4045 487.38 [160,5:36.96] 4,045 487,38 3,320,926.51
2a3a32UCM4 4549,167.25 453,157.26 454, 521.05 [4.636.20) 454 521.05 336,416.99
251508RB3 716,113,639 E.71E113.69 5,038,739.88 [877.373.81) 5,038,739.88 4,164 503,30
251510FE4 5,175,183.65 5,175,183 65 5,062,929.33 [122.254.27) 5,062,929.38 4,369,316.65
F2N3JART E22,TE4.25 E22,7E4.25 EOEES2 43 [16,081.7E] EOE 68249 38697737
2213JEYE 262, 763.95 252,753,495 22862165 [24.132.30) 22862165 133,878.00
3E228FCHI 927,018,639 327.018.69 87EEEZ.22 [50,356.47] EYEEEZ.22 795,524,533
62230402 1,315,082 42 1,316,082 .42 A70,668.69 [344.413.73) A70,665.69 1,249, 565,64
362480807 10,920,725.53 10,920,725.53 10,190, 760,28 [729,975.25] 10,130, 750,28 E.771.946.36
36298HAES 19,540,101.43 13,540,101.43 13,356,054.29 [134,016.60] 13,356,054.83 13,688,392.80
39638REE4 10,621,465.73 10,621,456.73 10,367, 148,10 [264,307.63] 10,367, 148.10 E.833.433.32
29539GA A0 3,745,859.77 3,745,859.77 3,693,394 .28 [52,455.39] 3,693,294.38 2,762, 708,79
HIEIFFRI 1,067 421.82 1,067 421.82 1,043,222 .96 [8,198.86] 1,049,222 96 880,583.81
A1E1IFHUD 434,985,139 E.4.34,985.19 E,321068.24 [11:3,916.85] E321,068.24 5,082,846.12
HIEIFEHE 428,607.22 428,607.22 H7ATIED [10,633.59] 41797363 298,610.43
HIEIFLR2 10,208,564 57 10,208,554 57 9,9:31,349.29 [277,205.18] 9,9:31,349.39 7,369,950.14
HIEIPMGE 12,686, 469.66 12,686.469.66 12,263,773.73 [432,696.93) 12,253, 773.73 4,207,070.40
A1EIFSED 4072927 88 4,072,927 88 4,054, 365,25 [18,562.01] 4,054 366,25 2,112,909.78
HIEHAET 10,228, 700,53 10,228,700.53 10,108,587 0.61 [119,829.92] 10,108,870.61 E.TE3.548.54
437 39EAP2 16, 7E2,173.85 16, 7E2,173.85 16, 754,383,749 [7,790.0E] 16,754,383.79 1,547,347 43
437I9EBJG 7018, 708,26 7.018,708.26 ¥.708,379.95 [110,328.31) ¥.708,379.95 558240629
437 39EBSE 749547191 7.4495,471.91 7,360,124.77 [135,287.14) 7360184 77 5,928, 56653
1507IKDDS 1.228,116.77 122811677 1,170,289.65 [B7.827.12] 1170,289.65 T47,163.16
45254 MWD 2948,086.12 293,086.12 888,802.85 [9,283.27] 898,802.85 BEE, 736,70
45254 MMED 1,01,360.40 1,011,350.40 33057451 [20,775.89] 49057451 £19,498.77
45254 MMLE 1,361,465, 24 1.361,465.24 1,349,26153 [12,204.31] 1349,26153 949,172,681
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STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company
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CLZIE b:}:ﬁ“gfﬂiﬁ;ﬁé Cumulative Amoartized Cost Frojected Cash Fecagnized Amoartized Cost Fair Walue
3 Adjustment before OTTI Flomw aTTl after OTTI
Adjustment
45254MF A9 % 12,078,94792 | $ k3 13,078,94798 | % 12,864,037.94 | § [214.910.04)] # 12,864,037.94 | % 1,036, 655,21
452 54MP UG 4. 567,944,238 4, 667,944.28 4,491,215.04 [BE,729.24] 4.481.216.04 3,436,163.55
45254 TRX4 289,648,852 299,648.82 268,982.89 [20,665.93] 268,982.89 124, 56775
45264 TSMT 3,185,176.16 3,185,176.16 317E.237.32 [E,937.84] 3078.237.32 1802 64977
45EE0LE WS 22,789,501.37 22, 789501.37 2215793728 [E:31,563.93] 22,157 937.28 14,182,598.88
A5EEOL W 3G ZA2EZT.H 2A21627.31 2,402, 696.11 [518.931.20] 230269611 164594274
A5EEOLY W3 2.839,935.29 2,839,935.89 2675,191.85 [164,744.04] 2,676,191.85 1,808,235.08
45EEOMNEHS 2.048,236.34 2.548,236.34 2,494 498 56 [53,737.78] 2494 498 56 2.19z.321.24
4EEEONG24 2,006, 31351 2,008, 313.51 1977, 589.40 [28.724.11] 1,977.529.40 1,864,995 67
46624 THES 5,BE3,043.17 5.EE3.043.17 5,468,140.43 [194,902.63] 5.465,140.48 3,478, 74959
4552 7MBRE 10,520,931.04 10,520,9:31.04 10,382, 860.24 [138,070.80] 10,382 ,860.24 7.343,157.84
B2AZ218JE 2,364, 660,32 2,364,660.32 2.303,545.55 [E1114.77] 2.303,545.65 1462,798.21
R2R221CO7 139,143.11 139,143.11 140,273.81 [58,869.30] 140,273.81 73,244 54
B2AZ21EMI 7.615,159.04 T.615,159.04 E.810,706.64 [204,452.40] E.810,706.64 5, 780,485.70
R2R221GET 21,.306.29 21,306.29 19,942.84 [1,364.05] 13,942.84 1762117
B2RZ21IGM3 2.893.816.76 2.893.816.76 2.070,940.52 [122,875.84] 2.770,940.92 1,.745,499.68
R2R221HAS 20,311,816.92 20,311,816.92 20,218,739.56 [93,077.42] 20,218,739.58 12,212, 406,28
B2A24AFD 10,165,923.60 10,166,923.60 4,936,997 51 [228,926.93) 4,936,997 51 B, 413,146.30
BROZ27AART 9,939,205 47 9,939,205 47 9,460,015.29 [479,190.18) 9,460,015.29 E,284 640.75
BROZT AL 5,014, 593.61 5,014, 533,61 472780864 [28E,784.97) 4, 727.805.64 3,669,394.89
BROZ7EA AR 12,695,297 92 13,695,897 .92 12,402,622 86 [293,275.0E] 13,402 622 88 7. 785,098,293
BEZT45AMI 458,260,839 458,260.89 H3E,771.00 [21,459.89) A3E,771.00 £00,319.19
BYE433W 2N 2173,624.29 2,173,624.29 1,797,224 58 [37E,399.71) 1,797,224 58 2,111,096 62
AYE4388.83 2.986,331.4 2.986,331.41 2.904,333.95 [51,997 4] 2.904,333.95 2202 462,90
BYE43LMPS 1,768,401.20 1,768.401.20 1,665, 7E2.72 [102,6:32.42] 1,6E5,7E.72 1,020,858.00
Ha0z0UaICs 831,369,652 £31,369.62 529,864.74 [1.514.78] B29.864.74 TEO,EE3.54
BI020UMZ24 147707386 1,477,073.86 1,413,229.74 [E3,944 12] 1413,229.74 1,3:35,164.95
B30z0UUJ2 3.526,203.43 3.526,203.43 3.498,54.17 [26,EEZ.26] 3.498.541.17 3,179,606.06
BI02001W 43 1,145,354 75 1,14E6,354.75 940,451.86 [205,902.23] 940,451.86 1,063,971.44
Ba0z24wABEd 137787401 137787401 1243467 53 [128.416.48] 1249467 63 1,366,687.68
EI7E2EAES 308,320.76 208,320,768 290,839,428 [17,481.28] 290,839.43 210,114.91
E1915REE] E.A05,626.22 EA05,626.22 E.368,210.54 [137.314.68] E.368.210.54 4,034 515.97
B354 AH2 ¥39,020.00 79,020.00 - [79,020.00] - 100,0010.00
ESI06F AGT 222.807.35 222,807.35 173, 73796 [449,069.39] 173,737.96 E44,988.50
ESE3EYRKE 1,595,092.54 1,595,098.54 1,461,692.09 [13:3,406.45] 1461,692.09 1128,243.27
EEEIEYLISE 1,967, 06E.10 1.967,066.10 1,626, 756.58 [341,309.52) 1,626, 766.68 1842 .954.687
E2383MCUS 7569, 31148 ¥.5E9,21.48 7A458,109.86 [111,201.62] TARS09.86 553068862
EE383MN0TT 7.580,254.71 7.580,254.71 753798261 [42,272.10] 7037982 61 5,517 435,73
EIIZIPDES F33.994.81 73399481 T14,780.11 [19,214.70] 71473011 E49,477.08
T33EFJO3 24,652.84 24,662.84 21588.24 [3,064.60] 21,588.24 20,920,183
TEIAHAKS B.468,216.97 B4E8,316.97 4.947,087.27 [621,229.70] 4,947,087.27 1,960,199.38
TENOG Y40 2,855,652.11 2,865,552.11 204895713 [6,594.93] 2.848,957.13 2,680,673.09
TENOGZQF E924,079.62 E.924.079.62 E913,692.491 [10,386.71] E913,692.91 E022,.270.89
TEINEKL E,185,182.79 E195,152.79 E,1439,135.4 [36,047.38] E,149,135.4 4,149,854.65
TIR48KHOE 1,530,147.05 1.530,147.05 1509,276.36 [20,870.69] 1,509,276.36 1,330,711.68
E05EE4RMG 3,083,883 77 3,783,853.77 3,390,656.22 [393,197.58] 3,990,656.22 2.589,301.59
S1T44FOKD 2.078,3001.21 2,178,201.21 2.151,684.02 [2E.517.19] 2,151.684.02 176138263
BEIETZ2A0 233,595.24 233,595.24 215,504.87 [18,090.37] 216,504.87 186,216.34
BEIEFAONT 41E,883.90 416,883.90 286, 769.07 [131,124.83] 296,759.07 308,009.45
BEIETIKGE 2A73646.71 2A73. 64671 2.942,098.75 [31,547.96] 2.942,098.75 2,664,997 41
BE3ESRPER 43722089 43722089 42247479 [14,74E.10] 42247479 398,856,658
BEIRIACCE e e e 53197821 35312715 [178,851.06] 35312715 488,282,156
BE363ADMD T41.134.04 T41,134.04 3246346 [414,E70.52] 32646346 ES2,038.16
BEIRIETE] 13803760 138,037,860 126,862,756 [11,174.85] 126,862.75 137,039.83
SE3RIEKEE 91E,470.25 916,470.26 404, 786,02 [11,684.23] 304, 786.02 307,098.07
BEZEI0LLS 194,987.88 134,987,898 188,934.70 [E.053.18] 188,934.70 143,104,854
SE3RI0URE 17,332,821.60 17,332,821.60 1713321077 [199,510.83] 17,133,310.77 13,000,522.13
BEIEILAW1 20,040,503.75 20,040,509.75 19,854,529.4 [1895,950.34] 13,854,529.4 12,606, 141.57
BE3E0JAE] 2,289, 646.52 8,289,646 58 8,220,957 52 [E8,E89.0E] 8,220,967 52 B,360,209.27
BEIE0JAR] 3,353,911.80 3,363,91.80 2,094, 798.76 [519,113.04] 2034, 79876 1.897.894.65
BEIE0KAFS 32,11E,770.69 32,16,770.69 31,736, 747.36 [381,023.23] 3,736.747.36 20,359,228.08
BEIEIHALZ 12,017,398.43 12,017,398.43 1,901,691.77F [15,706.66] NA0MENTT 791493346
BE3EIHAED 7.E64,446.10 7654, 446,10 7563360428 [101,085.62] 7.563,360.48 754811013
BEIE30A89 8.704,237.99 8,704,237.99 £.584,990.62 [19,247.37) £,584,990.62 B 72652253
BEETRALZ 93726138 937.261.38 T03,789.33 [233462.05] ¥03,789.33 122346427
BEEZZOFST 12377024 712377034 703054829 [93,221.95] 7.030,548.39 E510,377.19
92922FET1 7.370,799.85 ¥,370,799.85 ¥.282.989.99 [27,809.85] ¥.282.989.99 BA63,212.928
A29zZFETE 1,210,035,69 1,210,035.69 1,197,200.58 [12,835.11) 1197,200.58 BO2.009.24
2922F J25 E.254,294 53 254,294 53 E,199,443.91 [E4,850.62] E189.443.91 486779279
H2922FE03 13,171136.59 13,171,136.59 12,466, 741.22 [F04,395.37) 12466, 14122 13,17, 969.62
92922FZF 8 8,267.915.28 8,267.915.28 2.244,339.94 [23,575.44] 2.244,339.94 E8R3,05273
42925CEBET 4,280,518.12 4,280,518.12 4227 77372 [52,744.40] 4227 77T 3,348,795.48
92977 ANT 2466934 87 2,465,934 87 267,246,193 [298,688.62) 267,246,193 46791697
429790483 B92.212.28 Baz.21z.28 B3,268.61 [B0,953.67] B31,268.61 4439,461.21
93933651 1,661,860.00 1,661,860.00 1,609,085.32 [52,774.68] 1,609,085.32 1,403,063.51
A393FHCA £,008,067.92 £,006,057.92 T, 914,350,10 [91,707.82) 701435010 5,510,082.25
Totals ¥  TE23Z0EM.FE [ % f  OTEEIA0E3IYE | §  TIEIO04TEL [ £ (2321068415 & TFIREI0047ES | £ B4E494.23196
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STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

The following is the impairment listing for loan-backed and structured securities for the three months ended June 30, 2011:

CLZIE b:}:ﬁ“gfﬂiﬁ;ﬁé Cumulative Amoartized Cost Frojected Cash Fecagnized Amoartized Cost Fair Walue
3 Adjustment before OTTI Flomw aTTl after OTTI
Adjustment
I0I04EAFT % 370,000.00  § a70,000.00  F 366,000.00 [15,000.001 366,000.00 256,000.00
O0437ECTE 740332691 7.403,326.91 747 262 66 [266,073.35] 7047 262 66 5,694,371.62
004425402 1549,625.51 159,625.51 154,480.10 [5,145.41] 154,480.10 160,913,236
00442J8E4 5,413.645.90 5,413,645.90 4,927 546.20 [486,099.70] 4,927 54620 3,887.634.80
007034404 5,320,602.41 5,320,602 41 §,232,343.88 [88,258.53] 523234388 4,273,416.99
007037EKS 23807467 238,074.67 232.349.28 [6,726.29] 232.349.28 156,567.31
I214EQABT 13,263,679.03 13,263,679.03 12,405,812.00 [867.267.03] 12,405,812.00 9,354,207.08
O2146% 808 17,604,278.99 17, 604,278,939 16,8649,197.39 [736,081.60] 16,869,197.39 12,873,146.97
02147CAA1 2,897,979.14 8,897.979.14 2,450,893.11 [437,086.03) 2.460,292.11 B 71292227
02147 DABT 1,004, 615.15 1,004, E15.15 10,536,593.48 [4E9.021.67] 10,636,593.48 T.6EE.038.70
02EE0TGRT 2,220,080.69 8,220,080.69 2,000,792.08 [219,288.63] 8,000,792.08 B,341882.20
Q2EE0TGSE 706343785 7.553,437.85 E.528,085.41 [1.025,352.44) E.528,085.41 4,919,615.29
02EE0TJED 21,940,74E.02 21,940,746.02 20,981,937.25 [958,808.77] 20,981,937.25 14,187,594.02
D2EEDWACD 16,264,974.60 16,364,974.60 16,003, 512,77 [FE1461.83) 16,003,512.77 23,013,923
02EE0HADE 10,753,042 52 10,753,042 52 10,499,231.10 [253.811.42) 10,499,231.10 2,340,004.28
0269298487 £,990,381.35 £,990,381.35 £,664,611.98 [336,969.37) 8,664, 511.98 8,9083.436.91
026929401 2,710,369.61 2,710,369.61 240622221 [304,147.40] 240522221 BA77RATTI
40104 G4 349346023 3,493,460.23 326603939 [227420.84) 3,266,039.39 2.743,129.20
040104 TFS 28,0761 28,0761 85,6EE.47 [2,519.64] 05, FEE47 E2,FE0.85
040104 TEE 7759128 arvnaze 950,814.78 [26,7TE.6D] A50,814.78 B20,433.37
04012¥aCa 25351181 263,511.81 238,019.03 [15,492.78] 238,019.03 175,846.08
056294880 2.975,082.10 2,975,082.10 289772671 [77,356.39) 2,897, 72671 2,397, 15163
0563501 M4 4. 426,081.37 442608137 2,957 964.95 [14E8.116.42] 2,957 964.95 2,007.952.24
055350CF3 8,177, 598.68 B,177,898.68 700706843 [290,0:30.25] 708706543 4, 7HE,232.12
O594EHYP2 965 465,31 965, 465.31 954,163.65 [11,301.6E] 954,163.65 713,045.13
05343ALH1 1,959, 762,10 1,959,762.10 1945,434.73 [14.327.32) 1,945 43478 1,914,105.53
05360018, 83 10,315,389.14 10,315,339.14 10,136, 226.11 [179,164.03) 10,136,225.11 2.467.262.89
OE050HE. X5 53103177 531,031.77 56240151 [28.630.26) 56240151 29112747
073879292 4, 74H,810.63 4,741,810.63 9,295,040.70 [44E,7E9.93] 4,295,040.70 4,512,197 71
07389 A85 167147058 167147058 1,561,202.75 [10,267.83] 156120275 1,504, 77187
0740084 2,780,642 45 2,780,642 45 2,6EE.904.73 [13,737.67] 2,6EE,904.73 1842,237.26
O7401LAA] 13,341,277.48 13,341,277 .48 12,685,561.38 [E55,716.10] 12,685,561.38 3,725,389.47
O7401LAGE 3,062,505.86 3,062,606.85 2.941,663.78 [110.952.08] 294156378 2.412,194.27
07520041 13,083,773.80 13,083,773.80 12,632, 87248 [450,301.32] 12,632 87248 4,775,661.89
Ovgz0cBL: 2.720,336.17 202033617 2.618,897.35 [101,438.82) 2.618,897.35 2.018.590.75
12458M138E9 4,951,130,55 4 951,130.55 4 86132662 [89,803.93) 486132662 4 564,240,539
12480583 ¥8,372.28 T8,372.25 F2,737.09 [5,636.16] T2,737.09 43,3772
1245RHADS 4,780,920,84 4,780,920.84 4175,285.93 [605,634.91) 4,175,285.93 287730861
12495MAES 7849,064.07 ¥849,064.07 TEE46E.38 [22,E07.69] YEE 466,33 T40.423.81
12667 ORMT 1,531,846.50 1,8:31,848.50 1,717,010.16 [114.836.34) 1,717,010.16 1,037, 115,00
12EET 3 WES BE0,083.26 BE0,083.26 A44. 69182 [15,391.44] H44 69182 B19,479.47
126E67FLILT 189,967.87 139,967 .67 141,386.58 [48.582.29) 141,386.658 785,547.22
12EETGCET 131,815.58 181,815.58 170,887.82 [10,927.7E] 170,887.82 135,927 44
12667 GRE2 2416537652 5,416,537 52 2,266,026.41 [B0.511.11) &,3656,026.41 FO28,670.89
12EETES20 12,283,980.56 12,283,980.56 1,937, 876,96 [346,103.60] 11,937,87E.96 8,059,668.23
12667 GWFE 706109555 7.061,095.55 5502,223.90 [453,871.65) E,602,223.90 5,007 55624
12EESA4ES 12,941,158.54 12,941,158.94 12,119,014.73 [B22.144.21) 12.19,014.73 8,944 515.20
12EE8ACZ6 342389067 423,890 67 3,297,139.33 [126,6581.28) 3,287.199.39 2.466,241.83
12EESAEN3 10,542,275.05 10,542,275.05 10,247 548,39 [294,726.66] 10,247 543.39 834437416
12EE5A1GWS 243236804 2.432,368.04 203617205 [397,195.99) 203517205 2,.338,53217
126EEE0CE 4, 76259084 4, 762,590.84 4,513, 145.41 [239,445.43] 4,513, 145.41 3,802,036.56
12665EBE 33 13,928,5835.54 13,928,835.54 13,081,072.18 [547.763.36) 13,081,072.13 9.546,383.41
126E9E3EE E5,409.70 E5,409.70 35,269.47 [30,140.23] 35,269.47 48,988.83
126E9F VD2 258,107 48 853,107 46 204, 113.58 [53,957.88) 204, 113.58 264, 710.53
12EEIFwWE2 1,015,806.12 1,016,806.12 A75,988.96 [39,816.16] A756,988.96 770, 76362
12EE9GKH2 1,817,842.24 11,817,843.84 11,343,160.99 [474,682.85] 1,343,160.99 9,260,243 44
126EAGMST 206,865,654 206,865 64 193,668.85 [12,156.69] 133,668.85 176,868.37
12EEIGRME 2,636,349.19 2,635,349.19 2.451,227.00 [194,122.19] 2451,227.00 2,127 705,24
126EAGRGE EAT72 12617 EATZ 126107 5054, 262.33 [H7.862.84) E.054 26233 B, 78256312
12EEIGTY3 339,622,823 339,622,823 211,854 .40 [27,768.43] 311,854 .40 242733897
12EEIGLURD 3649322 3,316,493.22 3,189,613.15 [126,880.07] 3,189,613.15 228,534,858
14983CA483 1,274,147 BB 1,274,147 BB 1,196,963.42 [77,194.18] 1,196,9653.42 837,139.86
T3 ACT 2.098.818.47 2.895.818.47 249141726 (407 401.21) 249141726 2.026.546.71
22640Y G 122,879,324 122,879,234 122,460.00 [419.34] 122, 460,00 121,864.87
Z26470BE93 4582217 .54 4582217 .54 4,603,934.32 [F2.283.22] 4,603,934.32 3.5045,680.35
22943HAD8 10,470,44E.75 10,470,446.75 2,967 363.82 [1,513,082.93] 8,957,363.82 738702000
Zaz43na08 3549,370.51 389,370.51 456,614,938 [33,766.63] 456,614.98 TIT 483,87
23245018487 2.071,789.83 2.071,789.83 1965,492.72 [116,297.11] 1,955,492.72 1,565,16:3.24
23I2IPEAL 2.063,387.53 2,.863,287.53 2,86E6,459.02 [E.928.51) 2,866,459.02 2.78E6,385.86
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Amortized Cost ] i i ; i
: Cumulative Amoartized Cost FProjected Cash Recaognized Amortized Cost ;
CUEIE tfone Cumulatisy Adjustment hefare OTTI Flau aTTl after OTTI At Male
Adjustment
23332UF 3 128936654 | & 3 1,289,36654 | $ 1268202304 | % (734350 # 126202304 | % A1,008.17
251508483 753451927 753451927 £,934,953.068 [599,566.21) £,934.953.06 4, 710530.76
30251 ABY 720682642 720682642 716053274 [G6.292.68) 716053274 5,424,394.15
J205ECAHZ 15,970,892 52 15,970,892 52 15,625,005.42 [345,284.10) 16,625,008.42 14,0497 475.09
JE1BEMKT2 450,300.23 480,300.23 34209329 [135,206.94] 34209329 360,669.96
JE22BFCED 1037792 1,037.017.02 982.991.94 [54,025.18] 98299194 84213890
JE2341L449 5,106,623.24 5,106,623.24 5,021,034.34 [85.588.90) 5,021,034.34 4,412,830.84
IE2IHTR 24432001 24432011 237406643 [E9,134.68] 237406643 2,292,997 45
362430407 1,678,000.76 11,678,000.76 1,207,313.96 [470,680.80) 1,207, 319.96 78587130
39538RAES 9,839.578.13 9,839572.13 9,740,017.04 [99,561.09] 4,740,017.04 B,225,326.72
19538REEY 1,118,644.02 1,118,644.02 1086707720 [251.566.93) 10,867 ,077.20 208452146
39538WFHE 9,253,858.85 9,253.850.05 9,008,051.77 [245.807.08] 4,008,051.77 EA07.936.92
3953w HFS 26,147 50244 26,147,502 44 24.863.316.45 [254,185.92) 2486321646 18,158, 716.82
38539GAA0 4,142,380.99 4,142,380.99 3,858.924.02 [283.456.97] 3.858.924.02 3,093.463.70
HIEIPFRA 1089,162.17 1,089,162.17 1,062, 736,29 [26.426.88) 1,062, 736.29 64, F07.20
H11IEIPHUD E.205,621.64 20562164 BBRE125.81 [239,495.83) EAEE,125.81 5536,267.04
HIEIPKHE 465, 705,71 465, 705,71 4471261 [18.579.60) 44712611 33116528
HIEIPL43 15,904,690.31 15,904 690,341 15,427 639.04 [477.051.27) 16,427 639.04 12.619.861.74
HIEIPLR2 121712558 1,217,125.52 10,366, 730.27 [850,395.21) 10,366, 730.27 8,096,014.25
HIEIPMGE 14,212, 262.03 14,212,.262.03 13,086.899.71 [1125,362.32) 13,086.899.01 9,903 452,27
HHEIFGIUD 1,206,201.04 11,206,201.04 H,083,259.53 [123.541.51) 1,083,269.53 ,829.617.26
HIEIPSKD 4,155,267.99 4,155,867.99 4,140,078.71 [15.789.28] 4,140,073.71 33170479
HIEIPTRZ 186191634 1861,916.34 1835.975.71 [25.940.63) 1.835,475.71 128085827
HIEIPWES BA44.745.44 BO44.745.44 5,799,323.66 [45.421.78] ,799,323.66 4.123,200.14
HIEIPHH1 ETTRIEET EVT2IEET EES,094.72 [E.721.85) EE,094.72 47728609
H1IE20AFE %,994,069.64 2,994,085.64 7AE1170.02 [1,032.899.62] 7A61170.02 7354739
HIE4LAES 12,621,800.45 12,621,800.45 1,230,967.78 1,390,832 67 11,230,967.78 8,387.551.76
HIE4YABT 10,726.262.52 10,726,262 52 10,475,360.99 [250,901.53) 10,475,360.99 TEEE 38214
43739EBS 8,350,734.18 3,350,734.18 7,950,384.4 [400,345.77] 7,350,384.4 E,251,970.02
43739EBSE 8,105,264.82 8,105,864.82 TEGEATIS [446.947.63) 7,E58.917.19 E7E1074.64
45254RIHY2 24713673 24713673 233,455.99 [13,680.74] 233,455.99 208,178.13
45254MJG3 1.142,062.94 1,142,062.94 1122 436,65 [19.5677.29] 1122 485,65 456, F40.55
45254MKF3 4447 562,20 4,447.562.20 4,407,084.59 [40,477.61) 4,407,084 .59 4,3449,125.98
45254MMLE 1.023.637.00 1023637.00 1,023,042 60 [594.41) 1,023,042 60 T85,028.88
45254MPAS 13,599,192.07 13,599,192.07 13,231174.95 [36%,017.12] 13,231,174.95 1,211,853.18
45254MP LS 4.802,222.03 4,802,222.03 462888689 [173,335.14) 4,628,886.89 3,480,138.34
45254 TRH4 297,840.08 247.840.06 29308716 [4,752.90] 293,087.16 207,069.94
45254 TSMYT 3,295,634.70 3,296,634.70 3,266,883.63 [28,75117] 326688363 2,087 577.20
4525TEAAZ 3,379,055.62 3,879,055.62 3664, 344.08 [214,711.58] 3,664, 344068 3,535,358.63
45EEOLWAE 3,085,209.15 3,085,309.15 2,903,399.55 [181,904.60] 2,903,3959.55 187254976
45EROLY94 485,827.23 486,927.29 307.876.96 [178.050.33) 30787696 133,383 48
4BEEOLY WS 358299337 358299337 2,966,244 .32 [E17,749.05] 2,966,244 32 2,142,003.90
4BEROMIS2 4,168, 246.96 4,168,246.96 4,1458,358.98 [19.887.98) 4,143,358.98 3,817,083.54
4GEEOMG24 aha542.4 6354241 H02.134.25 [51,358.16) B0Z2.184.25 T91,950.38
45ER12ACY 14,752.889.16 14.752.889.16 13,658,066.92 (1,094,832 24) 13,658,056.92 947662232
45ERILAGE 4,915,903 42 4,918,903 42 4 7ET 495.48 [151,407.94] 4,767 49545 4, 036,455.12
4BEETWAAE 3BE7.A4E.56 3,BG7.646.56 3,407,235.80 [250,410.78) 3,407,235.80 313527361
46E24TECE 140,463.09 140,463.09 139,336.41 [1.126.68] 139,336.41 137 50062
BeBE21AJE 242320218 242320218 2,408.536.80 [14.605.38) 2.408.596.80 168125343
BEBEZIENI 10,347 20655 10,347,206 .55 B,058,470.44 [2,288,736.11) 8.058,470.44 EGEE B46.ER
BeB22IGM3 313148161 313148161 2,964,863.90 [1BE.E17.71) 2.964.863.90 1,891,520.84
heni4aFD 10,705,885 46 10,705,585 46 10,608,844.00 [97.041.45] 10,608,844.00 TRTRTA3
BEOETIAA 4,183.735.11 4,183, 73511 4132667 48 [GL06T.63) 4,132 BET 48 3.211,786.83
BE02TAAR 10,402 608317 10,402 60817 10,175,024.99 [227.583.18) 10,175,024.99 700128302
BENZTAAL4 G421668.4 542166841 5,198, 866.80 [22280161) 5,198,866.80 3,3748.51.88
BEOZTEAAE 14,422 BEG.14 14422 56514 14,012 496,55 [410,068.56] 14,012 49655 9,444.008.61
B7E433G42 7R20,937.36 7B20,937.36 7H4EE3.0 [274.406.35] 7, 4E53.01 5,368,299.14
GTE433H33 3,914,653.00 3,914.653.00 3,779, 700.04 [134.894.16) 3,779.768.04 37E6126.07
h7E4384843 317095797 IAT005717 3154.671.70 [15.485.47] 3,154.671.70 2,688,395.08
GTE43LMPE 1,518,151.86 1.818,151.86 1734492 66 [B3.659.20) 1,734 492 66 1,053,308.00
EIT4E348A2 18.190.33 18,190,323 1790118 [229.15) 1780118 1457946
EIFGOFAED EE9.494.38 EE9,494.38 E29.661.33 [39.833.05) E29.661.33 57135946
EIPB2EAES 31432791 21432791 300,966.95 [13.360.98] 300,966.95 22852115
E3G43KAaH2 106,600.00 106,600.00 74,020.00 [27.580.00) 78,020.00 100,000.00
BE4352VRYS 2,963,790.95 2,963,790.95 272152668 [242.264.27) 272152668 1,402,020.00
EBGIGVAKE 1,114,388 111438891 1,072,060.59 [42.328.32) 1.072,060.59 1,065, 73360
EBEIENVLISE 2,153,982 46 2,153,982 46 184113377 [312.848.69] 1.841133.77 1,904,936.36
EEIETHENE 1565388 15,653.88 15,052 56 [R01.32) 1805256 1357085
7492288485 13,943 56517 13,943 56517 13,688,265.61 [255,299.56] 13.688.265.61 5,514,266.33
TEIGACS 18,526,178.12 12.526,172.12 18,193,499.83 [32E6,6T2.30] 18,199, 495.82 12,887, 71147
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: Cumulative Amoartized Cost FProjected Cash Recaognized Amortized Cost ;
CUEIE tfone Cumulatisy Adjustment hefare OTTI Flau aTTl after OTTI At Male
Adjustment
TEIHADS ¥ 1743197480 | % 3 T A3,974.80 | $ 16,987120.85 | % [444.852.95)) % 1698712085 | % 13,037.178.33
TEI4MAAZ 8,422,001.05 242200005 8,389,607.15 [32.393.90) 2,389.607.15 E2E7.BET.02
TEI4MABD 3,022, 759.65 3,022,759.65 3,017 026.02 [5,733.63] 3,017 026.02 2,735,828.82
THATOMAGE 167285085 1.E72.850.85 1.580,319.95 [92.530.96) 1,5580,319.99 1.316.403.38
THAS50ELS 4,369,242.19 4,369,242.19 417167319 [197.565.00) 417167319 4,268,234.94
TEOI35L33 B19524.33 E19,524.33 B05808.67 [110,715.66] B08,803.67 301,850.44
TEINGE23 5,194,269.38 5,194.269.38 5,130,427 40 [63.541.98) 5,130,427 40 4,358588.14
TENOGTLS 932,001.08 S32,000.08 TEZT3361 [1E9,267.47) TEZ 73361 H60,961.76
FENDGV40 3116 460.94 3,16, 460.84 2,956,452.79 [161,008.05] 2,956,462.79 2,784, 81556
TENIGNTE 2223204 2203204 2,053,290.88 [168.029.53) 2,053,290.88 2,154,244.36
TENIGWEZ 1628,189.23 1,628.189.23 1497,239.37 [130,929.88) 1.497,239.37 1525,109.56
TENMIGZC)T 722046450 7320464 .50 T2E0ETIIY [59,791.11] T2E0ETRAY B, 305,260.05
TENNGZRE 2460530.70 2.460.530.70 2020,311.93 [440,218.77) 2,020,311.93 20828249
TEIIER M4 2,970,134 .40 3,370,194 .40 2,854,040.82 [116,153.58] 3,854,040.82 B, 06581119
TEIIERJS 38559208 388.592.08 36T 49235 [21,084.71] 36T 49235 22831293
TEIIERM2 18,435,535.65 13,435,535 65 17,706, §83.39 [T28,B52.28) 17, 706,883.39 12,966,353.51
Ta54345M0 15958,855.67 158,855.67 96.628.07 [92.227.60) 9662807 156,004.93
205ETEACE 707393457 7073934 57 E,B58521.05 [415,413.52) BE58521.05 5,334,702.50
A137BEAA 2,835,965.73 2,835,966.73 272357058 [106,395.15) 272957058 1,991,329.48
2137IEAAD 39314604 39314604 38239158 [10,754.48] 38239158 24786403
BI613GAAT 2.424,305.21 242430821 228943663 [134.869.68) 228943653 1,882.122.00
24TRICAET 1677.215.87 157721587 1521,215.46 [56,000.41) 152121546 751,364.85
BEIEF22A0 24E,2308.88 246,830.82 236,041.39 [11.797.49] 235,041.29 21442007
BE3ETAONT 47173398 471,733.98 46584311 [2.890.87] 46884311 36789329
BEIETIKGE 3.245,100.H 3,245,100.31 3,093.874.57 [145,225.74] 3.099,874.57 2,990,520.99
BEIETAVRS EA81.204.72 BA81,204.72 EE1G.297.71 [365,307.01) E,B15,297.71 E,135,939.08
26358HHK0 1,001,105.45 1,001,108.45 957, 386.44 [13,722.01) 987, 38644 0767773
BE3GERA23 4524533.79 4.524.533.74 4 465.507.90 [59,026.89) 4.465.507.90 3.907,151.38
26358RLES 226.139.24 226.189.24 5805755 [16&.131.69) 53,067 55 122,236,185
BE3GERPED BA3.608.65 59360865 531,449.14 [2159.51)] 09144904 079,306.43
26358RUGS 28,5134 3851341 26.607.70 [G2,306.71) 25,607.70 28.494.05
BE3G9ACCE 754, 969,66 T54.969.66 B4 G2ETE [213,342.90) BHE2ETE B11408.43
2E359BKBE 97285153 47285153 92371736 [43,134.17] 42371736 Q80,064.82
BE35IBLES 1.262,854.82 1,262,854 .82 123956072 [13.254.10) 123956072 122266946
263530URE 19,298.016.21 19,298,016.21 17.954,125.14 [1.343.891.07) 17.954.125.14 14,380,687 .56
BE3RALAWY 21,245, 312.20 21,245, 312.20 20,534, 34547 [T10,966.73) 20,534, 34547 15,097 925,41
BE35ALEMZ 1,399,891.35 1,399,891.35 1,327.165.09 [F2.726.26) 132718509 1,037,905.37
263604849 1,391,844 .75 1,391,544.75 10,989, 386.04 [402,458.71) 10,989,386.04 E,215,506.29
BE360JAE] 8,836521.87 88365287 244272334 [393,798.53) 44272334 5,991,741.22
BE3E0KAFS 3450057137 3450057137 32,904,063.84 [1,596,507.53) 32.904,063.84 2238234738
BEIEOLAFS 423740071 423740071 388798280 [349,418.21) 388798250 2,773, 75262
2E3RIHAAZ 13.013.081.24 1301308124 12,328.462.58 [654.618.68) 12,328,462 58 4,078, 783.67
BE3EIHABD 851063617 851063617 7A11868.46 [698,767.71) TA86846 8,426,051.80
263630448 9,9659,991.34 9,969,991.34 4,039,799.892 [930,191.52] 9,039,795.82 B, 772B52.20
AYRI2TAER 1,510,011.85 1,910,011.85 1844 BEE.3D [B5,346.62) 1,544 BEE3D 1429,459.84
aeeETEAL: E95,223.45 £98,223.45 B30,409.67 [E7.813.78] E30,409.67 1177 B2z
S2022TRES 23280619 23280619 2R3A2a84 [E.E76.35) 22392984 20457207
A2922F 47 447223735 447223735 442488476 [47.352.59) 4424884 78 36373743
42922F5TH 7,625,591.08 7.625,591.08 T532936.26 [92654.82) 7532,936.26 B520,405.582
42922F 705 9591622 46 4,581,622.46 9,395,996.92 [195,625.54] 9,395,996.92 TA4345102
J2PEEFTI? 1,317,040.29 1,317,040.29 1,288,359.22 [28,681.07] 1,288,359.22 1,142.701.99
A2A22FWLG 3A4 T2 38437122 373968049 [104,031.72] 3.739.680.49 3,352.423.20
42925CEET 4,414,343.23 4,414.5459.29 436657443 [43.374.86) 4,366, 574.43 3,480,246.65
29265 AEE 2ATA47ETS 23794767 2185.902.71 [223.574.08] 2,155,902 71 2123.918.65
2977 ANT 2,965,208.91 2,965,308.91 244846916 [516.839.75] 244546916 B4E, 7ET.98
33933646 174145657 1,741,456 57 17347533 [6.703.26] 173475331 1423.713.09
43934FHCS 2,460,192.37 8,460,192.37 8,2615689.02 [198.623.35) 2,261569.02 5223,343.48
A39M4F JOE 15,137.829.51 15,137.829.51 14.738.336.29 [399.494.22] 14,738,335.29 10,723.494.00
949851855 18,250,633.52 18,250,633 52 17.383.308.01 [BE7.324.81) 17,383.308.01 18,341,034.90
Totals $  L0FIZEREN | % FOLI0732E06 0 | § 107553567023 | § [G2,196,986.91)) ¢ 107253067023 | ¢ 8394320012
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The following is the impairment listing for loan-backed and structured securities for the three months ended March 31, 2011:

Amortized Cost ) i i ; i
: Cumulative Amoartized Cost FProjected Cash Recaognized Amortized Cost ;
CUEIE tfone Cumulatisy Adjustment hefare OTTI Flau aTTl after OTTI At Male
Adjustment
I0I4BAFT ¥ BE9,264.56 | § GE9.26450 | & 370,000,000 [219,264.55] 370,000,000 370,000.00
00442J4E4 4. 710,238,756 4,710,238.75 4591638.85 [115.599.90] 4591,638.85 4,358,286.50
I0443maE2 107, 340.11 107,340.11 44,124.83 [63,215.28) 44,124.83 10242170
007034804 5,744,388 b,744.388.21 5,576,615.32 [IB8.772.89] 557661532 457973118
007037BKS 465,256.29 465,256.29 455,228.08 [10,028.21) 4565,228.08 286,020.38
2146E4E9 13.969.583.20 13,969,583.20 1354626346 [423,319.74) 13,546, 26346 9,685,224 76
N214eYAa08 13,045,805.55 13,095,508 55 15,491, 705.71 [604,102.84) 18,491, 705.71 13.815.077.28
2147 Can 9,299,089.46 3,299,039.45 9,131,234.02 [167.795.44] 9,131,294.02 730551571
121470487 1,404,066.20 11,404,086.20 11,369,792.68 [34.273.52) 11,369,792.68 7,999,349
2147043 241,249.93 241,249.93 23520654 [£.993.39) 238,256.54 199,677 64
N2EROTEFY 595,262.08 545,863.08 330,916.80 [264.946.28] 330,916.80 182296712
N2EEOTGRT B456.484.74 2.456.404.74 23846124 [T1,871.33] 2,384.612.4 5,217, 181.56
N26E0T.JBO 23.152,239.57 23,052,239.87 22.442.810.38 [709,429.19] 2244281038 15,237, 146.62
040104504 3,090,541.86 3,29054.86 3,EEEA816E [221.560.20] BEESAREE 3,003,086 41
04010485 2465,267.30 2.464,267.30 2,267 385,17 [211,902.13] 226738617 2,267.284.85
040104TF S 100,649.39 100,649.39 1,964.11 [5,685.28] A,864.11 76,0411
040104 TSR 1,104.833.64 1,104,833 64 1,018,703.02 [85,130.62] 1,013,703.02 99153477
04012KAC8 26472437 26472437 268.174.29 [6.550.08) 268.174.29 22052301
534E6XYP2 1,026,184.958 1,026,134.98 1,008,137.20 [18.047.78] 1,008,137.20 73491114
DE0GIHKRKE E23.869.62 E23.869.62 54E,011.52 [27.858.10) 546,011.52 300,516.70
DEEGZOAAT E424.514.04 B 42451404 B,312.530.55 [111.983.49] 6,312 53055 4,333,003.57
0738EHSEY 5EGT. 08846 5BE7.095.46 5,425,826.64 [131,261.82] 5,426,826.64 4.079.941.14
073879292 10,172.212.75 1017221275 9,405,259.64 [TEE,A53.11) 9,405,269.64 4,435,959.88
074005 8B4 294447507 294447507 2,788,229.78 [156,245.29] 2,788,229.78 1996,542.09
074mLAA1 14,001,795.67 14,001, 795.67 1357489001 [426,904.96] 13574.890.71 10,281,7349.73
0740ILAGE 3,267.015.04 3,267.015.04 3,158,276.26 [98.738.78) 3,158,276.26 251966232
075204451 13662,239.67 13,662,239.67 13,484 688.23 [177,551.44] 13,484 688.23 10,195,113.585
124260CE1 145,669.82 148,669.82 143,453.50 [6.210.32] 143,459.50 124,770.44
1248MGA3 99,253.04 93,253.04 20,199.54 [19,053.50] 20,199.54 40,039.92
12438M.889 HA0,567.71 89056771 83250069 [G8.0E7.02) 83250069 B62,007 46
12BETOKNT 1,828,008.00 1,528,008.00 1,817.061.18 [10.956.84) 181706118 1,213.236.00
12667 GREZ 3,241,938.15 9,241,938.15 B7I7 40247 [Gi04.485.68) 873740247 TRE3ERATY
12667 GRWS 42469287 42469287 400,404 54 [24.288.33) 400,404 54 350,910.91
12BETES20 1286966272 12,869,652.72 12677 662,06 [132,099.86] 12,677 55286 853366230
12BE7GWFE 7218297 744218397 7.289,790.65 [152.373.32] 7.289,790.65 5,204,045.91
126624208 8,082.108.87 8,082,108.87 7,393,367.09 [R92,741.73) 7.399,367.09 4506, 737.42
126688488 14,330,751.54 14,330,751.54 1363395643 [E96,795.11] 13,633,956.43 10,065 59558
12EERACEE 3581158.60 358115860 351018307 [FOATE.43) 351008307 246247040
12EEBAENS 1,134,871.86 11,134.871.86 10,773, 411.63 [355,460.23] 10,77941E63 243468981
12668815 264,810.23 2E4.810.23 261,757 65 [13,052.58) 261,757 65 195,768.44
12EERANPT EA236.11.07 EA3E,111.07 EAO7.240.39 [328.870.68) EA07,240.39 4,335,284.03
12668BETT 22294484 46 22294484 46 21191222 90 [1,103.261.56) 2119122290 17162 B16.50
12668B0OCY 4,905,143.40 4,905,143.40 4,047 41362 [B7.729.78) 4847 41362 4,057 42369
12668BE33 14,231,458.83 14.231.458.83 14,226,030.94 [5.427.89) 14,226,030.94 10,337.333.42
126EI4M4E J18,261.79 31826179 30206288 [16,198.91] 30206288 PEAEE043
12BE94Y M4 202482287 302482287 283850863 [196,314.24] 2,838 50863 226107513
12BEAF WS 1.040,834.1 1,040,834.11 1,034,923.79 [6.910.32] 1,034,923.79 ET4.342.64
126B9GKH2 12,108,184.91 12,108,184 .91 12,052,219.02 [55.965.89) 12,052,219.02 10,051,057.69
12EEAGMET 229,995.60 229,995.60 21386762 [16,127.92] 21386762 17351712
12BBAGTYS 3EE0E3.26 3EE.0E3.26 6103176 [5.031.50] IE1L03TE 26862838
12669 GLUR0 3,459,992.03 3,459,992.03 3,430,694.44 [29,297.59) 3,430,694.44 2465,216.68
152314018 1,339,409.85 1,339,409.85 122469273 [114.717.12] 122469273 118721536
172939486 10,137.44 10,187 .44 TEE42 [2,561.02] TE2E42 9,659.23
22943HADE 1,301,065.00 11,301,065.00 10.539,636.45 [TE1.428.55) 10,539,636.45 TATE075.00
23242TABZ 3,135,356.37 3,135,356.37 2834.797.20 [300,558.17) 283479720 2,944.247.15
232438808 105343778 1.053,437.78 1.024,227.89 [29,209.89) 1.024,227.89 75591163
2324BLIAAT 216752227 267 52227 2.010,320.0 [B7.202.28) 2.110,320.01 1,6E4,856.22
23332UARS 832163547 832163547 8,268,216.82 [62,418.65] 8,2689,216.82 E.A24.519.40
233320453 9523717 95,237.17 47.836.28 [7.401.89] 87.235.28 95.417.38
233I2UBNE 5,364.682.19 526468219 5,319.810.4 [44.871.78) 53198104 3,880,660.43
23332UBW3 205,837.23 205,837.23 194, 75301 [11.084.22] 194,753.01 193,229.95
23332U0U5 18.530,850,60 18, 530,850.60 18,295,392.40 [235.458.20] 18,295,392 40 12,847 439.68
261E08ABS 728679496 7886794 .98 7A63.452.30 [33.342.66) 7.A53.462.30 5,243,323.95
2BIGI0EH2 28,271,090.55 249,271,090.55 29,156,187.96 [114,902.69] 28,156,187.96 28.575,495.79
2BIGI0FEY 4.353,161.98 4, 363,161.88 4,322.367.38 [30,794.50) 4,322.367.38 3E14.213.05
2BI510MES 12,037.926.40 12,037,926.40 1,830,296.16 [207.630.24) 1,330,296.16 4,058.844.82
JEN3JAAG E5Z 41548 ERZ 415,48 E31834.69 [20.580.79) E31,834.69 4557474
3E238KABS 20,812.320.80 20,912,320.60 20,352,850.48 [513,470.12) 20,392,850.48 20,818,002.95
39538RAER 10,077 417.59 10,077.417.59 9,966,990.958 [110,426.61) 9,966,990.95 7,013,397.00
39538REEY 1,624,399.05 11,624,395.05 11,244,009.67 [380,389.38) 11,244,009.67 8,373.948.18
39538WFHE 4,786.332.77 9,786.332.77 9,398.523.77 [387.809.00) 9,398 523,77 E, 641,100,368
39538WHFS 26,346, 268.95 26, 346,268.95 26,365,672.60 [920,590.35) 26,365, 672.60 19,090,452.87
3853aGAA0 444552626 4. 445.526.26 4,265,434.30 [120,091.96] 4.265.434.30 337354963
40430HEJE 2,032.00 2.082.00 h47.43 [1.544.57] 4743 237438
HIEIPHCD B,988,120.14 B, 388,120.14 5387 83235 [287.79] B, 38783235 5477 .628.80
11IEIPHLUD EA54.769.74 E,954,769.74 £428.264.20 [26.506.54) £,928.264.20 §,262,295.66
HIEIPL43 17, 262,240.50 17, 262,240.50 16,479,456.42 [782,785.08) 16,473,455.42 13,247 528.30
HIEIPMGE 1450161674 1450161674 14.480,869.67 [20,747.07) 14,4580 869.67 10,543.536.30
HEIFGUD 1,745.812.76 11,745.812.76 1,425.500.958 [320,311.78) 11,425,500.98 4,321170.57
HEIPTHS 1853.112.70 1963.112.70 1,900,781.42 [52,331.28] 1,500, 781.42 1498,229.08
HIEIPWES E,171180.55 E171,180.55 5.958,151.99 [213.028.56] 5,958,151.99 4,487.320.60
HIEIPHH1 BA5E28.16 EABE2RIE B3E,041.87 [2.586.29] E9E,041.87 B13.57E.10
HIEZOAFE 9,356,131.20 9,256,131.20 9,283,308.59 [T1.822.81) 9,283,308.59 TaE 07883
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Amortized Cost ! ; j ! i
: Cumulative Amoartized Cost Projected Cash FRecaognized Amartized Cost ;
GHEIE L S s Bdjustment before OTTI o ot after OTTI L
Adjustment
HIE4LAER % 1306746244 | § i 13,067 46244 | & 1296812646 | # [99,336.98]| # 12,968,12646 | # 4,202 510,60
4164 2ET 11,016,022 .42 1,016,022.42 10,930, 434,33 [86,538.09] 10,930,434.33 7,930 49160
43739EAF2 17,861, 761.66 17,861,7E1.66 17,261,.267.96 [590,503.70] 17,261,267 96 14,209,109.55
45254hHY2 286,324,223 286,324,223 264 00198 [H,322.26] 254 00198 214,107 E&
45254 MG 1173,132.25 1173.132.25 1,168,231.29 [4,900.8E] 1,168,231.39 47E, 895,85
A5264MEF 3 4.584,071.58 4. 584,071.58 457266646 [11,506.12) 4,572 56646 4,435,278.03
45254 MK RA89570.42 5,689,579.42 532341656 [2EE162.87] 532341656 4 413,186 16
45254 MMED 1,079,859.80 1,079,859.80 1,060,967.26 [18,992.54] 1,060,867.26 A75,349.02
45254 MMPS 1,991,237.78 1,991,237.78 11,561972.028 [429,265.62] 1,561,972.08 2,596 529,87
45264MNF 83 13,922,074.80 13,822,074.80 13,831, 744.89 [30,329.91] 13,831, 744.89 11,608,051.01
45254 NP LS 4,920,126.83 4,920,126.83 4,892,838.11 [27,348.72] 4,892,838.11 3,592 54158
45264 TRH4 307,714,339 307,714,329 302,793.09 [4.921.30] 30z,793.09 224,239.78
45254 TSMT 3.486,160.64 3,4865,160.64 3,.365,767.96 119,392 68) 3,465, 7ET.96 2,368, 7782
45EE0LK WS 23,800,330.55 23,500,330.55 23,457,394.18 [#2,936.37] 23.467.394.18 16,94E,705.27
455601 W A5 3,188,739.83 3,188,739.98 3,67 6363 [21,186.29) 3167 BEIED 2.008,996.53
45EEOMNIS2 4,686, 399.88 4,686,399.88 4,669,784.99 [26,614.89] 4,669,784.99 4,427,591.12
45EEORSE0 1,290,339.16 1,290,339.16 1,277 36161 [12.977.658] 1,277 36161 958 812655
45EE1ZACE 15,042, 363.71 15,042,363.71 14,818.974.78 [223,378.93] 14,5818,974.78 10,400,450.35
45EETW A 0E 306947951 3,069, 479.51 3062 BE2.92 [E.216.59] 3062 BE2.92 276137248
4EE2FIMICS S E.340,775.64 E,340,776 64 E,1E0,726.65 [150,050.08] E,E0,726.65 B,A41,127.70
B2E221CO7 1895,229.78 186,229.78 130,661.01 [4,568.77] 150,661.01 26,50:3.00
B2R221EM3 N462,368.81 N4E2,368.81 10,860,061.652 [E02,317.29] 10,860,061.62 732641644
BE0ZTaA41 4,367 526,86 4,367, 02686 4,314, 531.93 [53,294.93] 4,314 531.93 3.515,439.50
BEOZ7A014 B543 45277 554345277 B520,626.20 [22,7EE.47] B520,626.30 3,402,820.15
BEOZTEA AR 48,831.32 48,831.32 48,511.76 [319.5E6] 4851176 32,715.29
BYE433E44 120,059,29 120,059,239 94,910.72 [25,148.67] 94,910.72 E1,270.24
AYE433HI3 3,096,952.23 3,896,952.23 3,680,166.16 [216,78E.07] 3,680,166.16 3,807 53363
BYE433RU2 1.597,338.00 1,597,338.00 1,569, 649.11 [27.658.99) 1,569,649.1 1,144, 200,00
AYE433SET 1,551,096.00 1.551,096.00 1,447, 70142 [103,394.58] 1447 701,42 865, 180.00
BYE4335 MO 1,163,479.97 1,163,479.97 1,152,863.652 [10.626.45) 1,162,863.652 503,363.27
AYE438.8.83 3,209,357.95 3,209,357.95 3,200,667.18 [8,690.77] 3,200,667.18 287846605
BYE43LMPS 1,9656,723.00 1,965,723.00 1,753,011.54 [182,711.48) 1,753,011.54 1,339,842.00
Ra0z0UG40 1,063,563.18 1,063, 563,18 103242317 [31,140.01) 103242317 BEV.299.64
BA020UGST 3,363, 72000 3,363, 720,00 322891072 [124.809.23] 22891072 1,648,80:8.00
EIT4E38.082 37,690.90 37,690.90 13,533.08 [19,167.82] 12,533.08 16,164.87
EITE0FAED E98,158.75 E9%,158.75 EE1931.44 [36,227.31] EE1931.44 E31,736.61
EITEZERES 3E.386.07 316,386.07 30736188 [9,034.19] 30736188 284, 354.08
E1913F AA0 1,861,939.24 1,861,939.34 1822,612.33 [39,327.01] NE22612.33 10,884,079.39
ESRIEYRKE E30,330.10 £30,330.10 E12,332.91 [17.997.19] E12,332.91 R9E472.32
EEEIEYLISE 20715673.08 2071567308 1.978,386.06 [33,188.02] 1,978,386.06 1,945,131.37
E383MC AT 22,031 572,87 22, 03.572.87 21,62E,068.73 [405,504.14] 21,626,068.73 16,461,150.17
EE383MNCO3 2.849,823.00 2.849,829.00 207488720 [74,941.80] 207488720 2212, 744.00
E2383MCUS 2,267 552,28 8,267,562.28 7.994,840.21 [272,711.45] 7.994,540.21 B, 364,415,968
EE383MN0OTT £.030,564.95 £,030,564.95 7.994,189.90 [36,375.05] 7.994,189.90 4, 762,065.89
ES400:AYE 141,048 56 141,045 56 138,640,086 [2.408.50) 135,640.06 15,827.33
T4922MAET 9,380,033.34 9,380,033.34 9,093,054.21 [286,973.13] 9,093,0654.21 E.450,401.08
T4322MACE 1,2:31,505.34 1,2:31,5065.34 1,195,511.69 [35.993.65) 1,195,511.69 530,221.13
TRINGACE 19,526, 531.43 13,526,531.48 13,000,440.43 [62E,091.00] 13,000,440.43 12,961,241.65
TEI4HADS 18,413, 725,00 18,413, 725.00 18,074, 72294 [339,002.08] 18,074, 722.94 12,041 465,43
TEIEMALZ 9,234 E96.03 9,234,696.08 8963477 42 [2EE.218.66] B9E8.477 42 ¥.380,035.09
TEI4MAED 332154025 3,321.540.25 322384924 [97.691.01] 322384924 2,9419349.37
TENOGUGE 1,73E,618.13 1. 736,618,123 1,675,102.89 [E1,515.24] 167510289 1,368,606.99
TENOG Y40 3213, 70121 3.213.701.21 3,208,742.15 [7,959.08] 3,208, 742,15 2,067, 699.66
TENIGZRE 2.519,126.78 2.519,126.78 2.505,685.90 [13,439.88] 2.505,685.90 2,338,107.19
TEIEMMS 8,616,233.11 9,616,233.11 9,212.465.59 [403,7E7.52] 9,212,466.59 E.ES1967.45
TEINERJS 423,268 56 423,268 56 40E,328.16 [16,9:30.40] 40E,328.16 261,2:30.49
TEMERMZ 13,566,066.00 13,666, 066.00 19,011,802 61 [B53,263.39] 19,011,802 61 13,212,167 .50
TEIMNESWFS 11,943, 541.26 11,843, 541.26 11,506,430.12 [338,111.18] 1,505,430.18 2,165,585.15
7649450 243,660.34 243,560.34 200,363.1 [43,187.23] 200,363.1 168,206.90
E137AEAAT 3,.328,082.01 3.a25,082.01 3.030,042.52 [295,035.19) 3.030,042.82 2.5880,970.83
B13vIERLD 445,843.20 445,843.20 4049,125.62 [36,717.58] 403,126.62 430,709.52
247E2CAET 163378763 1,633,787 .68 1,535,515.37 [98.272.21) 15.35,5615.37 73193167
BE3ETIKGE 346078726 3460,787.26 333932077 [121,466.43] 3,339,32077 3,182,371.09
SEIRTAVAZ 744005627 744005627 7217 49027 [2225EE.00] 7217 49027 EE3E 53136
BE3RERIGE 1,205,956.26 1,206,956.26 1,200,264 .50 [6,691.76] 1,200,264 50 H52,167.28
SE3RBRM4E 129,912 67 129,912 67 103,247.22 [2E.6BE.45] 103,247.22 12212377
BE3RERUIGE 106,008.50 106,008 .50 £39,0365.08 [15,971.42] 89,035.08 91,206.95
EE35900EB0 1,7E5,E17.79 1, 7EGE17.79 1,696 568,23 [E9,049.45] 1,696, 568,33 1,166, 875.20
SE3RILRCE 17.540.37 17.540.37 13,236.91 [4,303.4E] 13,236.91 3193687
BEIEILAW1 22,756,103.11 22, 786,103.11 21,797, 76420 [958,338.91) 21,797, 76420 16, 70157604
BEIRILEM2 1,490,375.65 1,490,375.66 1,440,529.88 [49,785.78] 1,440, 529.228 1,099,477.16
BEIE0JA83 1,920,034.77 1,920,034.77 1,840,262 44 [79,782.33] 11,840,262 44 T.239,970.82
BEE0KAFS 36,222 587.38 3E,222,587.28 35,336,677.60 [285,909.72] 35,336 67760 24,333,663.21
BEIEOUAFS 4442 388,60 4, 442,388.60 4343127 7T [39,260.83) 4343027 77 3,047,124.69
BEAEIHASZ 13,825,102.94 13,825,102.94 13,371 516,87 [453.586.07) 13,371 516,87 9,45E,897.08
BE3E304.89 10,299,562.90 10,299,562.90 10,255,608.56 [#3,944.34] 10,256,603 .56 746382512
AV2227AES 2,014, 117,80 201411780 1,965,394.21 [48.723.59) 1,965,334.21 1538,096.23
H2922F4MT 4.539,232.27 4,539,232.27 4. 536,178 47 [3,053.80] 4 53617547 3,916,451.50
32922F6T1 7.red 0087 7.724,800.87 7,704 530,05 [20,220.82) 7,704 53005 £, 660,764.95
A2922F 706 4,869, 684.75 9,859,684.76 4,783.806.83 [7H,877.87] 9,783,806.28 2,097 BE2.24
92925CEETY 4 R0 B02.70 4 50E 202,70 4 491 51162 [15,291.08] 4 49151162 3,758 867.25
9292E5RAER 82484892 524,5845.92 74,6129 [50,1537.03] 77466189 YAV AT.02
3933651 1,769,138.97 1,769,138.97 1,739,381.10 [29,757.87] 1,739,381.10 1427,128.46
93934FHCA 9,128,097 42 9,128,097 42 2,741946.24 [38E,161.18] 2.741.946.24 E51E986.72
AI9HFJOE 16,690,260.80 16,690,260.80 15,636, 115.76 [1.054,145.04] 15,636, 115.76 11,880,107.18
Tatals 4 109770636109 | $ 1097 70536109 | ¢ 106285220367 | ¢  [PRORAMV4)| ¢ 106885220367 | §  SE 69234833
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The following is the impairment listing for loan-backed and structured securities for the three months ended December 31, 2010:

Amortized Cost ! i j ! i
- Cumulative Amoartized Cost Frojected Cash Fecagnized Amartized Cost ;
GUBIE yefbre Cumel oty Adjustment hefore OTTI Flau aTTl after OTTI El
Adjustment
1214EQAES 1 1444299331 | % 444399331 | % 424481408 | % [204,179.23] 14,244 51408 9,424 476,75
N2146TAQ0 18,412,140.00 18,412,140.00 18,352 529.00 [54,611.00) 18,352 529.00 18.130,624.75
D2146YA08 20,261 68616 20,261696.16 19,945,112 54 [31657362] 19,945,112 54 14,832 306.08
02147 CAaA1 10,0497,939.94 10,097,939.94 9,416,554.84 [681,285.10] 9,416 55484 AT 18464
N2EEOTGRT 2,754.096.92 2, 754.096.98 BETF.030.04 [FP.OEE.94) 4,677.030.04 5,975,230.40
N2EE0T.JED 2ETTE128.29 23,776.128.29 23,765,282.44 [20.244.85) 23,755,002.44 15,204 554,36
D26EDXADE 12,180,682 71 12,180,682 71 1,336,494.56 [G44.187.85) 11,336,494 .86 3,031.451.90
026923807 10,718,076.04 10,718,076.04 4,444.878.09 [1L273.197.95) 9,444.875.09 8,315, 716.26
026923401 9,368,612.93 9,368.612.93 4,096,004.65 [272.608.28) 9,096,004 .65 E162,007.37
04010485 2,603,098.37 2.603,098.37 250243946 [100,608.91) 200243945 242083671
040104TFS 103,269.29 103,869.89 103530.66 [339.23) 103 53066 79,424,894
040104 TGE 1,230,052.26 1.230,052.26 114780790 [22.244.36) 1,147,207.90 1,035,943.88
05533T A9 26171871 26171871 160,291.91 [90.827.80) 160,291.91 283,300.23
N534ERYP2 1,097,222.97 1,087,222.97 1,070,289.22 [26.933.75) 1,070,289.22 7EE.518.81
NEERZOAAT BBI7.26E97 E.BIT.2ER.A7 559839837 [32.268.60) £.098.390.37 5,163,033.82
0733EHKSS H1E270.54 416,870,854 416,552,985 [311.59] 416,552,985 7 IEATE
0738EHSPY 573844467 5738444 B 5,724,320.80 [14.123.87) 5,724, 320,80 4,032,007.24
07387I292 10,551,946.88 10,551,946.88 9,926.106.95 [G23.839.93) 9,928.106.95 454889682
074005 8B4 312424962 3,124,249.62 3,030,931.87 [93,317.75) 3,030,931.87 1925,943.77
0740ILAGE 3,440,780.83 3.440,780.83 3,364,232 [FE.548.82) 336423200 2E22.042.19
07B20CA%1 7515,259.03 7515,269.03 724205427 [273.204.76] 724208427 5,905,538.13
124260CE1 165,879.86 165,879.86 160,674.31 [15.205.55] 160,674.31 12358050
12BETFLLY 361,690.14 351,690.04 2127891 [140,411.23] 2127891 27741877
12667 GREZ 9,664,947.15 9,664,947.15 9,333922.73 [331,024.42] 9,333.922.73 756,062 54
12EE7GRWE 47505245 475,053.45 HT07RIE [27.4975.29) 44707206 J69.841.59
12EETES20 1359947760 13,599,477 60 13,366,922.50 [232,429.10) 13,266,982.50 2.014.64876
126ETGWFE 7.724.004.83 772400483 TE4LO072E [B2.932.32) TE4H.072E 554359260
126E2A30E 4,585,686.65 4.580,686.65 838112610 [204.560.55] 8.381126.10 4, 753,133.96
1266BACGE 3,839,090.67 3.839.090.67 3,760,962.58 [58,128.09] 3,750,962.58 374702072
1Z6ESACHS 85386086 853.860.86 770, T4 66 [53,136.20) TT0, T4 66 769, 495,18
12EERAICEE 3.710,927.19 3,710,527.19 3E37 26T [F3E00.EZ) 363732667 2464.871.08
12EERAENYS 1,793,702.19 1,793.702.19 1,375.460.32 [418,251.87) 11,375.460.32 5,396.961.45
126688159 28490958 284,909 58 27E.712.30 [8.197.28) 27671230 204,738.25
12668BETY 23,953,380.01 23,953,380, 22,945,237 36 [1,008,142.65] 22,945 23736 16,350,813.99
12668B0OCY 4967 571.96 4967 57196 4,951,287.85 [16,224.11] 4,951,287 .85 4,017 60357
126E2BED 15,003.452.29 16,003,452.29 4.569.207.83 [434.244.45) 14,569,207.83 9,407 50128
1266344 312442558 312442558 312230407 [2121.51) 312230407 2015.448.04
1266IGKHS 1250444260 12,604,442 60 12,431,946.06 [F2497.54) 12,431,946.06 10,383.416.89
12669GMST 2A3AT243 23397243 23226187 [1.710.56] 23226187 179,977.45
14383C843 1463.566.31 146356631 13325153 [131,051.00] 13325153 Q3246377
225415CC0 826, T0E.05 B26, 70605 EEY.210.24 [1349,435.81) BEF.210.24 G85,088.12
225415HR 158158013 158158013 154220387 [39.370.28) 1,542,203.87 53168057
22943HADE 152166900 11521,669.00 1,363.834.60 [157.834.40) 11,363,834 .50 7.458.4495.00
23242TAB2 3,218,904.38 3,218,904 .38 3,186,203.34 [32,701.04] 3,186,203.34 3,010,026.96
232438808 1,088,087.28 1,088,087.88 1073143.44 [14.944.44] 1,073,143.44 72664399
2324504457 2GR 223EEIRYT 21aREIRT [43.094.60) 218353807 1.526,290.28
233320453 105,300.42 105,300.42 102,688.24 [2612.18] 10268824 24.880.39
23332UBNE 5,500,856.24 5. 600,856.24 BA2EE22T0 [24.233.54) 552662270 3,922.868.40
23332UBNW3 246,060.64 246,060.64 2RATERIE [16,298.48) 2E2A.TRZIE 21557648
233320005 19,002,385.73 19,008,385.73 18,993,000.02 [15,385.71) 15,993,000.02 13,043,034 .53
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Amortized Cost ] i i ; i
: Cumulative Amoartized Cost FProjected Cash Recaognized Amortized Cost ;
CUEIE tfone Cumulatisy Adjustment hefare OTTI Flau aTTl after OTTI At Male
Adjustment

2EIGI0MCS 3 1306063074 | # 13,060,630.74 | & 12,053,318.60 | % (1007 31214 12,053,318.60 3.795.618.4
28140KAES B0,000.00 E0,000.00 44,000.00 [16,000.00] 44,000.00 454,422.00
J20BECAHZ 16, 313,358,107 16,313,358.17 16,179, 76226 [133,595.91) 16,179, 762,26 15,652 469.50
JEN3JAAS BB, 04659 EE4,046.59 EE4.540.15 [4.206.44] EE4.240.15 46375203
JE1BEMKT2 EO7,B06.99 EO7.B06.99 57906633 [28.740.66) B79066.33 43446362
JE234U0 21,726.452.50 21,726,452 50 2160116275 [125,289.75] 2160116275 21,462 550.00
39538RAEE 10,420,093.52 10,420,093 52 10,335,063.07 [B5.040.45) 10,335,053.07 7.185,141.36
39538REEY 27520742 1,875,207.42 1,812,145.681 [E3,061.81) 1812145681 722954362
39539GAA0 472360208 4. 723.602.08 4,602 605.08 [120,897.00) 4,602 B05.08 302236891
HIEIPFRA 1182.189.39 1182,189.39 11B2.212.39 [19.957.00) 162,212,349 938,229.25
HIEIPHCO 7,220,290.30 7.220,890.30 718058208 [40,308.14] TIR0582.16 B114.127.23
HIEIPL43 18,021,510.71 1802151071 17, 72853016 [295,980.55) 17, 726.530.16 13.839.434.02
HIEIPMIGE 14.764.069.42 14, 764,069.42 47474739 [16.652.0:3) 47474739 10,525.471.99
HEIFGIUD 12,487 30726 12,487,307 .26 12,064,330.64 [422.976.62] 12,064,330.64 9,024, 14697
HIEIPTRZ 2,018,723.29 2,018,723.39 2,006,248.71 [12.374.68) 2,006,342.71 151426167
HIEIPWES B 71307194 B, 71307188 E,366,988.18 [357.083.70] £,366,988.18 462849016
Hig4vaBT 1,293.500.90 11,299,500.90 N281562.16 [17.937.74] N281.563.16 7A0E,090.71
437I9EAPZ 18,256, 115.36 18,256,115.36 18,160, 412.60 [95,696.75) 18,160, 418.60 14.565,045.08
437I9EESE 2,374.390.32 2,374.390.32 3,356,032.893 [19.2567.49] 2,386,032.83 730124674
45254MHY2 300,691.29 300,691.29 290,298.98 [9.792.31) 290,898.98 2215890.91
45254MKF2 47322491 4732249101 472441459 [T.E34.52) 472441459 4.212.911.91
45254MKHS E,035,894 45 035,894 45 5,793.499.74 [242,394.71) B,793.499.74 4536,294.75
45254MMED 1116,324.90 1,16,324.90 111496703 [1,357.87] 111496703 1,046, 76751
45254MMNPE 12,308,621.92 12,305,621.92 12,287 880.20 [17.741.72] 12,287.880.20 8,793.161.95
45254MPAS 14,353.564.21 14,353.564.21 14,276,967.39 [FE.596.82) 14,276,967.39 1,803,031.55
45254MP LS 508262143 508262143 §,04E,699.14 [35.922.29) 5,046,699.14 3,681,545.08
45254 TRH4 315,244.71 315,244.71 IN,FITA7 [3446.74] 311,797.497 212,649.49
4GEEOLICMT 4.861.943.71 426194271 4 ET2E4E45 [188,302.28) 4,E72 4645 426956344
45EROLWAE 3,345,312.09 3,345,312.09 3,333,349.55 [11.962.54] 3,333,349.55 2,043,580.49
4GEEOM2Y0 1.460,513.34 1,460,518.34 1439,2865.52 [21.232.82) 1.439,286.62 1.213,689.11
456EOMEHS 5,238,260.73 5,238,260.73 5,092,181.63 [146,065.10] 5,092,181.63 4,490,552.83
4GEE12ACY 16,177.827.43 16.177.827.43 15,757.798.99 [420,028.44] 16,757,798.99 9,972.143.38
45ERIEAAZ 298,980.75 298,980.75 263, 718.82 [35,261.93) 263, 718.82 289,471.39
4GEETWARE 4,073,440.73 4.073.440.73 4,036,144.37 [43.296.36) 4,036,144.37 3,E03.628.08
4EE2TMBRS 1584 542,77 1,584,542.77 11,442 464.64 [142,078.13] 11,442 464 .64 8,550,69157
4EE2TMICSS E,241,TA5.66 241,735 66 EET4. 34847 [167.447.19] EET4. 34547 B,EER832.0
eRE2ICOv 208,394.77 208,394.77 204,514.80 [3579.97] 204,814.80 25,158.25
BEBIENI 12,151,234.09 12,151,234.09 11,933,903.95 [217,330.14] 11,933,903.95 8,037.249.54
BEOETIAAL 451720415 4517.204.18 4,486,967.25 [30,236.93) 4,486,967.25 3526,976.99
BEO2TAAL4 5ES23ET B.EE23ET 5,6EE552.61 [15,729.06] 5666582 61 341390812
BTE433FPE 22163877 22163877 20050482 [21,134.95) 20050482 196,682.93
GTE433H33 3E6,548.12 36584812 361,400.85 [4.447.27] 361,400.85 26319474
BYE433Y MO 1172.399.010 1172,399.00 1167.359.81 [5.039.20) 1167.359.81 7534714
OTE438.0843 3476.898.70 347689870 345357046 [23.328.24) 345357045 3,085,054.958
BTE43LMPE 2,008,436.40 2.008.496.40 1,454,400.43 [54.095.91) 1,954 ,400.43 1,320,453.00
hTE444.0801 2953 29.53 23.29 [6.24] 23.29 -

Ba02oUE40 1,128.590.38 1,128,590.38 1,103, 360.50 [25.229.88) 1,103, 360.50 29156344
BA020UGEET 3,416.568.40 3.416.568.40 335282648 [B3.742.92) 3.352.826.48 1625,444.00
EITBOFAED B858,202.75 £88,202.75 B49E,304.51 [1.893.24) B9E,309.51 B30,519.84
EITG2EAES 3318378 3318378 256399 [18,619.79] 31256399 2A3447.48
E3G43KaH2 130,000.00 130,000.00 106,600.00 [23.400.00) 106 600.00 100,000.00
EBGIEVAKE 205338604 2.053,306.04 1808,023.73 [245,357.11] 1,808,029.73 179804491
EE323MNBES 4,995,248.40 4,995,248.40 4861967 52 [133,280.88) 4261967 52 4 510,670.83
EB383MCAS 23.216.567.04 23,216,567 84 22,949,842 55 [2BE,T26.29] 2284984250 16,952,836.53
BEE323MCUS 8,727.049.197 8,727.04907 2,624,094.28 [42.954.89) 2,684,094.28 Eh53,022.59
Taz2MAET 4,976,8259.50 4,976.829.50 9,957 663,79 [19,275.71) 9,957 563.74 BBI0,639.74
T4922MACE 131396796 1,313,967.96 1,306,444 63 [7523.33) 1,306,444 63 923,358.99
THIMGACS 20,865,558.93 20,855,558.93 20,459,344.05 [396,214.88] 20,459,344.05 13,690,749.94
7EI4HADS 19,345,364 .47 19,345,364 47 19,101,437 62 [243.926.85) 19,101,437 62 12,468,156.89
TEIMAAZ 9,810,292.02 9,810,232.02 4,660,736.07 [1445,555.95) 9,660,736.07 TEOT T2 42
TEI4MABD 2500,902.86 3,500,902.86 2,472,980.33 [27.922.53) 3,472,980.33 2.681154.37
TENIGUIG 1,860,028.29 1.860,028.29 1,836,973.30 [23.054.99) 1,836,973.30 142473481
TENDGV40 329867174 329867174 3,291.701.68 [6.870.08] 3,291 70166 2,925,633.99
TENIGW G 1.7E3554 .67 1. 7ELEE4 67 173827162 [25,283.15) 1,738,271.52 1.425.890.71
TENIGZRE 2,626,903.39 2.626,903.39 260454459 [22.358.80) 2,604 544 59 2,507 .946.62
TEIZKIN 112323954 7123,239.54 E,73,092.59 [392,145.95) B,731,093.59 4,636,155.48
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CLZIE b:}:ﬁ“gfﬂiﬁ;ﬁé Cumulative Amoartized Cost Frojected Cash Fecagnized Amoartized Cost Fair Walue
3 Adjustment before OTTI Flomw aTTl after OTTI
Adjustment
TEIERMS % 27237522 | # k3 27237822 | % 27222896 | % [147.08]| % 2T2.22806 | & 193,133.69
TEINERJI 7 ITT 44733177 441,894,156 [5,437.62] 441,894.15 300,341,183
TEMERM2 20,318,308.98 20,318,308.98 20,202,353.80 [115,949.13] 20,202,353.80 14,089,398, 71
TEINEWFI 12,343,002 48 12,343,002 48 12,268,003.40 [54,994.03] 12,268.003.40 8,624, 730.74
B137IEALD 44132115 44132115 441,271.71 [49.44] 441,271.71 43067217
1T+ FOKD 2,207 402.93 2.207,402.93 2.206,145.50 [2,267.43] 2.205,145.60 1994 487,78
B47E2CAET 1,78E,191.78 1,78E,191.78 1,602 574,26 [19:3,617.52] 1,602 574,26 77581797
BEIETIKGE 346824006 3.468,240.06 3.465,239.64 [3,000.42] 3.466,239.64 3,069,608.24
BEIETAYRI 7,892 565,21 78492 666,21 7.r41,323.02 [151,2:32.19] 704132302 B, 707,709,123
BEIRERESRE 222072 222072 1,166.95 [1.053.74] 116698 1,248.02
BEIRIRLIGE 137 58023 137,580,873 10E,65E.5E [30,924.27] 105, E5E. 5B 90,568.26
BE3RILRCE 25,768.65 26,768.65 22,667.86 [3,110.79] 2266786 1,959.36
BE35ILEW1 23,619,297 53 23,619,297 53 23,421584 54 [197,712.93] 23421584 54 15,162,873.28
BE3IRILEMZ 1568622 .48 1,568,622 .48 1544.926.28 [13,597.20] 1,544 926.28 1,140,219.10
BE3E0JA AT 12,329,779.22 12,329,779.22 12,182,977.98 [14E,801.24) 12,182,977.98 7.383,034.84
BEIE0KAFS v EZE 12242 arE2E 122 42 ar.a24.048.63 [298,073.73] 37324, 048,63 24,987, 868.09
BEIEOLAF2 4,619,353.19 4,619,353.19 4,534 579,85 [24,773.34] 4,534 579.85 3,064, 74725
BEIEIHABD 1,243, 568,61 1.243.668.61 117437367 [E9,1584.94] 117437367 1,161,306.98
BY2227AED 2093657 77 2,093,657.77 2,075,233.45 [18,424.32] 2,075,233.45 1504,829.86
gaiavoAL: E31.469.94 E31.469.94 E02.526.35 [28.944.59] B0z 526,35 186101177
2922F 4MT 4 E7E 77353 4,E7E, 77353 467226024 [4,512.63] 4,672,260.24 3,944,934 22
32925CEBET 4, E48,166.24 4, 6458,166.24 4, 633,690,594 [14,475.30] 4,633,690.94 3,728, 762.89
929265 AER 2.4 7E,E02.90 2.4 7E,608.90 2,380,738.05 [95,820.85] 2,380,788.05 2,.367,899.14
A393365W1 1,6EG,245.48 1,6E6,246.48 1,669,798.16 [5,447.33] 1,663,738.15 1,317, 493,28
S393IEHED 216,711.94 216,711.94 216,554.26 [157.68] 216,554 26 130,082,011
A3934FHCA 3,474,150,60 3,474160.60 4,300,269.87 [173,880.73] 8,300,269.87 E421,681.71
3934F JOE 17,379,180.03 17,379,180.03 16,974,609.65 [404,570.33] 16,974 60365 11,702,978.95
A4983 A2 4,291, 70042 4,291, 70042 4,233, 44545 [B8.204.94] 4,233.445.48 4,169,640.76
94985455 12,5349,304.19 12,539,304.19 12,097,976.50 [441,327.£3] 18,097 976.50 17,595, 764.20
Totals DR T42E0230 [ % +  OERT42508.30 [ % A0 4681 | § [18.631,091.49] % SE0NHE81 [ YOS.895.636.97

7.25




STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

The following is the impairment listing for loan-backed and structured securities for the three months ended September 30, 2010:

Arnortized Cost ; : : .
CUSIP befcgzllzumulative E;JE;L‘:;: Agn;rg'éeg.:.:.ﬁﬂ Projected Cash Flow HECDD.lg_r.FIZBd ﬁn;?tr:rzgr::_%ost Fair Walue
|ustrment
013535486 $ 35577 A § 5 $ 3BEF7 A $ 159176594 | § (156 401.47]| $ 15317594 | & 228 B9272
021455485 217 922 B8 - 217,922.65 171,751.47 [46,171.18] 171,751.47 17044077
0214E04E9 15.315,148.69 - 15,315, 148.65 14,652 673.05 [622.469.E4] 14,692 673.05 9,256, 180.84
02146 ADE 2192347660 - 21,923 476.60 20.642.177.10 [1,281,295.50] 20,642.177.10 14,758.081.54
[ZEE0W ALCD 18.118.365.81 - 18.115,365.51 17.825,056.07 [293,309.74] 17 825 056,07 11,582 896. 26
02660406 13.521,492.89 - 13.521.432.89 12.557,598.85 [963.894.01) 12 557 595,88 8.975.927.75
0594E=YF2 1,135.040.17 - 1,135,040.17 1,124.034.08 [11.00E.09) 1124.034.08 73777451
05548.)a.40 37085612 - 370,856.12 347.733.91 [23122.2) 347,733,491 301,269,068
055500448 11.258,446.73 - 11,258 446.73 11.029,698.64 [228.748.09] 11,029,698 64 9.759,921.40
OEEE2DAAT 5,940,157 E7 - E.940,157.67 E.813,727.06 [126.430.67) 583,727 06 4 527 820,56
07384kA4bA1 403194812 - 4,031,948.12 4,023103.22 (8,844 90] 4023103 22 398243425
07401LACIE 3,803 505,80 - 3.803,505.80 3,558 486 75 [245.019.085] 3,558 486.75 2 B03.896 54
07520041 14.869.432.69 - 14,869.432.69 4.726,798.37 [142 B34 32) 14,726 798,37 11,209, 675.01
075446487 123.800.00 - 123,800.00 106,000.00 [17 ,800.00) 106.000.00 106, 000,00
12667GCET 20E,610.54 - 206,610.54 195,880.54 [7.730.00] 198,880.54 151,324.74
12667GRED 16.487 32312 - 16.487.323.12 15,961.905.24 [525.417 88] 15,967.905.24 10,694, 700,14
12667 GHE2 10.404.772.50 - 10.404,772.50 9,837.281.25 [5E7.491.25] 9837 28125 7.913,784.95
12667GRWS 539,562 43 - 539,562 43 496,254 98 (43,267 45] 496,294 98 37175824
126675 WFE 826416273 - 8,264 162.73 7.800.347.76 [463.814.97) 7800347 78 5.200,353.71
126684058 4,308.051.40 - 4,308,051.40 388777689 [420.274.51] 3,887 776.89 3.840,170.55
126684EW3 12.239.368.11 - 12.239.368.11 12.078.961.61 [160,406.50] 12.078.961.61 7974 E0B.21
1266845 WA 3,103,267 46 - 3,103,267 46 2 BE8,946.20 (434,321 28] 2 BEB.94E.20 2.737.1865.05
1266EEB77 24.696.080.82 - 24.696.,080.82 24,696.080.83 0o 24.696.050.83 16.155,549.89
12669EH33 21084874 - 210,848.74 207 664.23 [3.184.51] 207 664,23 22082332
12669FKR3 27712934 - 277.129.34 2707657 [B.362.77] 27076657 HEE7138
12663F w2 112157812 - 112157812 1.052,542.53 [29,035.59] 1092 542 53 T2h473.43
12669F <R3 490,839.77 - 430,839.77 459,205.84 [31,633.93) 455,205,584 404,276.42
12669GRH3 12,787 61138 - 12.787.611.38 12.586.116.25 [201,495.13) 12 586, 116.25 10,031,422, 26
12669GRST 251913.89 - 251,913.89 243,913.35 [8,000.54] 24391335 176, 78834
12669GRM5 2.939,270.40 - 2,939,270.40 284277124 [96.439.16) 2842 77124 1,936,810.71
126635 R0E 7.EED. 43517 - 7.EE.435.07 7.389.352.71 [279.082 4E] 738935271 5.E11,698.50
12663G TV 391067 ER - 391,067 66 383.623.63 [7.444.03] 38362363 273,968,239
12669GURD 3.668,651.13 - 3,BE8.E51.13 3,563.519.83 [105,131.30] 3.563.519.83 2.522.515.63
173075308 283179 - 283179 - [2,83179) - 533 586,22
22540V 3FT 555,689.29 - 556,689.29 556,689.51 0.2z 555,6689.51 818.652.39
225400F 20 151652188 - 1516.521.88 1.464,064.20 [52 457 B8] 1,464,064, 20 1.450,010.10
225400VG T 154,198, 76 - 154 198.76 153,223.28 [975.48] 16322328 14945118
22541MUIB3 1.083,777.04 - 1.083.777.04 1,053.778.44 140 1,083,778 44 1,840,135.63
22943HAD8 1.732.570.00 - 11.732,570.00 11.579.553.70 [153,016.30) 11.579,563.70 7.165,180.00
232434408 1,153,405 61 - 1.153.405.61 111390378 [33,50183) 1,113.903.78 74979147
2324500447 2.375,389.07 - 2,375,389.07 2,2589.511.63 [115,877.44) 2,289 51163 1,456,976, 36
233320485 9.638.571.13 - 8.638.571.13 £,609,425 68 [29,145.57) 5,609,425, 68 £.697.119.18
2333210453 112,435 95 - 112,435,595 107 912,59 (4522 98] 107 912,99 04 845 64
23332UBWw 3 28E.891.33 - 286,891.33 264,732.79 [22 158.654] 26473279 222 224 69
2515084E3 8.655.837.10 - 8.655.837.10 8.565.363.51 [90.473.59] 8.5E65.363.51 517837200
251510FB4 £, 185 508,42 - E,1585,608.42 5,789,092 45 [396.515.97] 5,789,092 45 5127 079.77
ZEA4IE ACE 198,750.00 - 198, 750.00 188,500.00 [10,250.00] 188 500.00 137 500.00
359522007 430761421 - 4,307 614.21 4,307.614.20 [0.0) 4 307 514,20 2775, 156.72
3558522023 4,494, 729.04 - 4,494,729.04 4,434,729.06 0.0z 4,494, 729,06 2.904,482.03
355522031 1,455,346, 38 - 1,455,346, 38 1,455,346, 38 - 1,455,346, 38 301,984.50
359522056 1,067 38458 - 1,067 ,.384.58 1,067,384 57 [0.07) 1067 384 57 E05, 743,50
359522064 3.438.088.79 - 3.438.,088.79 3,438,088 78 [0.07) 3.438.088.78 1,923,484 50
358522414 REY.470.62 - BEY.470.62 5E7.470.60 [0.02] REY.470.60 304,870,038
358522422 223,281:52 - 22328152 223,281.53 0.01 223,281.53 117.,392.78
36228F5R3 1619.436.88 - 1619.436.88 1572 476.07 [46 960.81) 157247607 1.371519.65
3623410 21.771,450.00 - 21,771,450.00 21.710,755.00 [B0.695.00] 21,710,755.00 21.415.549.75
39538RAER 10.694.253.20 - 10.694.253.20 10,679.952.60 [14,300.60] 10,679,952 60 7.2B6.124.20
39538REE4 12,307.,300.80 - 12.307.500.80 12.182.868.11 [125,032.69] 12.182.868.11 7,754, 503.45
39538WwWHFE 29.262.766.19 - 29.262.766.18 27 411.455.65 [1.851.270.53) 27.411.495.65 19,864 67206
39539G AA0 4 911,882 26 - 4.91.882.26 4,833,348 42 [78.533.84] 4 833,348 42 3464 247 50
A1EIPABE 1,701,828 45 - 1.701,828.45 1,4590,78E.57 [211,041.48] 1490786 97 162953289
A1ETPHCD 7.4493.920.50 - 7.493,920.50 7,389,844, 26 [104,076.24] 7.389.844. 26 £.175,852.78
ATEIPHLUD 7.220.810.42 - 7.,220.810.42 7,137,267.24 [83.543.18] 713726724 5.910,800.55
AEIPKHS BB 454 98 - 562,454 98 5471,505.18 [20,949.80] 541505.18 370,018.19
A1E1PLA43 13,129,744 65 - 19,129,744.68 15.426.719.98 [703.024.70] 18.426.713.98 13,224 900,44
41EIPLRZ 12,391.086.67 - 12.391.086.67 11.938.513.45 [392.567.18] 11,998.513.49 8.450,271.26
ATETPRGE 15.133.514.54 - 15.133.514.54 14,982.033.32 [217 475.22) 14,982.033.32 10,3873, 699,50
ANMBIPOUD 13.000.530.43 - 13.000,530.43 12.636.117.28 [304,413.15) 12 B96 117,28 8.751.337.13
ATEIPTHI 2124 085 82 - 2,124,055.82 2,081,083.69 [42972.13) 2 181,083 69 1,505 550,45
AEIFTFS B5.3,076.04 - 55.3,076.04 45.,920.13 [96,155.91) 456,920,113 45378111
AETFPWES 7 0BG BES.E2 - 7 0ER FE9.E2 E., 885 660,55 [179.309.07] £.885, 660,55 4 510,555, 76
A1ETPXH1 742 27149 - 74227149 A2 27173 024 742 27173 494 617.80
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CLZIE b:}:ﬁ“gfﬂiﬁ;ﬁé Cumulative Amoartized Cost Frojected Cash Fecagnized Amoartized Cost Fair Walue
3 Adjustment before OTTI Flomw aTTl after OTTI
Adjustment

144 AET % 174613988 | $ k3 1,746,139.82 | % 1,565,08250 | § [121.057.33]] 11,5666,08250 | £ 7332,391.43
43739EARZ 18,849,512 45 13,549,512.45 13,784,944.93 [E4,567.4E] 18,784.944.93 14,536, 729.90
437 39EBJS 2,949,624.21 2,949,624 .21 2,821659.97 [127,964.24] 2,821669.97 721347728
43739EBSE 8.76E.6E2.94 8,766, 5E2.94 8.517.869.96 [238,692.98) 8.517.869.96 733663120
4525410 460, 700,04 950, 700.04 960,700.42 0,33 950,700.42 7HE,983.83
452 B4 N JHE 46, T4E.73 46, 746.73 46, T4E.72 [0.01] 46, T46.72 h2, 4672
45254 MK A4 22404193 22404193 22404180 [0.13] 22404180 232,456.94
452 54MEDS [1.32] [1.32] - 132 - -

45254 MEF 2 5,012,6523.69 5,018,653.69 4,9082,081.05 110,572 64) 4,902,081.05 4,300,014.50
452 E4MEHS E124.868.68 E,124,068.68 E124.866.22 [2.4E] E124 86622 4,720,907 43
45254 MMED 1,163,166.27 1163,166.27 1,161,406.97 [1,759.20] 1,161,406.97 1,068,987.98
45264MF 83 15,036,711.89 15,036, 711.89 14,713,089.65 [317.622.24] 14,713,089.65 1,892, 639.43
45254 NP LS 5,268,384.25 5,268,384.35 5,198,365.97 [E0,018.38] 5,198,365.97 3,768.246.63
45264 TRH4 M2 E13.23 M2E13.23 HE284.73 [26,328.60] 316,284.73 208, 76184
45264 TSMT 4,226,866.17 4,226,866.17 366399617 [5E1,870.00] 366399617 242386849
A5EEOLCHT 5,239,360,62 5,239,350.62 5,001,581.94 [237,7E3.62] 5,001,581.94 3,716,561.91
45EE0L W AE 356342482 3,663,424 .88 348345421 [F9.970.E7] 3.483.454.21 1,988,EE7.16
AEEEOLY W3 4,004,451.09 4,004,451.09 3,891,019.56 [113,431.53) 3,891.019.56 257439943
45EEOM2J3 446728504 4,4E7,285.84 4,293 56615 [173,730.63] 4,293 BER.15 3,881.904 62
AGEEORZYD 48,804.49 948,804.49 g82,014.08 [BE,790.43] B8z.014.08 T79,188.25
45EEOMNEHS B.532.813.22 BA32.813.22 B 3ERET.22 [216,255.93] 5,316 667.23 4,369,019.25
AGEEOM TS 37,194.86 3719486 37,194,856 [0.01] 3719485 30,242,654
45EEOMTAE 2,189,864.31 2,199.864.31 2,189.962.24 [1.07] 2,189.863.24 2.204,044.24
A5EEOMNE" 4 E84,972.49 E24,972.49 544,029.09 [140,943.40] 544,029.09 521,157.79
45EE12AC4 16,797 50E.75 16,797, 506.75 16,597, 595.79 [199,910.96] 16,597 595,79 9,831.944 45
A5EET W ALE 4524224 .47 4,524,224 47 4,303,109.87 [221,114.50] 4,303,109.97 3,689,400.20
4EE247LIGE 248266824 2.482,668.24 2.390,842.23 [91,820.01) 2,390,848.33 2,.331602.44
4EE24THER E371997.72 E,371,997.72 506958473 [302,412.93] E,069.584.73 4 586,230.71
45627 MBRA 12.060,726.65 12,060,725.65 12,032,07153 [19.654.12] 12,032,071.53 8,788,610.44
4EEZTICES TIeT 61822 72T 61822 7 160,856.75 [1TE.TEL4T] 7150,856.75 5,708.510.80
F2R221EM3 10,588, 14660 10,588,146 60 10,588, 14653 [0.02] 10,588, 146.53 B,292.470.74
2624 A5 13,212,894.56 13,212,894 .86 13,089,620.17 [123,274.69) 13,089,62017 3,154,301.55
R2R24% AF0 1,991, 764.03 1,991,764.08 164142312 [360,340.96] NE4423.12 ¥.7E0,208.43
BE0273.4.81 4717 438,29 4,717, 438.29 4 57530057 [42,137.72] 4,675, 30057 3,273,871.94
AYE433G42 2.800,528.14 8.860,628.14 £.129,032.12 [721.496.02] 2,129,032.12 B.594,206.80
BYE433HI3 4,586,747 63 4,556,747 63 4,343,051.54 [538,696.09] 4,348,051.54 4,136, 601.25
BYE433% MO 1,214,309.95 1,214,309.95 1,197,293.73 [17.016.1E] 1197,293.79 798,990.36
5399292M7 1,415, 763.00 1,415,763.00 1,349,544.34 [B6,118.66] 1,349 644,34 1,414 36773
R39929M38 1629.668.07 1,629,668.07 1594, 776.54 [34,782.63] 1,594 776.54 1,610,979.63
539929529 5,127,014 56 5,127,014 56 4,815,404.16 [308,610.40) 4. 815,404.16 4,315,822.14
FI020UG40 1,167,586 7.51 1167, 867 51 1,166,779.25 [12,028.2E] 1166,779.25 B93,77E.27
530200042 4.123,214.32 412321432 407656814 [46,646.18] 4 076 565,14 3,933,856.78
ERA3304.83 2,173, 563.44 2,179,563 44 217966708 [1.38] 217356708 2,095,343 63
ES389FBW3 27 046,37 27,046.37 27 045,35 [0.02) 27 046,35 2497366
E3402CACE 0.0 0.01 - [0.01] - -

TEI4MALZ 10,646, 212.81 10,645,212.81 10,245,995 56 [#00,217.15] 10,245 995 66 TET 621
TENOGUGE 1,990,234 48 1,990,234 48 1926,874.38 [E4,360.03] 1,926,874.38 1,481,729.24
FENOGY TS 249356299 2.493,562.99 248615833 [7.404.68] 2486165833 217826875
TEEFME 4,762, 737.95 4,752,737.95 9,354,444.30 [398,293.65) 9,354 44430 BE1T 11444
TE1EKIN TA42,.272 80 744227280 743044720 [11.825.30) 743044720 4. 644,415.74
TEIIEMMS 10,432 6EE.72 10,432 666.72 10,204,239.05 [228.417.67] 10,204,233.05 7033102176
TEIERJS 455,408.80 435,4035.50 462,957.99 [25,420.81) 452,957.99 00,304.50
TEMERMZ 21,6E6,131.31 21,66E,131.31 20,916,216.23 [749,915.08] 20,916,216.23 14,052,319.33
TEIEWFS 12,874173.63 12,874,173.63 12,797,095.08 [FRO7E.57) 12,797.095.06 £.561632.87
BE3E8RESRE 17, 366.09 17,366.09 2.248.76 [15,117.33] 2.248.76 3428.27
SE363RM4E 360,467.76 35046776 13:3,861.43 [216,616.33) 133,861.43 103,807.92
BE369AHOS 438,703.87 438,703.87 438,703.59 [0.28] 438,703.659 330,232.94
SE3RAAKYS 13,278.14 13,278.14 2,714 [10.547.00) 203114 42,413.30
BE3EIAMNHE 112198738 1121,987.38 112198774 0.36 1121.987.74 1,433,412.38
S6359ELER 457,200,74 457,200.74 457,200.76 0.02 457, 200,76 43118777
BE3E0JA.89 12,633,568.24 12,633.568.24 12,470,929.45 [162,628.73] 12,470,923.45 TEE,044.85
S6360JAE1 4,612,734.02 4,612,734.02 3,4.32,080.43 [130,643.53) 3,432,090.43 §,081,301.19
BEIE0JAM] 3.973.346.86 3,973,946.86 3.644,430.16 [328,916.70] 364443016 2.669,203.75
SEaE2HA AT 4,732,004 .85 4,732,004 85 9,669,365.43 [B2649.42) 4,669,365.43 B,303512.25
BE3E304.89 11,100,750.94 11,100, 750.94 10,787, 194.86 [313,556.08] 10,787,194 .86 T.266,839.92
BY2227AED 2142 462 69 2,142 462 69 2,041,670.14 [792.55] 214167014 132279273
gaiavAL: Egg.444.09 Egg.444.09 E13.410.93 [FE.033.16] E13,410.83 ATE,E38.38
BER220FS? 7.996,861.63 7.9496,861.62 7064320728 [22,540.85] 706432078 756240408
A2922F3L0 A1.484,447.88 B1,484,447.88 43,433.429.4 [2,051,015.47] 4943342941 439,833, 739.27
92922F 705 1,876,856.60 1,876, 856.60 187412287 [2,733.73] 157412287 149281211
J2922FBET2 1326,944.28 1,326,944.28 1326.944.06 [0.22] 1,326,944.06 4E,078.73
92922FTJ? 1,441,180,90 1,441,120.90 1,409,771.75 [31,409.15] 1409,771.75 1,187,199.76
J2AZ2F WS 4,388,801.07 4,388.800.07 4,301,144 68 [&7,66E.39] 4,301,144 .68 3,881, 79967
92922FZF 8 9,128 52275 9,128,522.75 9,128,52167 [1.0%] 9,128 52167 2,102,814.84
33933651 147281213 147291213 196E.439.22 [6.472.97] 1,966,439.22 1,562,139.95
S3933EL35 [0.0E] [0.0E] - 0.05 - -

339336 HER 224,509.69 224,509.69 223,209.26 [1,300.43] 223,209.26 176 466.82
3934F JOE 18,077, 267.58 18,077,267.88 18,014, 476,77 [B2,781.11] 12,014 47677 1,587,831.42
341034802 20,442.00 20,442.00 16,601.98 [3,840.02] 16,601.98 13,630.00
94983CAJE [4.E1] [4.51] - 451 - -

J4883 AG2 457202301 45720230 4.4558,426.60 [113.597.41] 4,468 426,60 4,319,656.40
DUCHICLC4 1,109,569.70 1,109,569.70 - [1,109,5649.70] - 3,433,329.60
Totals $ 9572302986 [ % F 91572002986 | 3 98989605518 | £ (262397168 & 920999505318 | £  EFI46249271
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The following is the impairment listing for loan-backed and structured securities for the three months ended June 30, 2010:

Arnortized Cost

Armnortized Cost

befare Curmnul ative : Fecognized Arnortized Cost ;
CUsiP Curmnulative Adjustrent %.Fl.o.lr.? Froiected Cash Flow D'Ig'TI after OTTI Fair Yalue
Adjustrment
00703EFB7 $ A0B 30831 | % A0B6.308.31 | & 38317622 [153,132.09]| $ BIATE22 | % 37H 826,24
007 03EGER 254,263.21 254,269.21 255,648,866 1.379.45 255,648, 66 B17 E32.44
0214601483 15,615,907, 88 15.615.907.88 15.589,355.94 [26,551.94) 15,583.355.94 8.862,529.56
02633k AkB 2.523.018.60 2.523.018.60 2.430,740 45 [32.278.18) 2.430,740.45 7.168.920.00
[ZEE0TGH7F 3402 53349 9.402.539.49 9,326,734.90 (75,754 59] 9.326,784.90 5 697 189.83
02E60THT3 TPEA1ES 77691168 7HE.BE3.YE (20,047 92] 75E.863.76 E25, 762 47
02EE0TJED 25.226.004.23 25,226,004.23 25,127.415.69 [98.588.54] 25,127 41569 1365162267
D2EE0W ACD 18.928.046.80 18.928,046.80 18.737.015.28 [191,031.52] 18.737.015.28 11,917.720.39
02EE0=a0E 13.917.317.42 13.917.317.42 13.760.235.52 [157.091.90] 13.760.235.52 3.037.153.38
026329401 3,915,586 1 9.915,586.21 9.608.012.45 [307 573.7E] 9 608,012 45 5,712,241.06
040404 4 369,06E 86 4,369,066.86 4,328,673.79 [40,388.07] 4 328 67879 3590532 48
05546 P2 1.208.333.00 1.209,333.00 117453824 (34,734 76] 1174 538,24 712.239.44
055434HGE 5.673.610.00 5,673.610.00 5.542,818.30 [130,791.70) 5.542.818.30 5.513,028.70
055434 H1 2.690.654.41 2,690,654 41 262972117 [B0.933.24] 262972117 2.547.139,95
0559494258 2070443 86 2,070,443.86 2,034,655.86 [35,758.00] 21034 655,86 2.1055,226.03
059500448 11.626.583.47 11,626.583.47 1.230,314.75 [336,268.72] 11.290,314.75 9,332 57842
05950HAA9 23.693.004.00 23,693.004.00 23,141,186.53 [551,817.41] 23,141,186.59 21985 B96.99
DE050HK 3 9503 64 950364 774913 [1.754.51] 774913 107 180,90
0EES2DAAT 7. 169.884 57 769,584.57 7.081,252.54 [88,592.03] 7.081,292.54 4.403,738.16
07 384h5ED 267 07545 276707545 2.744,730.96 [22.254.50] 2.744,790.96 2. 468,965.02
07384YFPE 1,435,493 04 1.433.438.04 1427 416.73 [12.081.25] 1427 416,79 334 511.08
073854487 14.547 53661 14.547 536.61 14.547,268.23 [268.38] 14 547 268,23 9593 BB2. 37
07 38EHCH1 410,475,568 410, 475,63 41043382 [41.86) 410,433 .82 717 764,47
07 38EHMEY 220821241 2.206.212.41 2,145,816.24 [B0.396.17) 2.145,816.24 2.086.510.95
07 386HNO0 165,143,658 1.065,143.68 1.138,098.65 [31,045.03] 1,138.098.65 1120,711.53
07 38EHSP? B077.267.22 E.077.267.22 E,034,343.44 [42,923.78] 5.034,343.44 4.050,313.56
0733730F4 7a0. 7059 78070153 £33.663.03 (87 038.56] E93,663.03 738,464 62
07820041 16.108,296.95 16.105,296.95 15,376.937.1 [731,299.84] 15,376,997 11 11.890,461.34
12667FBEJ3 203,346 28 2.103,346.28 2,024,537 73 (73,748 55] 2024 537 73 1,854 457 95
12667GCET 1,195,371.77 1.195,371.77 1.191,200.13 [4,171.58] 1,1591,200.19 1,004,191.24
12667GMED 1732507143 17.325,071.43 16.991.938.09 [333.073.34] 16.951,938.09 9 B80.970.89
12667 GHE2Z 10.640.126.923 10.640,126.53 10.486.970.78 [153.216.15] 10.486.910.78 7 E20,818.74
12667GRWES E23 260,22 E29,260. 22 572 77013 [56.490.09] 572 770,13 38176844
126675520 14,572 605.05 14.572,605.05 14,373.064.85 [199,540.16) 14,373 064,89 8512 118.07
126675 WFE 8897 B957 8.897 69157 8.517.914.13 [379.777.44] 8.517.914.13 42728530
12667GEYRE 1.052.911.40 1.082.91.40 1.077.219.96 [5.691.44) 1077.213.96 112314789
1266544B8 15.533.914.88 15.533.974.58 15.474.216.29 [59,655.59] 15.474.216.29 3.802192.78
126684058 4 356,285 62 4,356,285.62 4,308,198.33 [47 087.29] 4,309,198 33 3.763.154.21
12668ACYS 863 76335 86876335 867 274 80 [1.458.55) BE7 274 80 E83676.64
1266BAC26 3.947 48162 3,947 48162 3.886.617.25 [B0,864.37] 3,886,617 25 244399114
126684EW3 12.655,114.86 12,695, 114.86 12,478,946.20 [216.168.6E) 12.478,946.20 8.251505.28
1266845 WA 3,107 369 65 3007,369.65 3000,153.13 [B.216.52) 201,153.13 2,597 850,08
126684 FT 7795129 40 7.796.129.40 771085713 [84.272.22] 7710857 18 5.193.835.03
1266EEB77 25,925.996.12 25,3925,936.12 25.497.768.58 [428.227 24] 25,497 768.88 15,727 296.84
126694 A4 351513196 3518,131.96 3471228 65 (43903 27] 3471228 69 2117 464,43
12665E3BE EB.214.25 E3.214.25 B6,602.80 [1611.45] EE.E02 80 51.400.25
1266303C0 453.249.42 453,249.42 353.922.19 [99.327.23] 35392219 26338611
12669EH33 21512106 216,121.06 210,774.42 (4,346 B4] 210.774.42 20143870
12669FKR3 273 E7E B2 273 EVE.BZ 2F7047 74 [2 E29.08] 277 047 74 301 602 52
12669F w2 165.473.44 1.069.473.44 1.146.440.40 [23.033.04] 1.4E.440.40 82731100
12669F <R3 514 806,49 514,806,439 501.446.83 [13,359.60] R01.446.89 38E,818.82
12669GRH3 13.531.928.86 13.531.928.86 13.130.558.67 [401.370.19] 13,130,558 67 9.563,324.53
12669GRST 2B5.714.32 2BR, 714,32 254 430,25 [11,224.07) 25449025 164 B8B83
12669GRME 316727 B2 316 727.52 3,005,357 24 [111,370.28] 3,005,357 24 1,846,875.23
126635 R0E 8.208.780.53 8.208,780.53 7.895,004.10 [313.776.43) 7.8595.004.10 5.316,178.31
12663G TV 406,174,777 406, 174,77 397 E48.68 [8.526.09] 397 B48.65 23722462
12669GLIRD 3.897 BE5.07 3.897.655.07 3,790,370 36 [107.284.81) 3,790,370.36 2.290.779.49
126696 % Wh 351507 25 351507 .25 242 20243 (109,304, 82] 242 202 43 302 22504
173075308 [2831.79) [2,831.79) 136.992.27 139.824.08 136,992 27 BE0,952.38
17307 GHTE 169.958.43 169,958.43 169,930.47 2204 163,980.47 27252043
17307GMOE 5.854,785.11 5.854.785.11 h,E10.286.82 [244,455.29] 5510286 82 5.720,968.02
T7307GENTY 9.961.84 9.961.84 974023 [221E7) 9.740.23 227
173075 Y04 216309147 2.163.091.47 27 E75 18 [45.416.28) 2117 675.19 2 012 59406
17303048ME 22378 2.231.78 2,045.33 [ 18E.45] 204533 8.518.50
22540V 3FT E14,939.20 514,5939.20 542,839,258 27.300.08 E42.839.28 80246344
22540V GE A4 1.141.469.95 1.141.469.95 1.03.537.18 [109,932.77] 103153718 985 574.79
22541MFLE 4185481 58 4.185,481.58 4,238,604.97 5312339 4.238.604.97 4 604.142.07
22541MUBS 1133.,961.51 1.133.961.51 1.081,132.81 [52.828.70] 108113281 1568,255.10
225410401 174 57143 174 571.43 174,967 62 336,19 174 967 B2 E.35,650.50
225410444 733.7/59.12 798.759.12 B17.358.63 [2817.400.49) 517,358 63 519,951 58
225410DA7 352 039.95 352.039.55 386,009.77 3963.82 386 009,77 482,452 65
225410FK3 130,407 84 130,407 34 13203838 163104 132,035 88 270,560.57
2254100RE 352,964.24 382,964 24 272,985.26 [109,578.98) 272,985.26 hE.824.18
225415001 1057 582,939 1.057 582.55 1.018.477.92 [39,205.07] 1013.477.92 1,096,036, 72
22545865 199231 199231 31285 [1679.4E) 285 E1487 BB
2254581105 £.787 54589 E.787.545.89 £.604.453.51 [183,092.38] 604,453 51 380 E5E, 44
232450447 2.439.694 48 2.439.694.46 2.401.175.93 [38.518.53] 240,175,593 1513637.22
233320408 5024072 52 5,024,072.52 4,976, 576.38 [47 436.14] 4 976,576, 38 3.944.809.11
23332455 9.032.091.21 9.032.091.21 8.941.930.52 [30,160 9] 2,941,930 62 545256101
233321453 129,042 BE 129,042 B 19,917 B¢ [9.124.99) 119,917 B7 8581911
23332UBWE 597372307 5.873.723.0¢7 h,8589,242 77 [74.430.30] 5,899 242 77 34165 484 B7
23332UBW 3 337.464.52 337.464.52 318.124.29 [19,340.53) 313.124.29 234,381.54
23332UCH4 57E.823.93 576.823.93 570.846.02 [5.977.97) 57084602 370.446.09
233320015 20.204.333.08 20,204,333.08 20,006,668.76 [197 B70.32) 20,005 6E8B. 76 12,335,262 11
251510FBd G 701.6E0.92 E.701,660.52 E.315.048 52 [386.612.00] 5,315,048 92 5,193,498 11
251510MER 478122362 4.751,223.62 4,725,815.34 [25.408.28] 4,726.815.34 3.BE0.819.35
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smoized Last : Amortized Cost ; :
CLSIP befnrq Cu_mulatwe before FProjectad Cash Flow Fiecauhized SimiontizecLost Fair Walue
Curnul ative Adjustrnent o7l oTTl after OTTI
Adjustrnent

251510MC3 3 13,316,951.71 | $ 13,316,951.71 | § 13.093,212.80 [223.738.91) 1309321280 | § 3.319,842.40
251514449 5 678,742 53 567874253 5 .510,654.50 [167.847 B3] 5,510,894, 90 3.340,211.88
302517 AR 8679088 82 §.679.088.82 8,561,752 38 [117.336.44) 8,561,752 38 E.544 20363
133404882 715,302 51 71530251 £55.084.75 [E0.217.7E] E55.084.75 44652920
J2051DCKE 513 BEZ2. BR 513,662,586 51057016 [3)092.70] 51057016 513,940.90
J205ECAH2 16./E7.750.62 16.7E7.750.62 16.353.102.24 (414 648.38] 16.353.102.24 1457387739
JE18EMAT2 812,739 52 812,739.52 724.971.02 [87 768.50] 72497102 517 197 87
36228F W LR E94.852.71 534,852 71 749,918.41 55,065, 70 74591841 791.443.30
362341XE 4 21.136,351.60 21.136,351.60 20,955,566.63 [180,784.97) 20,955,566 63 13,996 964.12
J62420B01 3.070.252.21 170,252,241 3.172,205.57 195336 372,206 57 3.239.843.01
36242DB25 22112741 221,127.41 220,508.65 [E18.7E] 220,508.65 38472337
36242005 A5 26.65E.51 26, 586.51 2h,556.13 [1.130.38] 25.556.13 E5,810.87
362480407 15,306.913.54 15,306,913.54 14.574.735.22 [732.178.32) 14 574 73522 7 .5E0 ESE. 39
39538RAE5 1224 577.04 11.224.577.04 1,122 756.39 [101,820.65) 11,122 756.39 B 722 R73.82
39538FREE4 12,902 524.04 12.902,584.04 12.756.707.71 [145,876.33) 12,756,707 .71 7 503.703.19
39538WFHE 10.533.879.56 10.533,879.56 10,524, 374.24 [9.505,32] 10.524,374.24 5 ERR,248.05
404 37A A8 121,802.54 121,502.54 114,7591.5959 [7.010.55) 114,731.99 111,007 .64
A1EIPARE 1.742,333.74 1.742,333.74 1,710,310 67 [32.023.07] 1.710.310.67 1.468.274.23
A1E1PFRI 1,245 597 BB 1.245,597.E6 1,220,998 45 [24 53921 1,220,998 45 91006129
A1E1PHCD 7 878 255 67 7.878.255.67 7,809,346 73 (68,908 94] 780934673 547355113
ATEIPHUD 7.500.110.99 7.500,110.95 7.320,065.85 [180,045.14) 7.320.065.85 517227242
A1EIFKHS F92,943.83 592,949.58 5E9,082.74 [23.867.14] RES,052,74 35E,108.55
A11E1PL43 20.595.562.12 20.595.562.12 19.672.347.51 [923,214.E1) 19.672.347.51 12,528 065,18
AEIPLRZ 12,836,963 57 12.836,963.57 12.695,687.26 [141,276.31) 12 595 BE7 26 7.998 693,58
AETPRAGE 15.744.794.38 15,744,734.38 15,582,186.39 [162 B07.99] 15,582 186.39 10,014,326 46
ANEIPOU0 13.504.506.01 13.504.506.01 13.332,870.43 [171,635.58) 13,332 870.43 831445420
ANEIFTH3 2.260,140.25 2,260,140, 25 2,212,852.84 [47.247.41) 221289284 1,368.737.99
AEIFTRE E50,197 .69 530,197,653 5598,977.79 [81,215.90) R98.977.73 457 820.41
ATETPWES 735490235 7,354,902.36 7.268,594.83 (86,307 53] 7.268.594.83 4,269,594.44
ATETPHH1 776,649,684 776,649.54 7EE.983.13 [9,6BE.71) 7EE.983.13 482 256,96
43739E AP2 13.692.313.83 19,692,319.83 19.508.136.31 [184.183.52) 13,508,136.31 13.873.164.06
43739EB.J5 9,184 578 52 9,184 578.52 9,114,977 67 [E9,600.85] 9114 977 67 E.852 275,05
437 39EBSE 9,143,774.50 9,143,774.50 9,082,906.22 [B0.868.28] 9,082,908, 22 7.705,855.81
45254hH2 332,389.41 332,389.41 313,830.68 [18,558.73] 13,830.68 265,463.93
45254hJ5G 3 1.377.791.28 1.377.791.28 1.354.959E6.46 [22.734.82] 1,354,996 46 1129,754.73
45254k JF3 152 018.01 152.018.01 140.,003.86 [12,014.15] 140,003 86 129 263.01
45254k W0 995,748 62 995,748 62 988,034 44 [7.714.18] 955,034 44 7H6.422 83
45254kl B 216,997 26 216,997, 26 216.470.47 [526.79) 216.470.47 258,370,587
45254hK.84 288.007.53 238,007.53 283.5824.85 [4,152.74) 283,824,685 3976174
45254hK. D8 4.163.419.14 4.163.413.14 4,127,8593.53 [35,525.E1) 4.127,893.53 3.969,187.94
45254hKF3 5,292 740,94 5,292,740.94 5,242, 219.68 [50.521.26] 5242 21968 377383028
45254k 4 £.353.961.96 £.353.961.96 £.306.017.08 [47 944 88] 5,306,017 08 430401472
45254hMPE 13.266.078.73 13.266.078.73 13.152.113.39 [113,965.34) 13.052.113.39 5.503.832.30
45254hF83 15.520.191.56 15.520.191.56 15.475.441.54 [44,750,02] 15.475.44154 12,262,130, 30
45254hPGE 99E,338.48 996,338.48 905,927.98 [90.410.50] 905,927.98 793,927.97
45254hFPLIS 5,533,130 64 5.533.130.64 549168968 (41,440 98] 5491589 68 3.980.838.30
45254 ThkK 7 56.050.75 56,050.75 37.555.51 [18,495.24) 37 55551 53.697.02
45254 TH=4 353,067 57 353,067.87 343.129.92 [9.937.95] 343,125.92 231,170,158
45254 TSh7 4,367,917 B4 4.367.917.64 4,328.472.29 [39.445.35] 4.328.472.29 2 5E7 817 37
A5EE0LCHT 5472 17770 547217770 5,330.154.71 [81,982.99) 5,390,194 71 3. 620.366,97
45EE0LK W 20.766.533.07 25,766.533.07 26,517 687 .60 [245.85147] 25,517 BB7 B0 16, 653.183.47
45EE0L W 36 3.742.8559.43 3.742.809.43 3.E16,865.10 (125,994 33) 361686510 182102778
45EE0LW D7 309299017 3.092,530.07 3.063,168.12 [29,822.08] 3.063.168.12 3064, 126,77
45EE0L Y34 710,081.02 710,081.02 BE4,588.51 [45.492.51] EE4,588.51 436,301,758
45EE0L Y'w'3 4,338,757 .38 4,338.757.38 413742714 [201,330.24) 4137 427 14 238897434
45EE0R2.13 4 759,368.30 4,759,368.30 4,704,783 71 (54,584 59] 4704 78371 3,829,197 67
45EE0REH4 5,740, 65E.83 5,740 ERE.83 b EE0ERE.E2 [80.000.21) 5 B0, ERE B2 387207618
45EE0RCI24 2.2:38.734.56 2,238,734.56 2,225,202.60 [13,5:31.96) 2,225,202 80 2,147 BE4.58
45EE0MRE3 87393114 873.931.14 73371266 [140,218.48) 73371266 557 496.77
45EE0RS30 2.399,798.33 2,399.798.33 2,342 587 50 [57.210.83) 2342 5Ev 50 1564,347 79
45EE0RTEE 81,305.41 81,305.41 73,756.60 [1.548.81 73,7RE.E0 £9.,909.07
45EE0RT9E 24289751 2428.975.11 2,394,834.90 [34,140.21) 2.394.834.90 2.121,465.65
45EE12AC4 17.568.383.14 17.568.383.14 17.378.777.11 [190,206.03) 173781771 9.481,062.69
45EE4BAET 135225 1.352.25 6125 [1.251.00] E125 12 563,89
A5EET W ALE 4792 234.28 4,792,234.28 4,754.531.33 [37 702 95] 4 754 53133 3.691509.88
4EE2471GE 2.713,861.54 2.713,861.54 2,600,556.10 [113.305.44) 2,600.556.10 2.415,145,33
4EE247<ER £.758.424. 68 E.758.424.68 E.E34 88567 [12:3.539.07) £.E34, 885 67 4 53804223
4BE27hB0A 12.706,165.18 12.706.,165.18 1261417288 [91,992 30) 12 514,172 88 8,982 476,80
4BE27MCSY 7 7E9.242 B2 7,7B9,242.62 7 27 59360 [141,645.02) 7 E27 59360 5. 761,375.34
4EE230AR7 10828 108.28 2118 [87.09] 2113 3.7B2.27
52520mF T 18,990, 36 18,530, 36 1601761 [2.872.75] 16,077 .61 127 323.98
B25221EN3 1361379266 13.613.792.66 13.586.358.28 [27.434.38] 13.586.3508.28 £.517 575.94
52522146 20,387 82 20,387.82 19,195.43 [1.192.39] 19,195.43 133.769.18
525247 AFD 12812335 87 12.812,335.87 12,472,987 24 [340.008.63] 12,472 987 .24 7.4,315.40
BE02794.41 4,989,982 47 4,989,982.47 4,931,655.78 [58.286.69] 493169578 337034643
BE027BALE 15.758.456.37 15,758, 456,37 15.758.002.47 [453.90] 15./58.002.47 5.858,836.85
57E433FPE 484,938 56 484,938.56 233,015.00 [251,923 5E] 233.015.00 198 404,69
576433642 9,235,387 92 9,235,387.92 9,132,279.58 [103,108.34) 913227958 5.528.038.04
B7E433G WO 7HE.RO7 16 7hE.EO7. 16 7HE.B26.07 18.91 7HER2E.07 RE9,733.33
B7E433HE3 505230949 5,052,309.49 4,938.219.91 [54,0839.58] 4,958.219.91 407771218
57E433MHE 1.747.988.73 1.747,988.73 1.715,411.82 [32.576.91] 1,715.411.82 1,402,150.68
57E433RB4 291347 44 291,347 44 29144542 97.98 29144542 21601714
576433 M0 1,243 677 58 1.243,677.58 1,213,560.07 [24 117 .51) 1,219.560.07 786.894.23
B7E4384a03 383754195 383754195 374113574 [96.406.21) 3.741135.74 3.178.843.42
B7E444841 150136 1,501.36 53247 [968.84] b32.47 -

58992936 E29 606 67 529,606 67 B10,744.13 (18,862 54] E10.744.13 903,352 .32
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Armortized Cost _ Armortized Cost ] _
CLSIP C befnrg Cu_mulatwe before FProjected Cash Flaow Fiscochized Simiontizec Lost Fair Walue
urmul ative Adjustrnent o7l oTTl after OTTI
Adjustment
5B9929E 87 3 1076462 57 3 107646257 | § 95726099 | § [119.20158]| $ 957 26099 | 812 066,15
5B9929PE9 257 235 55 257 23R 55 281,204.89 23969.34 281,204.89 399,641.63
hB552929 5.24239181 £.242,391.81 514542376 [96.968.05] 514542376 353439346
530200040 1,299,063.15 1.299,053.15 1.281,103.74 [17.549.41) 1,281.03.74 957,851,497
530200TLS E55,152. 21 559,152.21 290,313.25 [368.838.96] 290,313.25 B5E,662.95
530200UJ%M0 94 E5E.80 94 B5E.A0 94,49132 [165.48] 9449132 2977775
59024\ AF4 37060661 370, E0E.E1 239,976.03 (130,630 58] 239,976.03 3255889
E1915RAZ3 523373 h.233.73 3.499.48 [1.734.25) 3.499.48 2959516
E1315REET 7.4539,436.E5 7,459 436,65 7.370,236.70 [839,199.95] 7AT0.236.70 4 B8E,101.70
E1315RBZ8 91010987 910,109,587 8B84.772.79 [25,337.08] B84.772.79 535.030.15
E5535WS02 91960 919,60 7511 [844 49] 751 1.239.35
E5537BAGS 18,623,682 18.623.82 17 46196 [1.161.88) 17 46196 B8, 104.51
E5538DAA3 3,462 554,95 3.462.504.95 336811641 [94.438.54] 3.368.116.41 2437 BT2.57
EE383MC AT 25,614, 186.91 20.614.186.91 25.401.151.38 [213.035.53) 25.401.151.38 18.328.435.72
EB383MCLI5 369773273 969773273 9 516,220.52 [81,512.21) 9 516,220 52 B BE3.549.29
EB383MDT? 343647824 9.435.478.24 9,327,338 77 [108,139.47) 9327 338,77 5367 974,25
EB3B9FBEwW3 30.268.83 3026833 30,006.94 [261.89] 30.006.94 26,585,953
EE402CAC8 E90,402.51 £30,402.51 £50,151.13 [40,251.32] E50,151.19 B7E,733.55
F4527W ANE 21,742.29 21,742.29 438.25 [21,304.04] 438.25 5.999.54
FA927 Ak 1096159 10,961,559 4 965.82 [5,995.77] 4 965,82 9376
FENMOGUGY 215190635 2.161,906.35 201, 77612 [140,130.23) 2 011,776.12 1477.484.29
FENOGYV40 3.511.988.44 3.511.958.44 3,458,157 55 [53.830.89) 3,458,167 .55 3144 51414
FENOGYTE 2,608,281.37 2,608,281.37 2544 862,98 [B3.418.39] 2544 BEZ 98 2.171,734.50
FENMOGWE2 1,904 5E9. 72 1,904 669.72 1,6846,585.54 [58,083.78] 1.846,585.94 1,480,379.93
7EN0GZRE 283073367 2,830,733.67 2727 17257 [103,561.10] 22T AT2ET 2 519,340, 44
TE110H4kAS 17390194 173.501.94 17813370 4 297 76 178.193.70 226.198.30
TENOHKEE 1815.623.06 1.815.623.068 1.815.565.60 [57.4E] 1,815,565.60 4,375,134, 46
FENOHK. "4 5B, 706,90 96, 706.90 107.,840.00 1113310 107 .840.00 45E,938.64
FETIBFRAS 10.258.764.91 10.258,764.81 10.107.369.53 [151,354.88) 10.107.369.93 8.649,658.14
7E1TBKILIN 7.864.281.28 7.864.281.28 7.763.351.40 [100,929.88) 7.763.35140 4 722 B42 75
TEITIBRMA 10.865.451.55 10,865,451.55 10,713,286.05 [152,165.50] 10,713,286.05 B BE4 73732
FEIBRJT 51204211 51204211 500,603.65 [11.438.4E) B00,603.65 289,932.97
FETIBRM2 22,478.465.29 22.478.465.29 22,126.,529.15 [351,936.14) 2212652915 12,932,212.80
7954945 A1 1.391.036.96 1.391.036.36 1.237.797.08 [153,239.88] 1,237 79708 7711272
795494%'B9 103 695,13 103,695.13 76,467,680 [27 227 33] 76,467 .80 9654772
B1744F JH1 280,763.95 280,763,595 278,042 85 [2,721.10] 278,042 85 186 553.02
BE35790V T HE1.077.80 BE1,077.80 502,212,839 [358.864.91] h02,212.89 223,282.96
BE357IKG2 3.564,434.40 3.564,434.40 3.458.836.41 [105,597.99) 3.458.836.41 2 575,888,580
BE3579YH3 A639,569.03 8.639.569.03 8,548 86356 [90,705.47] 8,548, 863 56 5,886,140, 24
HE358HALS 32.228.03 32,228.03 - [32,228.03] - 28.814.20
86358R308 1431064 34 1.431.054.34 1403225 73 [27.828.B1) 140322573 £93.259.61
HE358RA49 985,023.73 985,023.73 £38.664.85 [346.358.88] E35,664.55 959,895.09
H6358RLE0 176.593.47 176,593.47 39,864.17 [136,729.30] 39,864.17 135,590.97
HE6358Rk4E 418 80687 41880637 350,865.15 [E7 941.72) 350,865.15 136,985, 95
BE6358RLIM7 109,155 89 109,155.89 93,865.83 [15,290.08] 93.865.83 79,.356.52
HE358RLICE 141,196.42 141.196.42 139.671.59 [1524.43) 13967199 £5.808.64
HE359A5ES 264 596,43 264,596.43 263.,564.52 [1.031.91) 26.3,564.52 216, 159.86
BE359ACD3 E5E,126.25 556,126, 25 50712172 [149,004.53] 50712172 551,710,652
H6359A0MD 1073524 85 1.073.524 85 774.365.98 [299158 87) 774,365,958 73027087
HE359AEH2 141,366 63 141,366.63 4155070 [99.815,93) 4156070 35410
HE359AHDE 452 608,93 452,608.53 443,236.83 [9.372.96) 443,236,683 339.,586.43
HE359AK S [10,547.00) [10,547.00) 5,660.13 16,207.13 566013 46,426.05
HE359ANH2 1,458,172.13 1.458,172.13 1.432,403.29 [25,768.84] 1.432,403.29 1.725,769.10
HE359ANWYE 224 533 64 224 B33 E4 23,803.87 727023 23180387 293,709.37
HE359AX K6 1.06E.811.06 1.066.811.06 1.134,333.93 BV 22 87 1134.333.93 1542 683.19
HE359AZER 452.100.17 4320007 491564.45 [535.72] 431564.45 B27.247.04
HE359ELES 1,494,987 £5 1,494,587 E5 1.451,142.79 [43.844.86] 145114279 1,346,410.33
8E359LSh2 168080311 1.680.803.11 1.664,068.53 [16,734.18) 166406893 1,050,640.78
BE360JA49 12.930,323.94 12.930,329.94 12.800,678.74 [129,651.20] 12,800 678,74 7004 562 45
BE3E0JART 4.713.1665.48 4,713,165.48 4,014 642 52 698,522 96] 4 014 542 52 257336708
HE363DAAT 1.413.218 57 11.413.218.57 11,310,432 42 [102,786.75) 11,310,432 42 702308139
HE5220F 57 8.572. 565,34 §.572 565,34 5.438.322.89 (134,242 45] 8.438.322.89 7.843.984.83
925093440 1,252,834, 30 1,252,534.30 935,033.68 [317.,800.62) 935,033,638 338.058.07
9259227EMZ 213.179.95 213.179.95 179.569.89 [33.610.08] 179,569,689 186, 736.90
925922F3L0 53.334.252.88 53.334.252.88 51.423.138.33 [1,911,114.55] 51423138 33 51.115,.436.62
92922F dkA7 4 958 037 02 4,958,037.02 4 916,637.79 [41,399.23) 4 916 B37.79 3.817.204.07
92522F5T1 8.484,809.52 &.484,809.52 8.411,301.43 [73,508.09] 8.411,301.43 E.360.568.93
H2522F7 a0 1,420,576, 36 1,420,576, 36 808,359.63 [E12,216.73) B05,353.63 1144 20811
92522F 705 11.030,151.81 11.030,151.81 10,921,008.73 [109,142.08) 10,921,009.73 8015 96E.71
925922FB72 1382053 83 1.382,053.83 1,369,454 62 [12,599.21) 1,369 454 B2 90E,685.01
92922F 77 12.404.165.49 12.404,165.49 11,857,723.25 [546.442 24] 11,857.723.25 11,681.387.02
92522F07E 232,385,639 232,385.69 232.416.43 30.74 232,416.43 283,408.53
925922F T J7 1524,747 41 1524,747.41 1.4E5,354.68 [59,352.73] 1,465,394 68 1,163,810.77
925922F'wE1 1057 31243 1157,312.43 894.457.71 [262.824.72] 094 487 .71 902 785,52
92522F WA 457581182 4.575,811.82 4,488.437.715 (87 374.E7] 4488437 15 3,857 829,43
925922F2F3 967382563 9E73.825.63 9,580,940.89 [92.834.74] 9.580,940.89 744973994
92525CBET 4 956,363 B 4,956, 36366 4,971,005.27 [45,358.39] 4.911,005.27 3.398,387.13
935336F T4 14,209,95 14,209.55 16,868.38 2.E58.43 16,868, 38 112,136.25
939336135 1637 266 B9 1637.266.E9 1,635,985.00 [1.281E9] 1,635,985 00 1,882 267 13
935933665 12.91.420.23 12,91.420.23 12.785.497.61 (125,922 B2] 12,785,497 B1 10,330,075.25
9359336248 4 BO7 B93.45 4 B07 E93.45 4,598,787 92 [8,905.53) 4 598 787 92 4 206 B22.82
93534FHCA 10,118,393, 98 10,118,393.98 9,981,069.16 [137.324.82) 9,981,069, 16 593872260
93534F JOE 18.919.093.45 18.919.093.45 18.636.013.20 [283.074.25] 18.636.013.20 110583 ,573.31
945581 A5 10278513 110278513 1.100,448.27 [2,336.86] 1,100,448 27 1126,312.93
94583C A6 13.370.475.51 19,370.475.51 19,266,207 62 (104,267 89) 19,266, 207 B2 19,366 567 .05
94983TAED 11.848,927.60 11,848,927.60 11.491.471.25 [357 456.35] 11.451.47125 11,104, 839,53
94583 a02 482839816 4,828,398.16 4,713.842.64 [114,555.52) 4,713,842 64 4 387 12387
94585.J4055 18.581.530.31 18.581.530.31 18.550,313.52 [31,216.49) 18.550.313.82 16,633.773.80
Totals 3 136288789231 $ 136288789231 % 1.335628.2N52 [ % [272596B0.79]| $ 133562821152 % 975,241 505,93
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STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

smoized Last : Amortized Cost ; :
CLSIP befnrq Cu_mulatwe before FProjectad Cash Flow Fiecauhized SimiontizecLost Fair Walue
Curnul ative Adjustrnent o7l oTTl after OTTI
Adjustrment
00703EFB7 3 2.453,688.48 | ¢ - 3 245368848 | ¢ 53442513 | ¢ [15919,263.38]| $ 53442513 | $ 349,508.39
007036F Y7 24 5253 - 24 525,31 16.981.28 [7.544.03] 16,981.28 16.756.74
007036GEG 452 415.25 - 452 415.25 302.370.50 [150,044.75) 302,370,650 32512738
02639mak2 18.335.555.90 - 18.335.566.90 17.087.510.65 [1.247 B45.25] 17087 910.65 14, 669.123.10
02EE0TEF3 1,933 64537 - 1.933,645.37 E10,617.53 [1,323,027.78] E10,617.59 14270241
02EE0TGHTF 9,518,822 57 - 9,518,5822.57 9,515,580.70 [3.241.87) 9.515,580.70 5,931,888.65
02660 ALCD 13.504.543.37 - 13.504,543.37 19.015,975.26 [488.565.1) 19,015,978 26 11,965,232 87
02660406 14.546,836.60 - 14.546,836.60 141225361 [424300.49] 14,122 59611 9,346, 561.00
040104004 4 BEE.073.45 - 4,868.075.45 474928053 (118,757 8E) 474928059 4 159 964,26
05546 F2 1.263.430.72 - 1.263,430.72 1.241,498.36 [21,932.36] 1.241,498.36 T40,04E6.66
05548.)48.40 3770803 - 377.018.03 371,560,585 [5.457.18) 37156085 285,985.91
055949AHGE 5.864.012.59 - 5.864.012.59 5.792,053.62 [71,958.97] 5792053 62 5 548,665,42
0554941 H1 2 78B8.E40.95 - 2.788.640.95 2.767.067.21 [21573.74] 2 767 06721 2,708,085 34
059494258 2 25082883 - 2.250,828.83 2.139,506.59 [111.321.84) 2139506 99 2.104,144.70
055500488 12,137.989.08 - 12.137.989.08 11.873.752.53 [264.236.55] 1187375263 9.716.423.13
05550HA.43 24,333.569.53 - 24,333, 569.53 24,069,760.37 [263.803.18) 24,069,760.37 22.103,331.00
DE050HK. <5 T2E,208.27 - V26,208.27 B38.673.73 [87 528.54] E35.,673.73 355,148, 77
DE050HK 3 291082 57 - 291,082 57 11.643.40 [279.439.17] 11.643.40 92 176.41
0EEE2DAAT 7.594 959 54 - 7.594,959.54 7.271154.06 [323.805.48] 7.271154.06 447543531
07 384kASED 2 967 228,97 - 296722897 295364219 [13,58E.78) 24953 F42 19 2.753.314.06
07 384hSFE E52,273.17 - B52,279.17 249,054 64 [403.224.53] 245,054 64 458,090.20
07 384vFF5 3,540,444 57 - 354044457 1,602,667.70 [1,537,776.87] 1602 667,70 1,002,156.71
073854487 15.7/81.621.86 - 15.781.621.86 13.982.208.45 [1.793.413.47) 13.982.208.45 9 65993728
07 38EHCkAT 1,057 528 53 - 1.057.528.53 420,552.03 [B636,976.50] 42055203 07 3787
07 386HEY 2.544.819.91 - 2.544.819.91 2,399,70353 [145,116.38] 2.399,703.53 222340041
07 38EHSF? B.373.744.64 - E.373.744.64 E.231520.21 [142.224.43] B.231620.21 4,264 113.53
07 38790FE 1,052 590,23 - 1.052,690.23 810,912.07 [241,778.76) 810.912.07 E1E 584,28
073879252 11,621,639.60 - 11.621,639.60 9 ,616,279.53 [2,005,359.E7] 9.616,279.93 4 58504157
07520041 17.270,978.53 - 17.270,978.53 16.334.265.50 [936.713.03) 16,334 265,50 12,391,361.40
075446487 158.000.00 - 158,000.00 135,000.00 [23.000.00] 135,000.00 13500000
12479DALC2 1481447213 - 14.814.472.13 10,481.540.76 (4,332 931.37) 10,481 540,76 12 623 .166.27
12625E &K1 3.305,17 - 3.3068.77 1,855.03 [1.450.14] 185503 16.321.24
12638FAL3 85,45 - 55.45 55.07 [30.38] 55.07 24524
12667FULY 7E5.016. 22 - 7ER,016.22 374.418.18 [330.538.04] 374.418.18 282 015,42
12667GCET 124777359 - 1.247.773.59 1,244 76E.76 [3.006 83) 1,244 766 76 1,006 53733
12667GMED 17.856.951.29 - 17,856.951.29 17.358.021.50 [438.929.79] 1735802150 10,010 579.82
12667 GREZ 11.553.888.87 - 11.553.888.87 11,077.060.04 [476.828.83] 11.077.060.04 7.783.A02.02
12667GRWE 75242595 - 752,425,595 £38.937.01 [113.458.94) E35,937.01 393,383.00
12667GES20 14,994.8970.18 - 14.984,870.18 14.603.479.12 [381,391.08) 14.603.479.12 8.473.996.90
126676 WFE 9,314,884 23 - 9,314.884.23 £,899 55704 (415,327 19) 8,899 557 04 4 449 B07 75
126676 Y WA 1,175.00E.28 - 1.178.006.28 1,148,664.89 [29,341.39) 1,145 664.839 1172 BE7.48
12668435 530270 - R.302.70 3.250.28 [2)052.42] 3.250.28 126,54
126684058 4 BEZ 252 57 - 4 BE2,252.57 4,428 E68. 32 [133.584.25] 4,428 EBE. 32 3.8739,846.65
12668ACYS 930,532,211 - 930,532.21 918,663.59 [11,868.62) 913 6E3.59 725,290.39
1266BACZE 3,972 862 43 - 3.972.862.43 3,957 478 64 [15,383.79] 3,957 478,64 2521 691.24
12668AEW3 12.945.842.36 - 12.945,842.36 12,690,145.00 [255 637 36] 12 530, 145.00 7 EE3.002.82
126684G WS 3,165,426, 49 - 3,165,426.43 3,150,569.66 [14,856.83] 3,160 569 BB 282659159
126688 FT 8.140,249.88 - .140,249.88 8.083.319.57 [56.930.31) 5.083.319.57 5,455, 78621
1266BB0DH1 772561 - 772561 5,239.02 [1.486.59) £,239.02 53.236.48
126694F 86 1138.45 - 1138.45 14231 [996.14] 14231 13,742 52
126694F 36 TES.13 - 7E9.13 744,38 [24.75] 744,38 11.289.62
126634hA4 364837176 - 364837176 3E22,223.00 [26.148.7E] 3E22.223.00 2047 117.51
126694 " w2 2.948.00 - 2.948.00 2.380.73 [5E7.27] 2.380.73 264.800.08
126694203 1177.20 - 177,20 933,39 [183.87) 993.39 5 4E7. 70
1266903C0 486,730 56 - 436,730.56 454,965.05 [31.76151) 454 963.05 262 534,26
12663EH3 242 08118 - 24208118 241,168.56 [912.62] 241,168.56 235,4438.53
12669FK.R3 283,550,739 - 2873,550.79 282,929.33 [621.4E] 282,929.33 313,018,597
12669F w82 1,232 827 80 - 1.232,827.80 1.184.490.41 (48,337 39] 1,184,450 .41 843.944.08
12669F <R3 E17 953,10 - 517 .953.10 581,117.30 [36,835.80] 581.117.30 452 538.53
12663GHH3 14,121,110, 26 - 14.121.110.26 13.652,829.24 [428.281.02] 13.692.823.24 9.975.042.83
12663GMST 28E,281.76 - 286,281.76 276.320.63 [9,961.13] 276,320.63 175, 183.45
12669GRME 321347126 - 321347126 3,139,096.50 [74,374.7E] 3,139,096 50 186452048
12669GR0E 8.410.831.51 - 8.410,831.51 8,152 ,B6E.55 [227 964.96] 8,182 BEE 55 5,310, 114.19
12663G TV 413.035.72 - 413.035.72 405,784.70 [7.251.02) 405,784.70 24379315
12663GLR0D 4.029,454.29 - 4,029,454.29 3,965,969.97 [63.484.32] 3.965,963,97 2.400.594.43
161551FD3 1657 936,70 - 1,657.5936.70 1,648,56E.19 [9,070.57) 1648,866.19 1.415,497.04
1730765308 1915.753.19 - 1.915,753.19 461,733 62 [1.454,019.57) 461,733 62 E11,605.45
17307GHTE 37126073 - 371,250.73 186.,799.35 [184.451.38) 186,799.35 267 83206
17307 GrOE 168,397 E5 - E,168,397.65 E,0E3.224.90 [105,172.75) B.0E3,.224.90 E.045,450.00
17303haFD 3807365 - 38.073.65 23.738.74 [14.274.97) 23.798.74 BE.073.51
17303046 3.000.00 - 3,000.00 223178 [768.22] 223178 7.518.00
17309F AR 3.211.91 - 3.21.91 2 00B.63 [1.205.28) 2 006 B3 303170
173055 4k2 122118 - 122118 913.99 [307.19) 913,99 1923.72
17309 aK3 2E5.51 - 265.61 187.26 [78.35] 18726 170114
TFI0IAEZ 310160 - 3,101.60 2.218.10 [883.50] 221810 38.559.49
225400 3F7 2275 594,27 - 2,275 594,27 £98,301.03 [1577.393.24] E95.301.03 1,301,934.10
225400500 7714236 - 7714236 21137.83 [56,004.53] 21137.83 73,827 51
225400F 20 1)681,558.50 - 1.681.553.50 1.604,721.05 [76.838.45] 1604,721.05 1.436,228.70
22540VG T 165,343,682 - 165,343,582 162,283.63 [3,060.19) 16228363 148,378.53
22540V G Ad 1738277 77 - 173827777 1,186,868, 24 (551,409 53] 1,186.868.24 99917282
225400070 1122, 283,72 - 1122,283.72 1,010,057.39 [112.226.33) 1,010,057.33 B53.088.97
22541MFLE 4.821,206.43 - 4,821,216.43 4,351,713.78 [463.502.E5] 4.351,713.78 4 47633165
22541 A4 1,398,837 57 - 1,398,5837.57 1.330,802.53 [E8,034.64] 1.330,802.93 1,058,995.73
22541MMB2 391647 47 - 391647 47 24514815 [14E,499.32) 245 148,15 196, 79235
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22541 THZ 3 114,360,935 | § 114,360.35 | § 1946753 | § [94,892.82] 19,467.53 E5,910.45
22541MIUB3 2 751670 42 2.751670.42 1,142,047 70 [1609,622.72] 1,142,047 70 1,560 501.67
225410401 945,992 48 945,992 48 196.,498.73 [750.493.75] 196.498.73 E15.985.53
225410444 1102.838.83 1.102,338.83 83843953 [264,399.30] 8358.439.653 E48 230,30
225410DA7 83323121 B33,231.21 400,754.87 [492.446.34] 400,784 .87 R4z 85612
225410FK3 36128741 361.287.41 140,035.09 [221,252.32) 140,035.09 225,090.43
2254100R6 10:31,789.48 1.031.789.48 3B89.761.48 [642.028.00] 385.761.48 349 545 67
225415FL7 E13 42 £13.42 40.85 [572 57] 40.85 2821
225415001 3,709.003.03 3.709,003.03 1,069,449.76 (2,633 553 27] 1,069,443 76 1,089 416.14
225415=F4 1752 B19.87 1.752,619.87 1572,097.61 [180,522.26] 1572097 B1 21943724
225458115 7. 110,466,017 7.110,466.01 707412295 [36,343.06] 707412295 £.E41529,32
225470RE8 E77.276.93 B77.276.59 - [EV7.27E.99] - -

2254w ONKT 1.173.818.08 1,173,818.08 7E0,226.30 [413,591.78) 7ED,226.30 7500,.308.00
22943HAD8 192292816 11.922,328.16 11.533.184.00 [89,744.16) 11.833.184.00 E.5E7 975.00
232450447 2 491649 89 2.491,649.89 2.454,217.55 [37 432 34] 2 454 217 55 1,605,827 56
23332UAC8 547705853 5. 477.058.53 RO7EEFV.V0 [400.380.83) 5.07E.E7Y.70 413349796
23332085 994233280 9,942,332.80 9,142,526.69 [733,506.11) 9,142,826 69 £.488.431.57
233320453 17647115 17647115 131,790.31 (44 680.84] 131,790.31 79.869.39
23332UBG8 5,917 45470 £.917.454.70 E.723925 69 [193,529.07) 5.723.925.69 4 422 27103
23332UBWE £.463.303.41 £.463.303.41 155,042 41 [308.261.00) 155,042 41 3 BR2 77734
23332UBW 3 4EE,353 66 4EE,359.66 3E5.78E.21 [100,573.45] 365.78E.21 249078.55
23332UCHh4 E20,141.55 £20,141.55 B5E,863.72 [23.277.83] R9E.863.72 393,036.55
233320005 2087321478 2087321478 20,535,208.92 [338.005.86] 20.535,208.92 12,802.892.92
251510EH2 31.386.373.97 3.396.373.97 29,776.920.83 [1,609,453.14) 29,776.920.83 23.554,371.60
251510FBd 7 006,196 35 7.006,136.35 £.332.571.07 [73625.28] 5,932 57107 5,597 B37.24
251510MER 5,194 850 34 5.194,850.34 5 .126,668.69 [E7 981E5] 5,126,868 69 4 170,830.93
251510MC3 14.323.115.79 14.323.115.75 13.322,014.84 [1,001,100.95) 13322101484 3,492 455,94
2E441E ACH 251,750.00 251,750.00 198,750.00 [53.000.00] 138,750.00 225,000.00
302517 B4 8.734,778.32 B.734.778.32 8,733,046 45 [1.731.87] 8.733.04E.45 £.591,850.01
13340482 718,001 87 718.001.57 715,352 .80 [2649.07] 715,352 80 499 575.78
20515257 £.893.588 46 £.893.585.46 E.539,958 44 [253 630.02] 5,639,958 44 12806402
32056CAH2 17.234.064.17 17,234.064.07 16.715,345.63 [518.714.54] 16,715,349 63 13,812 53177
3558522007 5,923,357 50 5.923.357.50 E.153.734.58 230,377.08 £.153.734.58 2514 467,35
358522023 4 511,207.33 4.511,207.33 4,731,253.75 220,086.42 4.731,293.75 2017 445,52
355522031 4 F88.529.85 4 B88,529.85 4,851,154.60 16262475 4.851,154.60 1,984,276.13
355522049 4.383.058.82 4,383,068.82 4,393,146.88 10,088.08 4.333,146.88 1675.385.40
3559522056 4 285 422 23 4,285.422.23 4,269,538.30 [15,883.93] 4 269 538,30 1598,247.30
359522064 46220321 4,622,032 4,584.118.38 [37 913.83) 4 584.118.38 1691,625.00
358522406 12.458.712.41 12.498.712.41 12.575.211.46 76.435.05 12.575,211.46 4.485,.745.61
355522414 RE1.463.26 b1 463.26 BEY.470.60 B.007. 34 REY.470.60 20,154.51
359522422 891 667.03 B91,667.03 893,126.09 1.459.08 £93.126.09 3N.226.52
36228F5R3 1,784 822 54 1.784.822.54 1.778.747.31 [B,075.23] 1,778,747 31 145874278
36228F W LR 1556 E04. E5 1,556, 604.65 823,352.71 [733.25194) 823,352,711 81244043
J62341-E4 2242589622 22,425,896.22 22,368.539.44 [57.356.78] 22,368.539.44 2108E,283.99
362420324 36.379.87 36,379.87 15,591.36 [20,788.51) 15,591.36 37 E5E.00
362420801 3.438.269.83 3.438.269.83 342042030 [17.849.53] 342042030 3.500,.314.50
36242DB25 425175.02 429.175.02 225.117.23 [204,057.79] 22511723 295 560,48
36242005 A5 E3.435.41 E9,435.41 26,274.41 [43,161.00) 26.274.41 RE.577.90
33538RAE5 11.623.755.02 11.623.755.02 11.432.435.14 [191,319.88] 11.432.435.14 7057 16477
39538REB4 13.378.053.589 13.378.059.83 13,024,188, [353.87178] 13,024 188.11 7 E09.786.63
40430HCO9 2.200.00 2.200.00 210064 [99.36] 2100 64 10,717.00
40437 A L8 149,133.31 149,189.31 14251417 [BE75.14] 142 514.17 133.381.48
404 31RANE 1.710.12 1.710.12 1.258.01 [452.11) 1.268.01 16,720.13
A1EIPARR 1,861,912 82 1.861.912.82 1.793,823.19 [68,089.63] 179382319 1,456 E55 50
ATETPHCD 848023329 5.480,233.29 5.047.261.87 [432.97142] 8047 26187 5,713,154.60
A1EIPHUD 5.063,968.77 £.069,968.77 758446258 [385.506.19) 7584462 58 534730639
A1EIPKHE E5E.084.51 B5E.084.51 B0E.755.26 [51,289.25] EOE,795.26 372,600,093
A1EIPL43 20.523.288.84 20.523.288.54 20.413.930.24 [103.358.60] 20,413.930.24 12,781,885.31
AEIPLRZ 13.321,773.78 13.321.773.78 12.957.652.51 [334.121.27) 12 987 B52 51 8321877 67
AEIPMIGS 16.048.389.23 16.042,389.29 15,731.413.85 [316.970.40) 15,731,418.89 3,993 FE0.91
ANEIPOU0 13,826 32641 13.826.326.41 13.556,860.58 [270.475.83] 13.555,860.58 862640384
ATEIPSCE 14,528 64 14,528.64 14,033.60 [495.04] 14,033 60 124 376,82
ATETPTHS 2302 5ar 27 2,302 587,27 2,2B7 897 B8 (34 689.59] 2 2B7 897 B8 1459874685
A1EIPTPS 74397274 74397274 BE67.567.10 (76,385 64] BE7 5E7.10 462 175,37
AETFWES 7452210 68 7.452,210.68 734357123 [108,6:39.45] 724357123 4.400,431.53
AETF=H1 H32.815.67 532,810.67 80E,920.48 [25,895.19) B0E,920.48 52373119
43739E AP2 20.692.394.62 20,692,334.62 20,035,045.20 [E57.349.42] 20,035,045 20 14146 968 62
43739EBS 3.470.912.02 9,470,312.02 9,396 575.94 [74,336.08] 9,396, 575.94 7270 684 58
437 39EBSE 9.390.295.34 9,390,295.34 9,389.284.23 [LO11.11) 9.389.284.23 7EO7.314.98
45254hH2 34113723 34113723 339,614.90 [1522.33) 335,614,490 16,101,723
45254hJG 3 1424847 27 1424 847 27 1.413,982. 71 [4.864.5E] 1,419,982, 71 999,106.52
45254k W0 1,051,000,26 1.051,000.26 1.018,268.36 [32.73190) 1.018,268.36 739,.380.20
45254h) 06 231656 .42 231 656,42 225,351.66 [E,304 78] 225,351 kR 226639.33
45254hK.A4 33184454 331.844.54 318,869.14 [12,375.40] 313,863, 14 283,301.03
45254MK.DE 4,272,196 69 4,272,196.68 4,241554.76 [30,641.92] 4.241554 76 4.079,501.13
45254hKF3 5.411.268.71 BAT.268.71 5,375,358 55 [35,910.16) 5,.375,358.55 3,907 449.03
45254hIK 4 £.445.811.39 £.445,511.33 E.424 44363 [21,367.76) £.424 443 63 4379 416,71
45254hNPE 14.083,007.01 14.083,007.01 13.666.815.37 [416,151.64] 13.666.815.37 9.121,771.55
45254hF A3 15,940.578.75 15.540.578.75 15.933.131.06 [7.447 E9] 15,933.131.06 12,708.722.73
45254hPGE 175,882, 71 117588271 1,157, 848,67 [18,034.04] 1,157,848 67 73893365
45254hPUS 5 653,762 95 5,E53.762.95 5 .641,300.15 [12 462 80] 5,641,300 15 3.776.426.59
45254 ThKT 13053047 130.530.47 £2.513.91 [68.016.56] £2.513.91 54,380,580
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45254 THx=4 3 5702560 | ¢ 35702560 | § 356.784.07 [24153] 356,784.07 245,781.75
45254 TShkA7 4 512362 74 4.512,352.74 4 462 272 27 [50,080.47] 4 AB2 272 27 2348642 95
45EE0LCHT 5176052 77 E17B.052.77 5 E16,319.65 [559,733.12) 5.E16,3419.65 3,703.076.80
A5EE0LK WA 26.921535.00 26.921535.01 26.267.530.99 [E54.004.02] 26,267 530,99 15,970,287 95
45EE0LNEN 37 976,95 317.976.95 130,647.02 [127.329.93] 130 647.02 23182820
45EE0L W 36 3.873.134.29 3,873,134.29 3.780.548.76 [92,586.13) 3.780.548.16 2.275,316,34
45EE0L W D7 3,519,060 59 3.519,060.59 3,203,246.84 [315,813.75) 3.203.246.84 3.190,219.08
A5EE0L Y'w'3 4 523 469 44 4,523.469.44 4 414,090.05 [109,379.39] 4.414.090.05 2 583 596,05
45EE0R2.3 5481285 28 5.481,285.28 4,983,344 33 [437 940.95] 4.983,344.33 4 233 633.23
A5EE0R2YD 1.851.786.83 1.851.786.53 173790311 [113.883.72) 1.737.903.11 1,309,299.43
45EE0R352 562038809 B E20,388.09 5, 556,993.78 [63.394.31) 5,566,993, 78 3.925,163.28
45EE0REH4 55008712 68 E.500.812.68 £,938,529.30 [562.283.38] 5.938,529.30 4.306,102.61
45EE0RK G 3,253,208.05 3,259.208.05 2.423,843.32 [835,364.73] 242384332 2.151,896.13
45EE0MRE3 943, 200,26 943,200,286 898.173.23 (45,027 03] H958.173.23 55215231
45EE0RS30 272897276 272897276 2.537.015.63 (191,957 .13] 2537 01563 207312213
45EEO0RTEE 98.741.40 938.741.40 52,300.74 [1E,440.E8] §2.300.74 RE.178.65
45EE0RT3E 2966 466,710 2,966 466,70 2475,717.93 [430,748.77] 2475.717.93 2.182,358.43
45EE0MZ" 4 H2E,72167 52672167 GE7.E42.6E [139,079.07) E57 642 66 51676210
45EE12AC4 18.542.32113 18.542.321.13 18.024.907.82 [517.413.31] 18,024 907 82 10,088 170.91
45EE4BAET 13,458 26 13.458.26 4.435.04 [9.023 22] 4.435.04 41190.31
A5EET W ALE 5,043,734 B0 5.049,794.60 5.021,704.07 [28,030.53] 502170407 380383341
4EE2471GE 298186338 2981,563.38 2.882.213.62 [99,643.7E] 288221362 2.593,603.01
4EE247<ER 707443396 707443396 E.920,73377 [15:3,700.13) B.920,733.77 4.953,603.90
4BE27hBI0A 13,369.456.37 13.368.456.37 13.182.036.89 [18E.413.48) 13.182.036.89 9.580,139.68
4BE27hCSY 8472 87362 847287362 8,133.786.63 [339.086.99] 8,133,786 63 .414,399.53
ABE29MALCT 144 59924 144 599,24 7749169 [E7 107 .55] 7749169 56, 704.87
4BE230AR7 284218 284218 764,50 [2.077 E8) 764,50 26.563.93
52520mF TS 3800103 38,001.03 37.095.72 [3905.31) 37.095.72 205,933.54
525221C07 515,379.55 515,373.55 289,031.50 [226.348.05] 285,031.50 8093470
B2524 AFD 13.024.286.55 13.024,286.55 13.020.306.86 [3.979.69] 13.020.306.86 7273 58,02
550279441 5,306,767 .28 5,306,767.28 5.254.113.84 [52 B53.44] 5,254 113.84 3648 868,38
57642941 8 £.301.40 £.,301.40 5.234.12 [1.067.28) 523412 3368230
R7E433FPE 716.739.85 7I6.733.85 486.587.08 [230,152.77) 48E.587.08 212 63461
B7E433G42 9.591,132.34 9.591,132.34 9,403,432 27 [187.700.07] 9,403,432, 27 574094278
B7E433G W 155483872 1.554,538.72 774.679.26 [780.159.4E] FT4.673.26 A72,154,49
57E433H33 5.213,449.39 5,213,449.39 5,195,623.86 [17.825.53] 5,195 623 86 4.128,411.32
576433MHE 3.600.549.02 3.600.549.02 1,903,270.80 [1657.278.22] 1,903,270 80 212947494
57E433REd 42147225 42147225 302,679.08 [118.593.17] 302.879.08 215 175.63
R7E433RL2 2320873 2.32,081.73 1553,562.25 [718.119.48] 1559396225 £85,300.00
B7E433SET 1,861,655.63 1.861,655.65 1.543,057.40 [318,558.29] 1,543,097 40 4.38,060.00
576433 M0 1,262,205 21 1.262,205.21 1,251,445.49 [10,759.72] 1,251,445 49 805,332 .60
576438443 3.925.515.20 3.925.515.20 3,902 506,39 [22.908.81) 3,902 E0E.39 3,286, E50.99
589929207 1522 447 BB 1522.447 BB 1,503,401.34 [19,04E.32) 1603 .401.34 145674123
5895293WE 1,784,380 45 1.784,380.45 517,292,359 [1.167 .058.0E) E17.292.39 949,360.02
5B9929E 87 1,242 513.94 1.242,613.94 1.054,053.32 [148,560.62] 1,094,053, 32 B09,262.50
5B859929PE9 433.674.00 433,674.00 352,359.20 [81.314.80) 352.359.20 42585321
53020024 1,736,038 67 1.736,038.67 1.723,668.52 [12,369.75] 1,723 668 92 1724 516.49
530200040 1.352.319.13 1.352,313.19 1.333,546.58 [18.472.61) 1,333,846 58 871546,92
530200057 3.592.488.79 3,592,488.79 3.408.400.05 [184.088.74] 3.408.400.05 1,938 560,00
590200TLS 1.060.471.51 106047151 558,719.06 (401,752 45] E5E.719.06 573,387,939
5302000%M0 289,340 55 289,340.55 126, 115.57 (163,224 98] 126 115.57 254 370.00
E174EHADY 5.573,.135.65 B 573,135.65 b 5E2.456.05 [10,679.60] 5,562, 456,05 492427014
EI7R3VAGT 960,00 360.00 845.91 [111.09] 84591 2.949.59
E1913PAAD 13.098.828.03 13.098,5828.03 12.912.275.51 [18E 552 2] 12,912,275 51 11,854 BB5. 64
E1915RAZ9 48,759.04 48,759.04 37.045.05 [11.713.99] 37.045.05 22 B29.77
E1315REET 7.E85.200.98 7 585,200,983 7,558,357 46 [126.843.62] 7568357 46 4.904,245.07
EB535VS02 4 518,45 4 518.45 2,304,597 [2,213.48) 2.304,97 11,352.53
E5537BAIGS 2224612 2224612 21490 86 [755.26] 21,490 86 103.211.15
EESBB4AFS 8,312 44 0.312.44 7.437.24 [875.20] A7 24 21019.50
ES3B3MCAS 26.151.132.42 2615113242 26.085,936.31 [E5,196.11) 2F.085,936.31 1872208034
E5383MCD3 2.883.050.10 2,889,050.10 2,849,200.43 [39.849.67] 2.843,200.43 1,217 631.00
E5383MCLE 10.531.155.99 10.531.155.88 9,957 83767 [573.318.21) 9,957 837 &7 7 136628.79
EB3B3MDT? 9560897 44 9.550,897.44 9,525 544 58 (25,252 BE] 9525 E44 58 5,275 114.07
EB3B9FBwW3 31717.29 71729 30,640.63 [1.076.66) 30,640.63 26.629,59
EE402CAC8 750,875.46 7h,575. 46 715,864, 26 [32,011.20) 718,864, 26 E53.5E1.78
TAG2T AN 136,826.02 136,826.02 £4,143.68 [72682.34] 6414368 24518235
7ET10H4RAS 256.753.13 25E6,753.13 210,142 48 (46 610.E5] 210,142 48 242 45612
FE0HECS 30245433 302,454.33 204.912.70 [97 541E3] 20491270 224 082 66
TENOHKEE £.0EE. 56383 E.0ES.563.83 1.941.095. 71 (4,127 468.12) 1,941,085, 71 4,327 7E9.07
FENOHK. "4 480,547 48 430,547 48 138,008.92 [342 537 5E] 138,003.92 465,514,566
FENDW 42 4 26041 4,260.41 4,211.63 [48.78] 4 21163 13,925.20
FEITBFRAS 10.791,534.20 10.791.534.20 10.527.879.12 [263.655.08] 10527 879,12 7898 244 78
TEITBKILN 3.313.017.07 8.313,017.07 8.048.35168 [264 EE5.39] 3,043,351 68 4 983 812,76
TEITIBRMNA 11,285,348 26 11.285,348.26 10,382,282 46 [303.065.80] 10,982,282 46 E.303,850.47
7E1T18RJ9 55131720 551,317.20 522,283.81 [29,033.39] 522,283.81 290,388,311
TE1T1BRk2 23.852.735.80 23.852.735.80 2261971171 [1.233,024.09] 22 61971171 13,131,342 93
7E112BREE 9452 31 9,452 31 5.433.47 [958.84] 8.493.47 16,316.20
75434 A1 166147421 1661.474.21 1.430,138.58 [231,335.63) 1.430,138.58 TTE.823.25
735434'E3 180.937.10 180,937,710 111,626,968 [E9,310.14) 111,626, 96 96,555, 95
B1744FDKD 2.290.812.89 2.290,812.89 2,269,364 54 [21,448.35] 2 269,364 54 204919336
B47E2CAET 1,727 986 23 1.727,986.23 1,653,665.61 [74,320.62] 1653 BE5 B1 77014818
BE357IRG2 386387632 3.863.876.32 3.795.231.53 [E68.644.79] 37952163 258145116
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Armortized Cost _ Armortized Cost ] _
CLSIP C befnrq Cu_mulatwe before FProjectad Cash Flow Fiecauhized SimiontizecLost Fair Walue
urmul ative Adjustrnent o7l oTTl after OTTI
Adjustrment

863579 H3 3 325386238 | & i 3 9,/53,862.38 | & 8.966.22584 | [287 E3E54]] & 8.966.225.84 | § 5.337.919.78
86358HOW?2 18,647 .07 - 18.647.07 153727 [7.109.80] 11.537.27 170 BE7.90
86358RLG0 42031674 - 420.316.74 235,746 42 (184 5E9.32) 235,746 42 262.713.28
BE358RSJ7 70,965.43 - 70,965.43 2,839.73 [E8,125.70] 283973 22.217.30
BE358RLINMT 141,829.45 - 141,329.45 109,525.72 [32.258.73] 109,523.72 80,938.92
HE358R2C4 243 .395.06 - 249,335.06 44 EBE.55 [204,708.47] 44 EBE.59 148 B514.08
HE359ARE9 377 - 7873 26958281 [109,151.93] 269,582 81 214,794 57
86359ADMD 10313042 - 110313042 1.072 B22 58 (30,507 83] 1072 E22 59 353,.240.00
HE3534HDE 481.419.23 - 431,419.23 449,620,06 [31,799.77) 445,620,086 352,322.46
BE359AK TS 52 E79.87 - 52,679.87 17.5941.74 [34.738.73] 1794114 45.45/7.03
HE359AMNH2 152734389 - 1527.343.89 1.438.638.16 [38,705.73] 148863816 1,376,807.19
BE359ANWYE 422 37144 - 42237144 26708531 [155,286.13) 267.085.31 305.827.09
BE359AXKE 2,763,277 51 - 2,763,277 51 1.351.109.47 [1.412.168.04) 1,351,109.47 2373 6414
HE359AZER 965,347 57 - 9E5,347.87 43E,906.23 [468.441.58] 496,906, 23 7H9,943.43
BE359ELIE2 53.7/01.78 - 53,701.78 13,130.81 [24.510.97] 13.190.81 9,535,584
863590117 53 40160 - 53 40160 3352059 [25,880.61) 33,520.99 50, 754.19
BE3E0JAAT 12,974 634.64 - 12.974,684.64 12,890,442 62 (84,242 02] 12,890 442 B2 524 355 67
BE3E0JARNT 4 811.748.07 - 4.811.749.07 4,725,086 83 (86 EEZ 24] 4 725 086,83 2 E78.749.74
HEIEIE Ak 3.284.60 - 3,284,560 1.110.83 [2173.77) 111083 5.061.02
BEZEIE AFE 222.83 - 222.83 12.38 [210.45] 12.38 1.001.48
BE3EHAZTY 3464 37 - 3464 37 338830 [76.07] 3,388.30 28,500.00
BE3EHBAT 505 52 - 505,52 498,47 [7.08] 498,47 3.808.06
B7222E A7 13,908 37 - 13.908.37 9.125.69 (4,782 E8) 912569 3284149
HE5220F 57 8.953.281.99 & 8.959.281.99 0.834.441.37 (124,840 62) 8.834.441.37 773845382
H37E9K.ACT 5.349.85 - 5,349.95 5,037.02 [312.83] 503702 25 550,00
925093440 1559742830 - 1597.428.30 1.268 426 48 [329.001.84] 1,268,426 46 417 820.03
925227EMZ JE2R43.40 - J62 54340 22008119 [142 462 ) 220,081.19 205,190.99
925227 =H4 30035 94 - 330,035 54 108,84E.51 [221183.43) 103.846.51 30971742
92522F3L0 54.962.013.73 - 54.962.013.73 53.117.955.74 [1.544,057.99] 53.117.955.74 45,994,942.12
92522F 4hA7 5.050.741.75 - 5.050.741.75 5,034,693.02 [1E6.048. 73] 5,034 ,695.02 3.904,442.75
925922F5T1 8.676.171.03 - 8.676.171.03 8.643,64397 [32 52108] 8643 64997 £ 654 817 BB
92522F 740 1,720,426 53 - 1.720,425.53 1.41,733.08 [308 626.45] 1.411,799.08 1117 43255
92522F 705 11539,892.29 - 11.539.892.29 11,245,167 66 [294 734 B3] 11,245,157 BR 822318013
92522FB72 1,439.734.90 x 1.439,734.50 1.413.943.88 [20,785.02] 1.418,943.58 308,092.62
92522FD21 127873474 4 1.279.734.74 1.279.450.52 [283.82] 1.275.460.92 1,400,413.08
92522FD47 10.872.612.85 - 10,872, 612.85 10.413,753.66 [458.859.19] 10,413,753 66 8,790 57267
925922FGT7 12.617.71.34 - T2617.71.34 12.291.484.84 [326,226.50] 12,291,484 84 11.366,981.64
92522F J25 7421446 36 - 7.421446.36 741023413 [11.162.23) 741029413 5E42 228,79
H2522F 7R 387.243.10 - 347.249.10 259,450.43 [127.7E8.E7] 255,480.43 273,547,239
925922F TJ7 163583147 & 1.639.831.47 1.553.417.00 [BE.414.47) 1.552.417.00 1.119,887.92
92522FLI48 736347360 - 736347360 7.0M,050.80 [352 422 80] 7.011.050.80 E.577 987.03
92922F'wE1 1535445 95 - 1535,445.55 1,327 E39.87 [207 806.08] 1,327 639687 976,050.54
92522FwLI3 4 811660 60 - 4, 811.650.60 4 670,390 57 [141,260.03) 4 B70.390.57 324391964
92522FZF8 10.3413.637.83 - 10.313.637.83 9.963.713.70 [343.918.73] 9.963.719.10 7AET. 303,34
925925CBET 512097213 5 5,120,972.13 5,058.558.70 [E2.413.43] 5,058,558, 70 3.535,425.05
929265AEE 3,145 965 B8 - 3.145,965.68 3,076,277 B0 [E9,688.08] 3076277 B0 T N S
939336P T4 ER 7994 - ERE79.94 21,740.28 [43.939.EE] 2174028 E149E6.95
93593361135 1,758,278 27 - 1.758.275.27 1,720,040 22 [38,235.05] 1,720,040 22 1819.234.99
93533665 13.683.876.25 - 13.653.876.25 13.145,344.03 [538.532.22] 13.145,344.03 10,412,104, 84
935934FHCA 10.339.448.82 - 10.239.448.82 10.120.432.78 [219.0716.04] 10,120,432, 78 5.211.434.25
935934F JOB 13.266.145.77 - 19,266.145.77 19.003,975.87 [262.169.90] 19,003 975.87 11.360,421.15
93936JARA4 1.725.01 - 1.729.01 BE4.51 [864.50] 864 51 £1.379.90
941034402 177.180 98 - 177 .130.98 3072060 [14E 450 38) 3072060 106, 720.00
94577544 43211773 - 43210773 300,304,893 [131,612.84] 300,304,839 424, 486.03
94581 45 1,180,397 .18 c 1.180,397.18 1735743 [E.822.87] 17357431 1.175,928.52
94583C A6 20.750.754.03 - 20,750,754.03 20,056,492.24 [694.26179] 20,056,492 24 20,004 33278
945983E AHE 16.321,483.18 - 16.321.489.18 16,165,384.72 [15E,104.4E) 16,165,384 72 13,381,991.09
94983TAED 12,465, 463,87 - 12, 465,453.87 12,376.506.12 (88,947 75] 12,376 50612 11,193,989.73
94583 A02 5.185.412.71 - 518541271 487283342 [312.579.29] 4 87283342 4.438.067.58
L2E473nME 1.237.933.81 T 1.237.993.81 130,460.58 [1.047 533.23) 130,460.58 2537 JEE.84

Total= $ 147190569571 | § % $ 147190569571 F 13933754296 | § [B05EB.152.75]| ¢ 139133754296 | § 101564580204
The following is the impairment listing for loan-backed and structured securities for the three months ended December 31, 2009:

Amartized Chs) ; Amortized Cost ; "
CLSIP C beFore: Cu_mulatwe before Projected Cazh Flow Fiectoniztd AmiorizerkCost Fair Walue
L ative Adjustrment o7l oTTl after OTTI
Adjustment

0075w ABS 3 3329151 | § i 3 39291451 | & 39689058 | % 397607 | $ 39689058 | ¢ 390.926.02
004375CTE 3.408,133.30 - 9,408.193.30 856253409 [845,659.21) 8,562 534.09 4 78349894
004426 A02 2437254, 26 4 2.437.254.26 2.602,501.89 165,247 B3 260250189 2.810,710.02
00442K.203 441247361 = 4,412, 473,61 4,278,160.00 [134.313.61) 4,278, 160,00 3.2:39,750.54
007034404 7 530,054,956 5 7 530,054.95 7.276.503.83 [353.551.13) 727650383 5.818.807.85
007036CE4 2767333 - 277333 20.400.00 [7.273.33) 20.400.00 50.000.00
007036FB7 2.452.010.21 - 2.492,010.21 2.428,08306 [63.927 18] 2.428.083.06 342 330.05
007036FY7 46.375.37 - 46,375.37 28.660.50 [17.714.87) 28.E60.50 16.435.98
007 03EGER 1,0599,285.00 i 1,099,285.00 485,536.41 [E13.748.59] 485,536.41 334,973,438
N07037BkKS 1.155 50,78 - 1.1556,650.73 2.323,100.40 1173443 62 2,329,100 40 2,348,442 68
021460483 16.240.391.54 - 16,240,391.54 16.015,300.25 [224.49129] 16,015,900 25 9877 93155
02146 T AQD 18.632.146.52 - 18.632.146.52 15.310,000.00 [322 146 52) 18,310,000 00 16,689 902,25
02146 AD8 24,373.978.67 - 2437397867 24,025,206.43 [348.772.24] 24,025 208,43 15,110,724.55
02147 Ca81 10.872,095.73 - 10.872,095.73 10.865.188.13 [E,907 E0) 10.865.138.19 £.E04 82167
02147DABT 13.288.121.74 - 13.298.121.74 13,109,767.02 [188.354.72] 13,109,767 .02 7 BB 7B 27
02147043 227894900 - 2,278.949.00 259,475 64 330526 64 2.653.475.64 1,973,882 50
02150MAE1 15.5971,550.45 - 16,971,550.45 15,530,800.00 [440,750.45] 15,530,800.00 10,502 95156
02EE0CAH3 E75,463.63 - £79,469.69 321,326.38 [358,143.31) 32132638 235,266,583
02EE0TGMT 10.10,253.97 - 10.110,253.97 10.120.060.05 9,90E.08 10.120.160.05 5 590,126.55
[2660THA4 45 875 57 - 4E,875.57 24 528,00 [22 347 B7] 24 528.00 4E,199.66
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.&molgti?ed Cost C s Armortized Cost A G & —
efore urmul ative . ecogniZe rnortized Cost .
A Tl ative Adjustraert t‘Dﬁ”TrF Frolgeied EashiFiog arTl after OTTI Frinvalus
Adjustrment
02660THLO $ 202516317 20256317 | & 1,330,386.02 [94.777 18] 1,930,386 02 1187 87253
02EE0THT3 85821134 B0, 211.34 850,081.22 [8.130.12] H50,081.22 E139,923.02
026529401 10,298,954 58 10,292,954.558 10,276.184.27 [22.770.31) 10,276,184, 27 5,997 805,45
0401040004 5 462,960, 22 5 462,960.22 522648312 [236.477.0) 5.226.483.12 436723437
04M04RY5E 3393 536 86 3,393.536.86 3.270,607.13 [122.929.73] 327060713 22936373
04004TFE 246 802 B4 246,802 B4 138 58165 [48.22109] 138,58165 837372
04010456 1,456,597 13 1.456,5597.13 1,425,744 54 [30,852 59] 1425744 B4 1064 187 77
040124109 REE.310.20 Bk, 310,20 319,925.46 [266.384.74] 13.925.46 216.293.42
05346='B3 1071.049.09 101,049.09 784733 [22,301.7E) 734733 93574.55
15343=FHE 2.082.465.13 2.082.465.13 BR7 0077 [1.525,364.3E] BE7 0077 1.231.958.53
15343=H52 474 97101 474 9710 9147039 [383.500.62] 3147039 188,272 14
05343 H1 1497 402 87 1,497 402 87 306,092 32 [1.191.310.55] 306092 32 52878624
0554807 B75.432.60 875.432.60 53,070.79 (81636151 53.070.79 134, 455.04
055434 H1 2,910,262, 88 2,910,262.88 2,850,947 26 [54,315.62] 2,855,947 26 2.746,262.47
053434258 2.582,76E6.E5 2,582, 766.65 2.576.970.81 [5.795.84] 2.576.970.81 2,207 564.74
053500448 12,267 524.43 12.267.524.43 12.223.571.80 [43,952 B3] 12,223.571.80 9.373,865.03
07325 A53 2,631.014.91 2693.014.91 275464719 E3E32.28 275464719 238691747
07 384 M1 1567 88379 1567.883.79 1.456.356.53 [111.526.8E] 1456356 93 1,508 E51.85
07 384YFF5 4.596.090.24 4,596,090.24 3E74I74E7 [921.915.57) JE74 17467 999,108.79
07 3852407 2,164,167 52 2,164 167.52 1,934,225.00 [223.942 52] 1,934,225.00 1,185,850.00
07 336HCK 1.410,030.52 1.410,030.52 1.056.536.60 [353,452.92] 1.05E.536. 60 706, 759,77
07 33EHCPA 18472016 18472006 39486 E5 [145,23351] 39 486 65 E3 91151
07 336HE MY 75 47239 75 47235 3284196 [712.630.43) 32 84196 16787233
07 336HH" w4 28412 44 28412 44 2371151 [4.700.93] 2371151 113,363,659
07 38EHJLE 38309171 383.091.71 153.449.10 [229.642 81 153.443.10 28279272
07 38EHLL3 9,848,968 9,848.96 5.937.40 [311.5E] 8.937.40 E5.E39.21
0739EHT LA 415,178.41 416,178.41 25059167 [1E4.586.74) 25059167 34705418
073379P A0 1,795,558 B9 1.795,558.69 1.668.300.00 [127.258.69) 166830000 EE1,470.00
0733730F3 1.097 B4E 34 1.097 B46.34 1,108,896 41 11.250.07 1103896 41 E29. 20012
073379252 11.677.483.85 11.,677.483.85 11.388.410.35 [289.073.50] 11,333 410,35 37770302
07387 AF AR 37745126 377 45126 108.445.71 [263.005.55] 108.445.71 219,172 61
07 337HED 2477.83 2.977.83 & [2.977.83] - 9.838.61
073331486 1532487 32 1,532 487 32 1.506.514.36 [25.972 9E] 1.50E.514.36 1.323.49165
07339L A47 854 96117 854 96117 35152023 [3.440.89] 85152028 7h9.409.75
07 339P AYE 354 984 94 354 984 54 239321180 [E1.773.14] 23321180 288 27162
07389V AA5 1,725 56082 1.725,560.82 1.715.357.28 [10,203.54] 1.715.357.28 1617.545.00
07400484 3.600.093.61 3.600,099.61 3.429,090.00 [171,009.61) 3.423.090.00 1,712,050.20
0740E &87 10.274.130.08 10.274,130.08 10,365.076.78 30,896.70 10.365.076.78 862567627
0740l AA1 15,877 58354 15,877.589.54 15.,533.760.67 [343,628.87] 15,533, 7FE0 67 3.168.168.09
07AMLACE 4,389.861.34 4,389,561.34 4162 BEI.E5 [22E,5991E9) 4162 BRI ER 2452 57510
OF40ILALITF [5,586.3) [5.586.31) - 558631 - -
07820041 17.991,396.58 17.991,396.58 17.874,223.26 [T17.A73.32) 787422326 1252206985
075446487 166, 400.00 166, 400.00 158,000.00 [8.400.00] 152.,000.00 158,000.00
T2483WwW0ET 1538.342 85 1538,342.85 1.345.000.00 [193.342 85) 1.345.000.00 927 180,00
12489/ 0OHD 103,752 46 03,752 46 45,000.00 [57.752 4E] 46 000.00 88 53352
1248hE AES 1353.070.11 1.353.070.11 1.200,600.00 [152 47011 1,200, 600,00 112622073
1248E 2154 955,591,958 955,5591.98 943,054.18 [12.537.80] 943,054,138 980,168.04
1248RHADS 4.642.110.21 4 642.110.21 4,350.796.19 [291.314.02] 4.350,796.19 2 5HE.481.24
12438MABS 1,296,327 42 1,296,327 .42 1,300,043 64 371622 1,300,043 64 1022 226 52
12867 AAF4 469 BE2 BY 469 562 EY 464 083 25 [5,503.42] 464 053 25 70516345
12625E &K1 16,909,139 16,509,139 8,122,599 [8,786.20] 8.122.99 44 561,95
12638PALZ 1.058.97 1.058.97 339.65 [165.32] 3839.65 773564
126670400 1422 BAE 94 1.422,556.54 1.345 460 54 [77.05E.00] 1.345 460 94 120922178
12667 OR T 185255151 188255151 1.813,500.00 [E3.05157] 1.813.500.00 828 5317
126670LF1 5.7E1E20.67 B.7ELE20.57 4,200,800.00 [1.560,820.57] 4.200,800.00 2.006,123.20
12667 0W T 5,049,493 61 5.049.433.61 5.048.456.17 [1.037.44) 5.048 45617 3,955,237, 36
T2EE7F 242 107.950. 75 07,550.75 31,501.38 [2E.4458.77] a1.501.98 A7 03163
12EE7GREZ 12.034.217.30 12.034.217.30 12.073.212.23 33,934.93 12.073.212.23 FABATTA
12EE7GRWE 743 87955 799,874.55 797 958 85 [1.920.70) 7A7 958 85 404 87954
126675520 1531186814 15,311,868, 14 16.354,951.99 43.083.85 15,354.951.99 862883558
12EE7GEWFE 9,662,027 .05 9,652,027.05 9,459,259.99 [152. 767 0] 9.483,255.93 4.902,737.70
T2EE7HALZ 2819117 2519107 249 BEE.00 [2.045.7] 249 8EE.00 218,280.00
126684306 9693104 28 9,699.104.28 9,665.991.25 [30.113.03] 966899125 354692333
12668435 BE73.14 EE73.14 530270 [1.370.44) 530270 30,555,749
1266544B8 16.977.160.10 16.977.160.10 1E.EF3192.7E [303.967.34] 1667319276 8866596, 30
12EEBA4GT 15,36E.29 16,366.23 13.010.94 [2.355.35] 13.010.94 E3.978.49
126EBALCZE 4 065168 53 4,065,168.53 4,050,696 56 [14.471.97] 4 050 695 56 242471575
126684EW3 13.357.271.07 13.357.271.07 13.287.158.65 [70.112.42) 13.287.158.65 7.744 BER. 35
126684PFE 397,190,595 397.190.95 435,854.80 38.703.85 435,894,580 ROEE77.53
T2EE3A WO 347061 3AME1 3.185.74 [224.87] 318574 2997875
12EEBBALIY 198,182 44 138,132 44 158,915.95 [39,2E6E.49] 158,915 95 206 969.20
12EEBEEYY 26.825.369.39 26.525,369.39 26.552.823.77 [272 545 62] 26852 82377 16.278.170.18
12665EBDH1 954423 9,544.23 8.262.10 [1.282.13] 8.262.10 ER, 796, 36
12EE34F 36 2.247.30 2.247.30 1534.92 [712.38] 1.534.92 18.129.36
126694 kA4 3.90E 587 42 3,906,587 .42 3.782.512.07 [124.075 35] 378251207 1,932 468 84
T2EEI W2 382997 382891 294800 [881.97) 294800 4149176
1266942E7 1498276 14.582.76 10,500.00 [4.482.78] 10,500.00 B7.324.50
126694203 1,305.96 1.308.16 1.177.20 [127.96] 1177.20 E.312.54
1266303C0 511,405 49 511,405.43 436,445 28 [24,5960.27) 486 445 28 264,937 .60
12EESERE Y 1.275.039.03 1.275.099.03 B0V 88885 [BEY.210.14] E07 888,89 920,106.92
12EE3EHA3 2288927 18 228927 15 24271334 13.786.19 24271334 23304373
12665E JoE 27081158 270,81.58 24,937,839 [245.813.69] 24,997 .89 E15E7. 52
126E9F D2 100737718 1.007 37718 939,971.94 [7.AE5.24] 933,971.94 981,585.71
12E6E9F =R3 ER3 960 69 E53.960.E5 54174188 [12.218.87] E41.74188 425 79053
126E3GHHA 14,665, 275,158 14.665,275.18 14.530,693.61 [74.575.57] 14,550,693 K1 10,100 291.01
12663GRST 13.009.05 313.008.05 299,972.64 [13,036.41) 295,972 64 179,167,658
12EE3GFEN 1460077 .E0.7Y 14,5459.74 [52.03] 1454574 53.564.67
12EEIGRMA 308123374 3.081.233.74 3,352,603 86 27137012 3,352, 603.86 1882 027 27
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Ameized Dozt Amortized Cost
CLISIE befare Cumulative beiare Projected Cash FRecognized Amortized Cost F it Wallie
Cumulative Adjustment Flomw aTTl after OTTI
) aTTI
Adjustment

126EIGREE 3 910943668 | & 9,10943668 | & BA2480362 | & [284.653.06] H.024.005.62 5,379,170.13
12EEIGETYS 42179446 421,794 46 420,982,658 [211.75) 420,982,688 230,737.93
126EIGLIRD 417356369 4,179,563.69 4.148,210.13 [31,3553.56] 4.1458,210.13 247 63696
12EE9UEES 497, 411.54 497, 411.54 493,894.86 [3.516.62] 493,894,868 491,696.29
17307 GHTE J9TARTAT 39T AT AT 38205430 [15,403.17] 382.054.30 266, FI6.74
17307 GEHS4 128,097.34 128,097.34 107 EB48.21 [20,449.13] 107 E48.21 107,719.90
1T307GRTE 5443459 B4,434.53 [B,34:3.76] [F0,778.35] [6,343.76] 91,934.55
17a09caLs 718219 718219 - [7.182.19] - 24, 75815
1Fa0amaFD 58,628.93 08,628.93 43,394.40 [15,234.53] 43,394 40 P74
17a09mAaHS 373249 A3 rI249 334, 800.00 [38,932.49] 334,800.00 1.288,044.40
173030AME 419712 419712 3.000.00 [1.197.12] 3.000.00 9.824.40
17a09RAMY 10,5914 10,591.41 5,869.13 [4,722.28] 586913 5516147
1Fanasam2 200302 200302 1.448.00 [1.105.02] 1.445.00 2.452.48
173094 A8 25,548.97 26,648.97 303,02 [22,545.95] 310302 A7,EYT.ED
1709 Ak 2,055.84 2.050.84 - [2,056.84] - 18,843,106
FHolaE2 4. 863.91 4.863.91 3,149.20 [1.714.71] 3.049.20 A7, BEE.ED
22040V3IFT 24142795 24142795 232158620 [29,841.75] e Rt 1,248, 566,68
22B40WED0 B7109.83 H7.109.83 Tr.223.00 [9,5986.83] Fr220n 7457786
22541MNEES 1.341,369.91 134136991 429,412,258 [91.9567.6E] 429.412.25 1,963,897
22641NRES b | arvra E4,007.81 [27,7E9.40] E4,007.81 36, 806.33
225415401 124394182 1.243.8941.82 A51.213.77 [292,728.05] A01.213.77 B0 38,16
225410444 1.590,638.83 1.590,638.83 1.124,084.31 [46E.564.52] 1124.084.31 ET4,486.19
22541E0A7 1.002,338.52 1,002,335.52 0283243 [99,503.09] 90283243 50173751
22541E0B5 495836248 4958, 362.48 178,078.08 [319,284.40] 178,078.08 293,134
22541G.I54 DOV 42,26 BET 142,26 160, 749,67 [396,392.53] 160, 749,67 231,142,968
2254EY 26 E94,071.00 E94,071.00 33,636.67 [EE0.536.33] 3353667 BEA7E43
22BHERES 4.975.02 4.975.02 - [4,975.02] - o7, 7468
22BdwikKD [114,863.15] [114.863.15] 9.127.39 123,980,654 9,127.39 145,406.11
2ad4aHADS 12,658,026.12 12,655,026.12 11,979,500,00 [EVE.526.12] 11,979,500.00 3,107,109.00
23242TAB2 387E054.68 3A7E.054.68 3EET.E44.29 [208,410.23] A.EET.E44.39 348262426
2agddnans 126880387 1,268,803.87 126840343 [10,400.38] 1.268.403.43 TEZ487.54
232HLABT 2821778 s A R | 269248924 [229,289.57] 2.692.489.24 291729200
23245018487 2. 568,138.12 2.568,138.12 2062 342.02 [5,79E6.10] 206234202 1,698, 820.61
23248880 1,208, 310,67 1.208,310.57 1167 682.76 [B0,727.82] 1167 5E2.7h 1.036,897.64
23332UA53 199,348.78 139,348.78 188,388.98 [10,959.90] 1838,388.08 E4,507.98
2333ZUCM4 E28.465.64 E28,465.64 B2 7. B934 [Frd.30] B2 7. B934 392.394.03
2E15088E3 10,160,913, 78 10,150,913.78 9,686,446.31 [466,467.47] 9,685,446.31 5,766, 383.64
2B150F A1 3834 3834 B3v.08 [201.26] hav.0g TTH.86
25151046 12,07E,0:35.59 12,07E,035.59 1,980,270.70 [35,7E4.89] 11,980,270.70 8,391,267 44
201Ean.089 EIGE 2227 E1GE 2227 b.88E.248.70 [270,373.67] 5886245870 673,969,956
2515630R0 I2ATE.ZE 3247626 17,900.81 [14,575.45] 17,900.81 A7, 307.20
ZE4HEACH 284,260.00 284,260.00 261, 7R0.00 [32,500.00] 261, 760,00 Z00,000.00
ZE441MA89 16,200.00 16,200.00 - [16,200.00] - -

ZEd4NAET 10,500.00 0,800.00 - [10,500.00] - -

30251 AEY 8,121,482.29 9,121,482.29 9,096,257 47 [26,224.82] 8,096,267 47 E,861,854.85
F20510G)E2 1,061,091.21 1,061,091.21 38806722 [B73.0:33.93] 38806722 453,199.81
320510RA2 109,062,339 1049,062.39 10E,337.62 [2,724.77] 106, 33762 89,813.99
F2051GEYE 187.896.70 187,895.70 12653175 [B1,363.95] 12653175 14E.E7E.33
32051GCFED 192, 738,63 192, 738.63 50,620.75 [142,017.88) B0,E20.75 52,566.98
F2051GWME 3158, 79163 31587363 306250301 [9E,288.62] 306250301 30414 36.06
J2051GEST E908,445.51 E,908,445.51 E,874,600.00 [33,845.51] E,874,600.00 5,970,500.80
J205ECAH2 17,195,946.42 17,195,946.42 17, 168,868.00 [27.075.42] 17, 168,865.00 12, 910,676,534
FEN3JAAT T13,670.08 T13,670.08 = el [1.877.76] il = el 374, E26.04
JATZIRAER FI03.574.77 70387477 5.989,036.57 [14,838.20] £.989,036.57 E175,384.09
354522007 8.065.469.65 £.0E5,4E69.65 5.923,367.50 [2.142,112.15] 5,923,367.850 2.685,858.70
309522023 5.509.562.82 £.509,562.82 451,207,353 [1,995,355.43] 4.51.207.33 207118774
35852203 E.890,943.12 E.890,943.12 4,688 529.86 [2,202.413.26] 4,688, 529.86 2036, 79337
309522043 5,920,336.51 5,920,336.51 4,383.058.52 [1.537.277.63] 4,383.055.82 1,719, 720,00
359522068 E.015,99:3.51 E.015,933.51 428542223 [1.730,571.28) 428642223 1,640,899.51
309522064 E114.977.70 E14,977.70 462203220 [1.492.945.50] 462203220 173691720
3EEE2EA0E N,269,327.98 1,259,327.98 12,498, 712,40 1,239,384.42 12,498, 712,40 4,604 527.28
309522814 526,997.04 526,997.04 146324 A5,466.20 AE1463.24 20645107
JEEEZE AR E79,036.26 B7H,036.26 B91,667.03 12,630.77 291.667.03 HAE38.64
6228 WG 1772458993 1,772.489.95 1.6EE.967.55 [106,522.13] 1,666,967.85 O62,7ELES
IE2IMEBE 9,599,991.53 8,599,991.93 9,320,003.40 [279,988.53) 8,320,00:3.40 T.490,942 58
IE24203E4 A7.520.76 A7.526.76 38, 7E0.00 [18,765.7E] 3876000 35,7A7.ED
JEZ420G AR 130,459.08 130,459.06 T2,347.83 [B8,111.23) 24783 ES10.75
JE243TACT 2400952 65 400,952 65 243548310 34,500.42 243548310 1.994,990.42
362480407 16,297 436,82 16,297.436.82 15,919,814.77 [377.621.05] 15,919,814.77 217 EZE.40
39538REE4 13,683.066.58 13,683.066.558 13,663,955.41 [19,111.47] 13,663,955.41 TET4.341.52
29538WEHD 12,049.27 12.049.27 846230 [3,586.97] 246230 19,027.00
39539GEA A0 5,437 538,55 5,437.538.55 540294373 [34,594.82] 540294373 3.151.642.90
40430447 ES,E48.39 E8,E48.39 25,360.40 [43,297.99] 26,360.40 E1,780.60
404 30HEHD E.438.06 5, 435.06 2.860.00 [3,588.06] 2.850.00 TA415.85
404 30HEJE A7R.14 A7E.14 - [67E.14] - 157867
404 30HCE3 32674 32674 2.200.00 [1.OEY.41] 2.200.00 1,853,580
404 30HEED 40,226,132 40,226,132 22,045.00 [2,180.13] 3204500 72,018.60
404 30HFLT 1,906,241.76 1.906,241.76 1,905, 500,00 [441.76] 1,905,5800.00 1,430,500.00
404300 AED 724303 A7.243.03 464 426,75 47,153.72 464 426,76 25213461
40431HATS [1.243.13] [1.243.19] 54.55 132774 94.55 23,686.62
404 HKAED 5,E1E.940.27 5.B16,940.27 5.404,731.70 [212,208.57] 5,404, 73170 5,004 535,48
404 31kAL4 247.98 247.98 115.03 [132.95] 15.0:3 986313
404 HRARME 08743 708743 4,200.00 [2,5987.43] 4,200.00 40,E50.00
404 31HAFT 118655722 1186,537.22 1,159, 500.00 [27.057.22] 1.158.500.00 2049, 78200
HIEIFALE 1932 863,68 1,932, 863,68 1,946, E07.10 13,743.42 1948, E07.10 1579.448.22
H16IFHES 2030818 230818 1.361.08 [947.10] 136108 3496816
HIEIFHCD 868433977 B.E84,339.77 8,660,857 66 [F3.482.11) 2,660,867 66 E.O46837.12
H16IFHUD 5.248.074.03 B.248,074.03 8.260,672.16 12.598.13 8,260,672 16 B.028,915.93
HIEIFHZ9 06, 317.98 106,317.98 49,37E.44 [55,941.54] 49,376.44 169, 736,74
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Amartized Chs) ; Amortized Cost ; "
CLSIP C beFore: Cu_mulatwe before Projected Cazh Flow Fiectoniztd AmiorizerkCost Fair Walue
L ative Adjustrment o7l oTTl after OTTI
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A1EIPKHS 3 70359211 03592711 | § £93,970.59 [9.62152) £93,970.59 369,720.57
A1E1PLA43 21.312.175.88 21.312.175.88 21.067.464.83 [244 711.08) 21067 464 83 13,010,953.08
A1EIPLRZ 13.570,663.22 13.570,563.22 13.553,010.79 [17 .552.43] 13.553.010.79 826782475
A1ETPRIGE 16.528.742.13 1652874213 16.420,663.853 [108.078.24] 16.420,663.99 9.831,420.53
ATEIPOUD 14.247.339.00 14.247.339.00 14,119,857.84 [127.481.16] 14,119,857, 84 8.182,434.96
ATEIPSCE 9.057.18 9,057.18 [11.726.62) (20,783 80] [11.726.62) 9479219
AEIPTH3 2352 98333 2,352,983.33 2,338,387 78 (14,595 55] 2338387 .78 1,286,123.03
ANEIFTFS BE0,946.23 860,946.23 ¥96,570.32 [E4.975.97] 795,970.32 461.410.28
AETFWES 7 E40,228. 26 7 E40,228.26 7.589.704.91 [50,523.45] 7.589.704.91 4 2B5,834.61
A1ETIP#HI 88357147 88357147 865,233.01 [18,338.48] HE65.233.01 530,313.95
A11E4LABS 16.324.343.45 16.324,343.45 16.026,074.34 [298.269.1) 16,026 074,34 8.166,968.73
43739EAP2 21.270.837.00 21,.270,837.01 21.234.151.25 [36,685.72] 21,234.151.29 11,958,425 86
437 39EBJS 3.843.040.21 9,849,040.21 9.836.426.12 [12,614.09) 9.836.426.12 706058445
437 39EBSE 9,761.473.92 9,761,473.52 9,7.39,688.58 [21,785.34] 9,739,688.58 749172931
443285486 7238791 7238791 £8.804.39 [3.583.62] EB.804.39 83241318
A5254hHY2 351.070.12 35107012 350,054.35 [1.015.77] 350,054.35 118,198.60
45254hK K2 166213 166213 [4.540.56) [E,202 E9] (4,540 5E) 5952189
45254hNPE 14,514,889 48 14.514,829.48 14.347.261.74 167 E27.74] 14,347 26174 9,213)523.58
45254hFA3 16.485.633.41 16.488.639.41 16.545.405.73 56, 7EE. 38 16.545.405.79 11,378,134.66
45254MPGE 1,326,995 88 1,326,995.88 1,319,430.88 [7 BE5.00] 1.319.430.88 T26.877.60
45254hPLIS 5.842.1E.51 5.842.116.51 5,842 706.05 589,54 5,842 706.05 334270565
45254 TSM7 4,706,017 40 4,70E,017.40 4 71,005,596 [35.011.44) 4 E71,005, 96 1,902 063,76
4525704882 78.979.72 78.979.72 £3,313.68 [9.6EE.04] 53,313 68 BE, 300,86
45257E 282 4,858,654.29 4,858 654,29 4,744,758.79 [113.555.50) 4,744, 758,79 2146, 887,55
45EE0L4P1 57.105.29 57.105.29 1487.39 [55,617.90] 148739 297477
A5EB0LG 1 55,462 51 55,462 51 26,390.73 [23.07178] 26,390.73 44 753.20
45EE0LFE4 17.959.47 17.959.47 3471 [17 B44.78] 3471 12557731
45EE0LYVDE 23,293.49 29,293.49 20,6358.38 [8.654.11] 20,639,358 3238863
45EE0L w36 4.198,962.53 4,198,962.53 3.976.700.61 [222.261.92] 3.976.700.61 2,275, 550.77
A5EE0L W D7 3,585,120 26 3.585,120.26 3.648.215.73 £3.095.47 3.648.215.73 2.987.251.47
45E60L YW 3 5.033.081.02 5,093,081.02 4,859,106.65 [233.974.37] 4 853 106 65 2 AB0 258 47
45EE0REH4 £.940,643.73 B340, 643.73 B 872,107,652 [B3.536.21) B.872.107 52 4,951,097 58
45EE0NRES 1,046,779.44 1.046,779.44 956,323.19 [30,.450.25] 95E,323.19 549,296.43
A5EEILAGS £.278.951.15 £.278.951.15 E.219,245.54 [53.705.21] 5,219,245 94 3.878.668.50
45EE2BA.J8 117.,708.71 117, 708.71 52,382 87 [E5,325.84] 52,382 87 96,349.55
45EE4BAET 3193023 31,930.23 19,321.22 [12,609.01) 1932122 59,107 26
4BEE7CIAJD 902313 9,023.13 - [9,023.13) - 22.839.71
ABEET W ALE 5,365.902.21 5,365.903.21 541174726 45,844,085 5.411,747.26 3.202,501.98
ABEETWALZ 547 486 67 547 486,67 7E63,285.49 215,798.82 763,285,439 E15.123.57
A5EEBWAET 40051299 400,512.99 314.114.04 [86,398.95] 314, 114.04 BE1985.18
A64126BW0 598,566, 21 598,566, 21 111,704.79 [486.86142) 1.704.79 320,035.54
4E4128.804 4.121,977.45 4,121,977.45 4,101,600.00 [20,377.45] 4.107,600,00 3.652.259.00
4EE247MC3 E71953.93 £71,.953.93 547,381.34 [124 572.59] 54736134 511,342.55
4BE2471IGE 3.233.027 72 3,233,027 72 3.038.218.17 [134,809.55] 3.098.218.17 2 BE1267 89
ABE247<ER 727235933 727235833 726489535 [7.463.98] 7 264,895 35 4 755 810,49
4EE2ECESE 495,730.40 439,730.40 490,727.81 [9.002.59] 430,727 81 912.9958.60
4EE2844051 3746 3746 32.45 [5.07) 3245 28.78
4EE28E4H4 307,91 307.91 217.20 [90.71) 217.20 484,45
4BE290AR7 13,880 46 13,580 46 3.800.00 [10,080.4E) 3.800.00 34,136.00
466290410 1464 528 27 1.464.528.27 1,404,150.00 [B0,378.27] 1,404,150.00 1,106,352 50
4BE29TAFE 15,869.93 15,569.53 10,800.00 [5,069.93] 10,800.00 73.42.00
4BE30K &84 1,602,207 06 1.602,207.06 1.530,732.32 [71.474.74] 1530,732. 32 1,317,540, 34
525221C07 716,769, 44 716,769.44 484,571.00 [231,798.44] 484,971.00 90,215,24
525221CES 289,33 289.33 - [289.33] - 7.854.89
52522106 344965 344965 2.394.94 [1.054.71] 239494 H6.338.90
F25221FE2 7.r20.86 772086 3.363.20 (4,357 EE] 3.363.20 12,358.50
B25221J86 115,346, 84 116,346,584 81,030.00 [35,316.84) 81,0:30.00 406,247 .24
525226410 1,055,302.54 1,055,302.54 997,957.40 [57.345.14] 997 ,957.40 102.952.50
525229465 1931.253.09 1.931.253.09 1,680,020.00 [251,233.09] 1680020 00 1,273,802 56
he524vaGs 14.474 B64.81 14.474.664.81 MA6.315.57 [58,349.24] 14.416,315.57 8,784,292 16
R2524AFD 13.450,949.23 13.450,549.29 13.386.690.07 [64.255.12] 13.386.690.17 726330275
BE027 A8104 5.219,823.70 E,213,5823.70 E.,105,504.54 [114,318.7E] £.105, 504,94 3.131,646.74
BET19LAGE 1531,5598.40 1.531.598.40 1,186,038.30 [345,560.10] 1,186.,038.30 214, 965,00
57E433FFE 77158052 771580.52 716.828.32 (54,752 20] 716, 828 32 213.700.43
57E433G'W0 22495 240,95 2,295,240.95 1556,877.33 [738.363.B2] 1586 877 33 E4E 036.06
57E43L P 199307289 1,993.072.89 1,947.500.00 [45.172.89) 1,947 900 00 1,002,042 30
B7E4444.41 [779.62) [773.62) - 77862 - -

5893293WE 1,807,433.13 1.807,333.13 1.786.708.53 [20,624 EE] 1,78E6,708.53 944,283.17
5B9929E 87 1,448,488 04 1.448.488.04 1.273.45311 (168,994 93] 127949311 837 606,22
5B9929PE9 830,665.30 530,665.30 47817369 [352 491E7) 47817369 46148574
58992929 5.532.994.49 5,532,994.45 5.493.059.31 [39,935.18) 5.493.059.31 3.800.413.69
R302000)57 3,596, 606,83 3,596 506,83 3,580.447.04 [11.159.79] 3,585,447 .04 1,308, 268,00
ha0212aB2 25.3,356.47 257338647 248,375.12 [5,011.35] 248,375.12 255,826.54
59023F 43 17616541 176, 165.41 130,914.20 [45,25121) 13091420 132109973
59023WAIG3 32.000.47 3200047 2130000 [10,700.47] 2130000 36.446.40
590244E7 156,860 27 1,566,860.27 1,598,526 69 31EEE 42 1598.526.69 1515062 94
E17451D03 10.030.791.45 10,030,791.45 9,954 962,94 [75.828.51] 9,954 962,94 8.429.423.39
E174EHRFO 2.7E3. 46 2,7E3.46 - [2,7E3.4E] - 9139
E17B0FAED 739,608 63 739,608.63 579,675.00 [59,933.63] E79,675.00 54190434
E1751JA04 24 575 78 24 575,78 13,759.20 [10,516.58) 13,759.20 47 797.93
E1752EAES 330,663 44 330,663.44 313,885.00 [16,778.44) 313.885.00 247 384,92
EIFR3VALGT 1.369.53 1.369.53 960.00 [4039.53] 960,00 324584
E1FREFAES 13,795.30 13,795.30 g,720.00 [7.075.30] £.720.00 41,503,598
E1757hAB4 2 416 976 44 2.416,976.44 2.191,534.85 [225, 44159] 2.191534.85 2104, 833,35
E1915RAZ9 [48 BE1ET) [48,8E1E1) [99.57112) [50,709.51) [99.57112) 2165812
E1315REE1 3.041934 45 8.041,934.45 7.966.617.83 [75.316.62) 7 966 E17 83 5,094 34F, 85
E3E72841C9 252337110 2,529,371.10 2.436,780.50 [92.530.E0] 2.436,780.50 198343119
E4352VFCS 13.538.07 13,538.07 7.000.00 [B.538.07] 7.000.00 9.830.40
E4352V0R5 717325321 TI73.253.21 £.836.118.38 [277 134.83) £.896.118.38 E.400 272 64
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Ameized Dozt Amortized Cost
CLISIE befare Cumulative beiare Projected Cash FRecognized Amortized Cost F it Wallie
Cumulative Adjustment Flomw aTTl after OTTI
) aTTI
Adjustment
ERI0EF AES 3 1224654833 | # 1224654833 | & N,793,326.27 [455.222.06] 1.733.326.27 8,280,989.02
ESI0EF AGT 29380729 393,807.29 204, 4265.00 [199,382.23] 204, 4:26.00 E93,283.63
EREIEVEND 439,294.57 439,294.57 330,026.26 [109,268.31] 330,026.26 E49,249.81
EERIEYLES 10,0024 0,002.24 7.E70E [2,331.73] T.E70.A] H3,267.93
ERR3EYPES 186216 186216 - [1.862.16] - EA32.4
ERRIEYSE2 19,896.90 19,886.90 7.198.79 [12.688.11] T.198.79 38,984.74
ERE3EYLISE 2000, 78323 2.700,7539.23 2.4 E41.03 E3,851.80 204403 26657874
EERITEAGE EE,290.17 EE,230.17 45, 150.00 [21,140.17] 45,150.00 16197616
ERR380A AT 308777362 3087 FVE2 354813347 [42,640.05] 304513347 200286212
EE9STWDE4 252651075 2.626,610.75 242880000 [196,710.75] 2.428,800.00 1196, 770.74
EEIG34AFS 19,285.80 19,286.80 1,260.00 [8,0:35.50] 1,250.00 20,330.50
EEA99F B 334675 F34E7 51 3251484 [952.67] 32,514.84 2646132
EIZIFDED Fav.A04.52 33790452 Fa0aa2.54 [7.571.38] 3039254 3230682
T4922MAET 1,4:31,419.20 1,4:31,419.30 12,060,094.72 E28.E7E.42 12,080,094 .72 E.799,658.99
T4I22MACE 160823642 160823642 1,589,031.34 [19,2065.08] 158903134 938,668.70
T84 AHE 18,269.99 18,269.99 8.560.00 [9,713.93] 8.560.00 18.488.81
T4951IFET4 b.404, 640,92 0.404,640.92 2802.047.76 [2,601,802.18] 2.802.847.76 337 R4
T4951IFEYS 1.236.488.82 1.236,488.82 JET.EIEA [8E5.949.91] el Rl | E34,193.67
Tol4mMAL2 12,4154 75,64 12,415,475.64 12,592,378.28 17690264 12,092,378.28 TO7E 16946
TEI4MNARD 4382484 62 4,382,484 62 4,241, 810,74 [40,673.88) 434181074 ZETIE49.69
ToIBERACE 1,406, 146,85 1.406,146.85 1,330,200,00 [F5,94E6.85] 1,330,200.00 99,292.00
TE405K A 16.426.07 1642607 12,300.00 [4.125.07] 12,300.00 T5,213.00
ToavnlaLn E1163.35 E1,163.35 43,660.00 [12,513.35] 48,650.00 92,067.50
TRITIEAKE 101,4:29.40 101,429.40 £9,260.00 [12,179.40] 89,260.00 247 528,76
TENOGJEE 386445870 3864.459.70 3.665,252.74 [199,206.96] 366020274 306134635
TENOGTLE 146333667 1463336 67 1300907 44 [162.4:29.23] 1,300,907 44 1302652024
TEHOH4ME 288.073.24 288,073.24 294,469,458 £.390.21 294,469,450 165,342,139
TENOHSOF 4,105.91 4,108,591 - [4,105.91] - £.182.00
TENOHERE 789301290 789301290 E,186,E11.22 [1. 706 401.68] E186,61.22 437271303
TENOHE 4 127860306 127860306 AOEE2T.13 [FE9.975.93] ROEE27.13 4720762
TENDW4J2 9,281.13 9,281.19 5,900,000 [3.381.19] 5,900.00 15,173.50
TEIEFME 1.578,139.50 1.578,199.50 1,361,800 .46 [226.399.04] 1,361,800.46 8.065,693.27
TEMEFQE [5,394.10] [5,294.10] E84.04 E,078.14 E54.04 H6.58
TEINELAY 89,364.47 59,364 47 19,128.92 [F0,2:36.66] 19,128.92 53,689.56
TEIEMMS 1,760,031.34 1,750,031.34 1,683,514 .47 [EE,516.87] 1,683,514 47 E83,233.12
TEIERJS b84,964.38 G54,954.38 B8 52640 157202 BEE.5ZE.40 294,944,410
TEMEWFS 14,619,263.04 14,619,263.04 14,876, 489.48 2AT.226.44 14,87E.489.48 8,13 574.28
TEIE WSS 38376 38375 227 [15E.74] 2270 226.89
TEIZE4M3 2.439,020.27 2.439,020.27 2.404,349.13 [34,671.08] 2.404,349.13 2.019,561.99
TEIZEKEE 1.986.79 11,9865.79 E.300.00 [5,686.79] 300,00 10,654.50
TEZEMEE 24,080.01 24,080.01 14,400.00 [9,680.01) 14,400.00 16,9356.00
TEIZRAEJS 1,388, 640.81 1.388.640.81 1,357 00,00 [51,040.51] 1,337 00,00 B09,889.60
TI54985M2 528, 73361 528, 73361 529,063.44 329.83 529,063.44 363,400.35
Tan49A% A1 174602885 1. 74E.028.85 1.703,867.90 [42,170.95] 1,703,867.90 TR0
754945 B9 21818722 21g187.22 1871914 [30,995.81] 187,191.4 8E,EE7.17
Bl3VTEALZ 20250420 202,504,530 186, E01.28 [15,853.02] 186, ER1.28 18784734
E13vEEAA] 4,708,051.44 4,708,061.44 4, 663,938.28 [154,113.16] 4,563,938.28 33782674
Bl3vIERAD E18.582.45 E18,582.45 B9z.323.68 [26,258.87] B9z.323.68 433,421.15
EiT440A04 15,718.69 15,718.69 E.858.21 [8,8960.43] E868.21 38364108
BlEvAMAKT 52,295.44 b2,296.44 3H371ED [20,923.84] 3371ED A763.88
B4TEZCAET 1,739, 7624 1,739, 762.41 1,694, 120.80 [45,641.61] 1.694,120.80 T3V, 46,90
BE36T7ZF39 587.916.59 587.916.59 510, 742,13 [Fr.iT4.45] B0, 74213 BEV.IT4.29
BEIETAONT 1,065, 600.51 1.065,600.51 1,010,289.20 [68,311.3) 1.010,289.20 167, 669,35
BEAETIOHS 127, 318,68 127.315.68 &4,995.11 [42,323.57) £4,935.11 32,006.02
BEAETAGET 161,897.66 151,897 .56 54,B61.92 [37,236.63) 54,661.52 7342424
BE3ETIGN 17.924.39 17.924.39 426265 [13.671.74] 426265 1,790.55
BEIETAYRI 9,668.608.41 8,665.608.41 9,682.436.26 13,827.85 8,682 436,26 E.454.932.31
SE3n8EAHS 144436 1144436 v.E00.00 [3,544.36] ¥.600.00 1213778
BE368HRALE 22778368 22778368 B1,40:3.81 [16E.373.87] E1403.81 8697195
BE3RERALE 141,013.37 141,013.37 124,445,352 [16,565.05] 124,445,532 79,901.94
BEI63RERY 7085182 T0,851.82 505188 [B5,7E9.94] 5,081.88 B5,213.13
HE3EEA43 1102.248.66 1102248 66 1,018,016.27 [84,232.39) 1,018,016.27 1.025,969.02
BEIEERUMT 144, 266,60 144,265.60 140,834.85 [3,430.75] 140,8:34.85 83,1734
BE368RURE 281.833.09 281.833.09 14,020.35 [2E7.812.74] 14,020.35 A0,346.49
BEIRERZED2 13166735 131,5667.35 E3,070.54 [E3,496.51] E8.070.84 £1,051.70
BE3H9AGES 400,0536.43 400,036.49 ATE193.96 [21,843.33] ITE193.06 214,705,534
BEIEIAEAE 5,190,584 .87 5,190,854 .87 2044, 186,831 [3,046,698.06] 2144, 186,31 3,592 436,76
BE363ACOS BA7.H2.43 EET.012.43 E95.547.44 41,035.01 E95.047.44 093,348.76
BE369ACE] 127 526.658 127, 526.68 85, 720.82 [41,5804.7E] 86, 720.82 148, 7E3.67
BE369AEHZ 217.329.03 217,329.03 142.463.94 [74,865.09] 142,463.94 £9,794.54
BEIRIAKNYE 451E72.18 45167218 A7 429.06 [394,243.13] A7 42905 4,163,102
BE3RIANHE 1,625,931.20 1.625,931.20 1.597.034.53 [28,5896.61] 1.597.034.53 1.436,518.18
BEIRIANYE E94,889.37 £94,899.37 441,719.00 [253.180.37] 441, 719.00 219,881.65
BEARIAHKE 349633313 349639313 2.901,957.18 (594, 405.95] 2.901,987.18 2440, 7ER.26
BEIRIAZER 1,601,90:3.60 1.601,903.60 HE3,580.68 [E38,382.92] 963, 580.68 THE 923,90
BE3RIETE] 180,0:36.43 150,036.49 177133105 [2,90:3.34] 7713315 149,857.96
BEIRIECY] 917, 260.87 A17,260.87 102,911.66 [514,3:39.21) 1029166 593,416.62
BEARIBELSE [FER.G2] [FER.52] 4. 7EE.32 5.521.04 4, 7EE.32 9,386.31
BEIEIELIEE 20,9589.75 80,939.75 59,799.79 [21,189.98] 59,799.79 937622
BEARI0LNT 100,228.40 100,228.40 F0,000.00 [30,228.40] O0,000.00 A6, Fa2.20
BEIEIEAMT 5,713.02 b, 713.02 3,284,680 [2.428.42] 328460 749426
BEIRIEARE 186720 1.867.20 110311 [TE4.09] 1105311 490272
BEIEIHALZ 15,908,376.25 15,908,376.25 15, 741,893,828 [1EE452.37] 15,741,893.88 2.278,116.90
BE3EzHA AT 11,806,553.93 11.806,555.93 1.54:2,168.54 [264,390.15] 1.542,065.84 B 4427780
BEIEZFADT 122,110,198 122,110,149 107 408.00 [14,704.19] 107, 406.00 29,5872
HE3EI0A AT 12,327.347.55 12,327,347 .55 12,257, 792,25 [639,5565.30] 12,257 73225 B.E28.012.46
BEIEIHAES 4, 505,006.29 4,505,008.39 4.920,744.14 HE, 73775 4.920,744.14 4, 136,896,652
grzz2d4anz 13,360,265.50 19,360,265.50 17 477, 7EE.10 [1.582.503.40] 17477 rEEID 9,504,034.06
Brzzzd4aKE 28,832,868 28,832,868 23,6100 [5,321.86] 23,51.00 123,806.16
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Ameized Dozt Amortized Cost
CLISIE befare Cumulative beiare Projected Cash FRecognized Amortized Cost F it Wallie
Cumulative Adjustment Flomw aTTl after OTTI
. aTTI
Adjustment
aviia4aly 3 809964 | & 3 809964 | & 116418 | & [6.935.46]] # 116408 | & 13,797 68
A72E2TAER 5,266,3291.40 5,266,391.40 511213461 [143,256.79] 5213481 4,213,328.85
areravAME 3658313 3655313 32.844.00 [3.739.13) 3284400 265,004.90
agETEAL: 963,204.69 963,204 .69 40308362 [E0,135.07] 40308962 1,216, 408.62
BaTaaKACe 1,270.83 127083 E,300.00 [4.370.83) £, 300.00 26,650.00
29227EMZ BES, T42.66 569,743 66 36620069 [202,947.97] 36620069 207,340.98
4292270B5 39,152.69 33,152 69 2ATERRED [21.434.09] 2497 BERED 26713674
92922FQ7E 452,080.13 452,080,103 405,902 680 [26,167.53] 405,902 60 280,085.77
A2922FWE 169131787 169131787 1E2E6TE.33 [E4.641.54] 162667633 110722763
J2922FEFS 10,776.B18.19 10,776.612.19 10,695, 626.74 [20,992.45) 10,695 625.74 7,703,997.63
42926CEET h,342.724.98 h,342.724.98 h,283.888.27 [58,836.71) h.283.880.27 3,459.548.28
4292854882 3765912 37,669.12 33,3049.57 [4.249.55] 33,30857 JETT.8E
J29TREAAZ 1,.299,702.15 1,299,702.15 1277,040.35 [22,661.80) 127704035 1,207 177.23
439335P490 136,353.31 136,353.3 2481273 [111.540.58] 2481273 105,085.13
939336349 45245305 45245305 429,963.70 [G2.489.35) 42996370 43554575
439336541 2,188,779.74 2,188,779.74 2,194,352 58 BET284 2,194,35258 1,7E0,026.24
39336P T4 2E4.641.23 2E4E4H.23 76.014.80 [185,626.43) 7E.014.80 B13T1.06
939336HEE 14,242.800.09 14,242,800.09 14,219.553.38 [23,246.71) 14,219.563.38 9,642 45263
3934F JOE 20,300,943.76 20,300,949.76 20,060,077 34 [240,872.42] 20,060,077 34 1,626, 147.87
A3934F NS 26374217 2B 74207 134,735.94 [129,006.23] 134,735.94 4455,094.80
33934K8B9 1.814,260.94 1,814,260.94 1.794.115.38 [20,145.56] 1. 794.115.38 1802,322.38
939354AE2 J4E TBLTT 46 TELTT 39851352 51,751.75 39851352 GR3482.14
43935GAIS 140,962 78 140,962.78 YOE10 [140,256.68) TOE.10 266,003.82
43935LAGE 153,138.70 153,138.70 50, 369.66 [102,769.04] 50,369.66 158,381.51
43936404 03151 E,031.51 191117 [4.120.34] 191117 8160239
J497ENAF2 1852882 18,628.82 1,347.50 [7.181.32) 1,347.50 19,633.90
34983EAHE 16.211475.69 16,211,475.69 16,192,004.62 [13,471.07] 16,192,004 52 13,657 428,60
94983TAED 12,925,620.38 12,925,620.38 12,812.55155 [12.068.83) 12,813.55155 10,974,352.32
343830 AC3 9,087.159.83 9,0487,159.83 B,692,723.09 [404.436.74] 8,692,723.09 BA22414.47
4983 a02 57622047 537622047 5,308,861.83 [B7.358.64) 5,308,861.83 4,332 506.87
Totals 3134902421370 | % F 134902429370 | F 12901706768 [ ¢ [B9307046.02) ¢ 1290217067 ES | 4 BED02273942
The following is the impairment listing for loan-backed and structured securities for the three months ended September 30, 2009:
Himgiheed s Amortized Cost
CLZIE before Cumulative [ Projected Cash Fecognized Amortized Cost Fait Walie
Cumulative Adjustment Flomw aTTl after OTTI
. aTTl
Adjustment
00075 AES 3 51920877 | & z { 51920877 | % B05397.28 | ¢ [12811.49]] B0B3AT2E | & 43154410
04375CTE 7I63,799.24 2.a00488.32 9,484,287 56 9,484,287 55 [0.01] 9,424,287 55 TE02,980.73
N04375EWT 1.412,259.63 [9.547 4] 1402,711.99 1,215,557 40 [187,154.59) 1215 567 40 1,054 59176
004421705 1,640,212.96 (2343287 1,556,220.09 1,395,269.58 [161,610.51] 1,295, 269,58 E0Z,332.40
N0442F 8BS 256 BR5.93 EY.TIEED 32437256 230,705,168 [93.BET.40) 230,705.16 23644488
nn442GA02 1807,973.94 2,081,026.92 3,999,066, 7E 312432202 [274.744.73) 312432202 3163,383.22
00442 JAE4 9,408,305.24 2,634,274.09 12,043179.37 9,698,807 36 [2.244,372.01) 9,698,807 36 EA2EETE9E
n0442Ka032 4.530,278.00 1,014 609,95 h.044,287.95 441247261 [1132,414.34) 441247361 2 7R 42419
n0442LA01 4 B9E.408.29 [298,978.E2) 4,397 42967 3,239,829.89 1157 599.78) 3,239,829.89 2,625, 156.02
007034804 9,932,047.54 - 9,932,047 .54 217710714 [1,754.940.45] S17707.14 E,215,429.20
N07N3ECES 2TERAT 44 [TEET.2T] 2E2,94017 2FETII [241,266.84) 27E7332 50,000.00
O07O3EF'T 2ET. 71587 [15,286.24) 15242962 4E,375.37 [10E,054.26] 4637537 26,491.51
N0703EGEE 1112 630,45 284TE25 1,141,106.71 1,141,195.35 2864 1.141,195.35 366, T4 BE
N0703TEKS 4176,248.92 174,940,682 455112961 281260870 [1,738,520.91) 2812 60270 2,106, 24061
01353GABE 231,399.39 45858709 E29,936 48 EA0,132.77 147.28 EA0,133.77 1,034, 31650
0214552ABE 1,193,606 22 - 1,199,606.82 118342674 [16,120.0:2] 118342674 145,072,268
0214E0AED 18,139.547.18 [1,108,0:38.40) 17,030,508.78 16,602,919.70 [427 529.08) 16,602,5919.70 9,826,134.14
N214ETAGD 2332230150 (3, 7E1076.79) 19541,224.71 18,632 14652 [909,078.19) 1263214652 16,793,527 260
N2146YA0%8 28,392 7392 [1,.298,316.49) 27,094,415 43 24 860522 96 [2,243.892.47) 24,860,522 96 13539627 32
2147 CAR1 12,032 963,00 [836, 216 62) 11,196, 646,22 1,14E6,022.16 [B0E22.22) 11,146,023.16 EBED,035.47
0214704B7 15,685,992.89 [1,423,193.90) 14,262,798.99 13,739,163.79 [523,635.20) 13,739,162.79 8,208,072.23
2147042 2E59.602.94 38173242 3041,391.37 278640427 [254,287.10) 2.TRE 40427 1862,975.82
02150MAE1 18,990,768.73 [2,272583.08) 16,718,135 65 15,971,560 45 [T4E,635.20) 15,971,560 45 10,462 72643
02E3aMAK 2 19,054 67408 [TE2ERE.44) 18,291,987 52 18,291,987 B2 - 18,291,987 62 13,047,287 11
N2639MAME 3,136, 72600 1,153.538.00 4,290,384.00 28937617 [1,69E,BET 23] 2592, 71817 5 466, 720.00
N2EEOCAH 260,275,232 A68,287.76 209,663.02 TE4,772.38 [24.289.70) TE4,772.38 27206210
N2BEOTGRT 10,657 143 64 - 10,657 143 64 10,535,845 86 [121,297.78) 10,535,845 86 B EEDBE2 7T
NZEEOTHAY 3406271 - 9406371 4E.275.57 [47.128.14] 4687557 80,625.87
N2EEOTHLO 255993642 [330,934.05) 2,228,002.37 202816317 [203,839.20) 2,025,163.17 263,944 51
NZEEOTHT2 [ EEET T 1,022,291.59 1020,217 B [1472.92) 1,020,217.E1 T02,081.3
N2EROTJBO 28,90E,129.30 [232B3662) 2867349278 28,315,779.45 [357,713.32) 28,315, 77946 13,601,174.72
N2EEDY AK4 9,093.52 [9,269.79) [270.21) 42615 EAE. 26 42615 18,836.29
N2ER0WALCT 24 520,208.95 [2,153,257.07] 22,366,951.88 21454,399.72 [912,552.18) 2145439972 1,771553.20
N2EEDXADE 17,247 B12.20 [1,191,995.95) 16,155,617 .25 15,936,191.45 [219,425.80) 15,936,191.45 0,959,921.86
026923401 10,898 574 B2 - 10,893,574 62 10,736,099.56 [162,475.08] 10,736,099 56 RN
04010404 095,226,549 - E,035,226 54 E,057,913.75 [37.305.84) B 05721375 5,026, 72280
D40104RYE 4 592, 7hE 38 [123,260.12) 4,469,496 26 BTTE 49734 [E9E,998.92) 377249734 251753798
040104 TGE 2023962 63 [124,581.79) 1,905, 320.84 1473.019.149 [426,361.65) 1473.019.149 Q90,027 60
04012 K809 244 B20.26 - 244,620,836 7H9,234 46 [24,786.40) TH9,834 46 49532607
14544T2ET 1,365,204.60 [280,621.33) 1,075,183.27 1075,182.27 - 107518227 1,245, 280.75
053642808 532177788 [371,777.88) 4,950,000.00 4,950,000.00 - 4,950,000.00 1,500,000.00
055234800 4 E96,238.95 [945,422.12) 3T 4HETT 3. 7514E R 0.0 3,7 4HETE 245226932
055350CF9 9,821,744.05 [1071,303.73) 2,750,440.32 8,750,440.31 [0.01] 2,750,440.31 5§, 7h0,298.37
05E1BFP204 1,206,368 62 589,268 63) EAT,000.00 EA7,000.00 - EAT,000.00 240,000.00
05EIBTAA0 5,007,026.16 [1,288,226.15) 3,718,800.00 3,718,200.00 3,718,800.00 1,080,000.00
O5E1EAMNT 4. 346.562.00 1373,442.00 5, 720,000,000 5,720,000.00 §,720,000.00 R00,000.00
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0BE1EY AED 3 1285382629 | % [4,465,158.11] 1438866703 | § 14,388,667.18 - 14,388,667.18 1883,333.40
O5E17 ARME 2459493 - 3459493 2,.410.04 [32,284.89) 240004 14,596,128
DREITEALT R 310387147 B, 826,500,000 E826,500,00 - E,826,500,00 222,000,00
0594w e 170, 338,75 [17.867.21] B2481.54 247787 [3.E7] B2 47787 158, 146,37
0R94ERYES 183, 707.74 - 123,707.74 118,648.44 [E5,009,30] 118, 648.44 09,3811
05946 P2 1428,514.72 - 1428 514,72 1,330, 552.20 [97962.42] 1,2730,662.30 Tr3023.36
0R948RYJ7 215, 068.00 114, 504,11 2057211 Q02 46125 [27,110.8E] 02 461.25 202 68163
05949AGRE 1088 527,28 - 1,088,627.28 1,082 581.86 [E045.42] 1,082 5186 EEIEEFRD]
05949AHGE FEEE E613,860.00 E001, 312,64 [112,042.91] E.501312.64 0082 534.38
059492 LH1 3,136,063.07 - 3036,063.07 3,109,213.69 [2E,5949.38)] 3,109,213.69 2047 28763
05950HA A3 28,262, 827,939 [1,154,7E0.51] 27,108,062 48 27, 038,486,931 [E3,57E.67] 27038 486,91 20,120,243 68
OEOROHE"3 1873,898.28 107, 78683 29168421 291 680.77 [3.44] 29168077 93,EE8.82
OEEE2DIA AT 8,.246,372.76 [24E,300.64] &,000,022.12 T.0959,584.65 [40,137.47] ¥.0959,084 60 4,305,454.26
O7a2eHACH 3,396,421.72 [37.314.22] 3,259,107 50 3,359,107 50 - 23,269,107 50 206, 435,00
07325 AG 3,340,344.14 [37,370.28) 3,302,973.86 2902 615.24 [400,358.62) 2,902 15,24 213847012
O7384MSED 4 802,277 .96 [427.276.38] 4,376,000.93 4 367,916,595 [7.086.0:3] 4 367 915,95 367477343
07284033 BE,469.35 Ha524.72 205,994.07 214,436 54 44247 214,436 54 236, E88.54
073862003 484924805 - 4, 849,248.05 4 807 50045 [41,447.53] 4,807 80046 4. 403,044,256
Ovag62a07 4,331,540.60 [1.562,111.24) 2,769, 729.36 2,164,167 52 [E05,561.84) 2164167 52 1,627, 815.00
0738548E7 1%, 736,666.94 1,003,373.75 16,738,935 63 15,361, 731.65 [1377,144.14] 15,361, 73165 10,384, 084.09
0738608086 2827 .917.98 [113,363.92) 2,714 564 06 2 E23,863.37 [30,700.69)] 262386337 2,21,269.89
O738E0AE4 3147 26145 4796653 3,096,227 .04 284132273 [3573,904.31) 28432273 207616570
O738EHC P4 287,266.08 249322 37H, 74830 19143449 [188,313.81) 191,434 49 E9,923.74
07 38EHENT E83,827.45 1397, 897.45 BE1, 72480 86242017 [29,299.73) B0z 42617 1873,906.88
O728EHHW 4 151,676,320 [17,136.15) 3444012 28,412.44 [E,027.68] 28,4244 59,856.91
0738EH.JLE 380,590.74 51,484 69 432.075.43 424 53063 [ 7.5 80] 424 5063 EEITERE]
O738EHLUZ 53,001.38 [40,308.61] 12,692.77 9,848.96 [2,843.81) 9,848.96 E8,E39.21
07 38EHSF3 207 58340 4595876 21218216 B6,E1E.73 [12E,566.37] E0,E16.73 112,096, 42
O738EHSPT 7,138,266.05 - 7, 138,266,085 T.074,338.13 [B3,867.86] T.074,398.13 4 465, 205,98
07 38EHY MG b7 80624 [21,540.52] 3E,3E6.72 35,876.20 [380.62] 35,876.20 43,7143
O7387aRAD 1,587 600,00 313,374.00 1,900,974.00 1,795, 5658.69 [105,415.31] 1,795 668,69 E54,730.00
O738TACFS 1328,399.34 [98,923.77) 1229476 57 117112163 [58,303.88) 117112163 [ZEELFEE]
073879292 1,360,187.74 E21,869.83 12,032,067 57 1,367, 569.79 [BE4,487.78) 1,367 569.79 4,120,809.48
07387 AFAS 407 15626 [7.974.91] 399,181,535 399,154.06 2.7 39918406 247872
OvaavUHED 29,867.49 8471794 114,5675.43 013729 [104,433.14) 10,137.29 55,307.24
O73g8ERL4 254843165 [327.186.43] 232124522 2087, 549.55 [233,895.64] 2087, 349,58 1,569,530.16
[EEEEET =T 1,894, 7119.76 [126,738.87) 1,7E5,930.89 1597 444 86 [171.536.03) 1,597 444 86 1,308,020.00
[EEEE A7, 764058 - A7 TE4.08 951, 7EV.30 [26,997.58] 451, 76730 TE0,857.51
O7389FAYE E71883.04 [1956,194.37) 47EEREET 364,984.94 [121,703.73) 354,984 94 28145161
07389 8085 2177 BEE.A3 [223,129.66] 1954, 73707 1866,577.93 [99,159.19] 1,850, 677.95 1,721263.73
ov400:aE4 E,160,734.91 [2,276,619.75) 3.885176.16 3.E00,039.61 [286,075.55) 3,600,099.61 17831233
O740ERAT 16,539,134.17 [4,399,772.21] 12,139,361.96 1,105,046.43 [1.034,315.47) 1,105,046.43 9,174 530.50
Ov40iLaA] 12,438.834.77 [2,014,958.39) 16,423,876.38 16,423, 876.38 - 16,423,876.38 8,280,464.75
O740iLALGIE 4.994,233.71 [389,130.33] 4 605,163,532 4573487 64 [25,675.68] 4,573,487 64 251053226
O7401LATO 12,189.72 - 12189.72 - [12,189.72] - -

O740iILEAD B8E,503.37 15,133,858 ET1E37.25 ETE, 73196 5.094.71 ETE, 73196 74166273
[N RET=E] - E51,320.68 E51,320.68 - [B51,320.58) - -

073206451 13,68673,836.78 [411,968.78] 13,451,865.00 18,352, 306.98 [99,561.02] 18,352, 306,953 12,499,070.11
07a20GEBLE 3,376 5EE.99 [136,328.89) 3.240,238.10 323368551 [6,5562.69] 3,233,686 51 181847442
O7a44ERET 151,595.08 33,405.00 155,000.08 16E,400.00 [18,600.08] 166, 400.00 166, 400.00
12489WRET 1,982,160.96 [&8,060.96) 1,894 100,00 153834285 [366,767.15) 1.538,342.85 B13,420.00
12489W EHD THE,130.95 [107,825.17] E45,305.78 103,752 46 [544,563.32] 103, 75246 9163100
124ana800089 2.541,014.19 [EEEEEERE]] 201214500 1,433, 340,60 [B78.804.40] 1,433, 240,60 167328000
1248MEAED 1.983,024.90 [149,056.65] 1,833,968.25 1,353,070.11 [480,595.14] 1,353,070.1 1,161,082 58
1248MEAGE 1224 40287 [51,403.72) 117299915 95659198 [217.407 17] 456,651.98 937, 266,20
1248MGAS 209,895.47 [EEDEE 254,275.09 204,246 64 [28.45] 204,246 64 207 08782
1248RHADA 4. 826,729.33 E24.421.61 5. 460,160.94 4 BEE102.38 [FEZ.042.5E] 4 BEE08.28 2E22 0620
12495MAE3 1,639, 061.21 [18,936.42) 1620,124.73 1463465 46 [156,653.33] 1463 465 46 1,169,673.50
12044 AK3 1396 569,43 [4673,642.43) H32,926.94 93291832 [10.E2] 93291632 1,360,197.70
12067 AAF4 A7V EZE.B2 200387363 T81,506.45 TET .24 304,73 FATEL.24 GrE129.07
12E2THAMD - 146884 1466 .84 1367.93 [10,0958.91] 136793 158251
1262IEAK] 5452412 21,017 46 75,541.58 20,271.04 [55,270.54] 20,271.04 E3,138.27
12E29EALY 8.583.86 2ARIER N.037.48 1,360.90 [9,67E.RS] 1,360,890 213403
12E38FALS 15,154.14 [438.66] 14,745,458 166644 [13,073.04] 166644 15,146.04
12EEEHABD 7.019,185.30 [923,288.60] E, 095,896, 70 B223,181.78 [872,714.94) 522318176 4 569,065,093
12EETOHIGE 9,352 67393 - 9,352, 673.98 9,366,922.93 3.249.00 9,300,922.958 0,054, 5815.90
12EE70JCH 1863962 52 [192,104.00] 167186852 1574, 212,30 [97.E4E.22] 157421230 1,283,185 66
12BETORMNT 1678,3858.58 306,264.93 FEL TR 1,882,551.51 [152.092.30] 1,882,501.51 G41,961.40
12EETOLME 2415 597 26 EZE,916.91 3042 514 27 3042 514,26 [0.01) 3042 51426 1.460,540.00
1266 TOLF1 v 123,064,558 [596,858.57) E.526,175.93 5, FE1E20.57 [7E4,565.42] 0, FELE20AT 206223521
12EETOPIGT 2444 356 65 E10,383.35 2,054, 740,00 3.064,739.939 [0.01) 3.064,739.99 A7, ER0.00
1ZEETOTUZ 203, 746,93 [7.042.14] 196,698,085 188,591.24 [&,107.E1) 188,591.24 16612747
12EETOWTI BP0 723.83 [140,686.72] 5561031 5, 410,642,491 [150,395.20] 5,410 542,91 4,024,154 69
1ZEETF2A2 226,614.10 [54,562.89] 171,081.21 17040723 [E43.92] 17040723 b7, 084,58
12EETFEL 2827 064,21 [108,914.75] 2,018,149 46 2.515,383.04 [202,TEE.42] 2516, 38304 1926, 746.07
12EETFULT 36381807 FEEEEE] 1,0032,388.08 TEE064.37 [264,333.68] TEE,054.37 362 EI2.08
12EET G402 32,9940 B05E.8T 3805167 28,064,700 1313 38.064.70 47 E97.12
12EETGMED 13,880,0637.38 [297,783.80] 18,082,753.53 12,548,991.63 [33,761.84) 13,548,991.63 10,248, 733,20
12EETGREZ 13,052,068 54 [BET, 743.98] 12,284, 219.66 12,339,645 63 [44,673.93) 12,339 645,63 7.A45,081.82
12EETGRWS a21422.0 [71.E16.4E] £49,800.65 2393108 [25,874.49] 2393118 280,986.90
12EETES20 16,521,807 96 [F43.582.23] 15, 788,225.73 15,720,911.25 [EY,314.48] 15, 720,911.25 9,0085,283.82
12EETGWFE 106256233 [200,695.78] 10,261,856.61 9,789,343.33 [472.513.28] 9,789,343.33 57727383
12EETEY KB 133643497 [59,584.11) 1,276, 860,86 1276 934,26 B340 1,276 93426 1,221,145.30
1ZEETMACE 02,476,158 [34,563.72) 2BV 0143 2019117 [16,000.2E] 201,9117 202,228,860
12EER42C3 3ET234.82 BE, 72411 3,027.8959.03 251942270 [1.208,536.33] 251942270 201706570
12EE8AZGE 1,532,334.21 [1.224,490.15) 10,307,304,03 10,091,603, 67 [216,200.36] 10,091,603.67 3642147 .56
12EEEAIWE 1,268.20 33434 14,599 54 EE7314 [ 7 926.40] EE7314 21,048.27
1ZEERA4ER 18,711.254.76 [1,:395,504,10] 17,315, 750.66 17,315, 750,66 - 17,315, 7E0.EE 9127 366,92
12EERRA4IGT 14,011.78 2702304 41,534,592 15,366,249 [2E,165.63] 15,366.29 7321254
12EEE A4 106 643,29 EEZ6.29 13,268.68 113,380,128 111.60 13,280.18 123,264,128
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12EERAICGEE 3 499888812 | & [153.482.01) 404540601 | § 424540602 | % [0.03] 4,045 406,03 3,603,924.61
12EERRACEE 4,499, 7EE.E3 [17:3.864.08] 4,326,912 55 4137 284 50 (188, 628.05] 4137 284 50 2.379.2T1ER
12ZEEZAENS 15,081,269.65 [529,384.30] 14,251,880.38 13,690,673.43 [2E1,211.86] 13,690, 67343 EREENEH
12EERRAESY 8562307 [59,104.:41) 26.518.76 26, 51861 [0.15] 2551861 B4, 44408
12ZEERAF A2 - 30,018,423 30,018.43 30,018.43 - 30,018.43 26387371
12EERAIGWS 304,720,238 [345,539.94] 3,396,180 44 3,388,293.64 [ 7, 8E.80] 3,388,293 64 286603817
12EEZAFPFE B4 648,54 - 546,648,504 528,509,168 [18,139,38] B28,609,18 309,808,33
12EEEAT' E4,981.06 286,75 [ E5,301.40 2459 E5,300.40 96, 700,87
12EEEALIDG 2294744 [17,168.EE] [REERE 577880 0.0z B,778.80 IIGEEE
12EERANET 9,011, 861.26 [149,623.93] BHE2,237.33 8,786 969.57 [75,267.7E] 2,786 96957 4,809,012.14
12EEEA W4 E3,064.95 [41,182.86] 2188209 2189184 .70 2189184 TEEE4.17
12EE2EALIT 266, 515,37 7241661 32889188 44491 2. 512,93 44491 411,142 82
1ZEESEETT HA400,310.26 [1,312,292.16] 30,089,018.10 27,.230,988.98 [2,853,023.12] 27,230,988.98 15,870,222.21
12EEEEOR1 E2, 79196 [34,399.63) 28,392.33 954423 [18,848.10] 954423 T3
12EEEEE33 17,706, T9E.02 - 17,70, 796,02 16,793 629,68 [913,166.34) 16,793 62368 8,840,208.91
1ZEEEY AER - E20,497 BE E20,497 BB - [E20,497 BE] - -

126694099 16,898.38 [10,895.47] E,002.591 E,003.39 0.48 E,003.39 17 439.22
12EE4F 86 20,391.45 [15,609.539] 4, 78186 224730 [2,534.5E] 224730 18.426.75
1ZEEI4M4E 5,470,899.87 [8E,7HE.36] 5,204,143 52 5,360 641.24 [23,502.18] 5,360, 641.34 3BV TEREZ
12EEI4F 36 13,351.26 [7,740.96] B, E10.31 1, 76602 [3,560.29] 1, 78602 26,949.00
1ZEEI4 W2 - 858056 8,580,566 382991 [4,7E0.EG] 3.829.91 35, 756.56
12EEI4ZET 832,124.00 [43,841.61) 458,282.43 1495276 [33,299.73) 14,952.76 BY,298.70
1ZEE942003 10,000.05 [6,667.13) 3,342.86 1,305,168 [2,037.70] 130816 A,044.43
12EE3E.JBE 301,533 - 3015313 28654850 [14,982.81] 28654850 E7¥BE4.28
12EEIFKR3 30414353 [11,415.61] 29z, 724.92 292,930,758 206.83 292,930,785 281,062 68
12EEIFF23 326,517 96 [144,713.28] T8, 79568 BE1473.73 [200,318.95] FEIEYERE TT3FT8.26
12EEIFF 3 380,634.09 840928 528,043,337 528,599.59 BEE.22 529,599.59 264819287
1ZEEIF VD2 1,169, 620,10 [ 1,104 55341 1077 0248 [2E,950.93] 1,077 E0Z48 1,003,246.17
1ZEEIF wWE2 1,314, 727.94 [10,002.13] 1,304, 726.81 1,287, 81150 [16,914.31) 1,287, 81160 BES,963.99
1ZEEAGKHS 15,331,82167 [27E.TE3.E1] 15,066,067 96 15,002, 31660 [52,741.36] 19,002, 316.E0 10,052, 873,60
12EEIGFE] 16,950.71 8,248.94 26,199.65 26,230,156 30,60 2623015 53,266.89
12EEIGRME 391,114,023 [384,EB06.77] 3,526,007 .26 3513044 42 [13,462.84] 3513044 42 1,780, 76918
12EEIGRCE 0,272,369.54 [1066,274.43] 8,207,095.11 9,207 134.43 39.38 9,207,134 43 4, 609,434,839
[EEEIE 467 078,28 - 46707528 452, 088,33 [14,959.95] 452 088,33 2473 610,23
1ZEEAGLIRD 4.439,724.36 - 4,439,724 .36 4.240,384.06 [199,340.30] 4,240,284.06 244177573
12ZEEIGEHWE 471,366.95 [139,215.73] EEFREIAL 721209 [14,929.07)] Jr.212.09 46360220
14454 22B5 447171444 [55,600.07] 4 41611437 3867 B03.47 [558,505.90] 3867 0347 4,164 604 52
1729392BE6 15,337.86 - 15,337 .86 13,118.45 [2,219.41) 13,1158.45 15,336.27
1T2981AKS ELFREINE] [31,891.65] 210,629.63 063230 2T 20,632.30 389,038.34
172981ALE 151, 789.82 [25,449.25] 126,340,567 126,414.10 7353 126,414.10 240,485,358
1707 G308 2.598,040.25 - 2.598,040.25 2,450,810.16 [247,230.03) 2,360,810.16 1,117,287 .50
17307 GHTE 463,195.26 [55,295.08) 40789718 407 963.50 EE.32 407, 963.50 270,268,239
17307 GHE4 13117608 1665685 132,831 132, 826,92 [5.99] 132, 82692 108, 707.01
P07 GRS &,616,E19.66 [505,406.42] B11,213.24 8,11,213.24 - 811,213.24 7.E03.5726]
17307 GRTA 418,283.53 [315,563.30) 102,720.29 102,726.13 4.84 102, 72613 414 B23.77
1TI07GREZ 18,552,801.73 [4.042,.203.54) 13,710,545.13 13,710,548.20 0.01 13,710,548.20 12,2873,335.08
1TA0TGPW2 B13,103.85 [424,513.73) 88,530.12 88,590,132 0.0 8859013 165, 726,90
P30T D4 2.029.460.75 [31,728.82) 2,097, 736,93 2,097 736,96 0.03 2,097 TI6.96 2.803,004.55
17a0acALa 79,993.93 [52,423.26] 2757068 1014660 (17 424.08) 1014660 53,030.30
IEEREIR =R 13,186,128.34 [395,0:30.64] 12,761,097.70 10,585,5808.42 [1875,259.28] 0,886, 808.42 9,089,032 653
1730aMAFD 220,729.10 1E70.76 232,299,896 Ba,E28.93 [173E70.93) B8E28.93 53,073.95
1ra0anaH4 T 44164 [174,96162] 539,480.02 EREREEEE] [226,747.53] EREREEEE] 1,317, 98433
1PI0AGEACE 9,483 53150 - 9,483 53150 9,11.483.87 362,047 B3] 9,141 483,87 E,448,000.00
17303 0LAME 3,141.75 - 9,141.75 418712 (4,944 53] 419712 &,036.65
17a09RAMY BE, 280,88 [4,E26.89) B1,664.99 13,656 B4 [37,9958.35) 13,656 B4 EEREE
1ranasacs 8,925,171.25 [504,005.58] 842116637 B, 941,987.90 [1L473,177.47) B,941,957.90 5,687 470.00
17a095aM2 4 E3E.01 472087 9,366.98 256302 [, 5002.98] 256202 [ EEE]
IEREERINT] 721487 [137.27] T.077.ED 1.509.08 [5,568.52] 1,509,058 2 BE8.08
17309% 8.6 54 5E4.03 20,288.62 4,862 65 39,91.23 [34,941.42] 29,9123 44228
17309 Ak3 - 28604103 2860403 421672 [24,387.31) 426,72 4220410
FHolaE2 51,063,324 [27.826.82] 23226852 486391 [18,362.E1] 4 86391 3762051
1TaFALS 088723 [21,445.15] 9,442.05 154,36 [9,287.69] 154 .36 Zee 3208
1P ACT 3,160,249.53 480,130,223 2E30,379.7E 206249386 [FEVS80.90] 2862 495,86 2,01, 458.18
12 TAHE 1,893,993.95 [226,464.53] 1,667,529.42 1.440,032.26 [227.497.16] 144003226 15034, 89153
22R40YIFT 1.890,042.00 BESB38.77 2.449,580.77 244944272 [1238.08] 244944272 B0V 4EE.40
2By a0n 115,031.22 [28,735.44] 06,292.78 8619116 [101.62) &6, 19116 74,035.85
R 89997417 23626177 1,136,236.94 1,136,235.94 - 1.136,235.94 E23,860.28
22B41NEED 1,473,419.26 - 1473.413.26 1,369, 780,86 (1003, 658.40] 1,369, 73086 E31,510.56
22e4MNBETE 1,074 E1E.32 24707061 1.421,686.93 1,420,919.03 [7EY.90] 142091903 B69,509.76
22b4iNFLE 5115,467.43 [127,7E132] 4,990, 70617 4,990, 70620 0.03 4,990, 706,20 2.088,500.02
2254MNUBS 2.080,202.96 [91,441.62] 2.088,761.34 2,089,444 .82 Ea.48 2,789,444 82 2,398, 709,70
2254140 EE3173.E4 E13,317.13 1,276, 490,83 1,276, 344,86 [145.97] 1,276,344 86 E15,494.50
225410085 Bz 42999 - BEZ,429.99 H41,611.89 [10,518.10] B41E11.89 212,958.91
22BHGFES 481,402,854 [10,640.33] 370, TELEE 370, 7064 28,78 370, 7064 FIER0.5E
22541014 0743 246, 78060 A7EA54 63 B7E938.00 [16.E3] By 83800 262 9610 66
22BHEY2E B7EE4E.02 22052723 FEEREEE]] 7846181 [F11.50] TIE4E181 91,2464
22B4HEFLT Bh2.18 [105.EE] T4E52 E9.24 [EBY7.23] E9.29 B10.78
22841501 3,038,393.83 [4,813.15] 3,033,500.68 303368068 - EREEEDTE Q6202424
22BHERCY 424, 980,63 3343729 B28417.892 B28417 892 - B28417 82 286,161.77
22bE5RE3 31,598,234 [7,509.28] 24,089,068 12,763,523 [11,325.53] 12,763.53 43, 7E2.E4
22645501 34,047 25 [127.208.003] 196, 84222 18709560 26328 187,095 .60 BB, 19062
22b1SHRY 2613, 81601 [5,847 ED] 208196841 1, 78642970 [295,538.66] 1,786 42975 DE9,854.13
22B4B8RGH 124,076 67 [79,230.82) 44,846.7h 44 845 76 0.01 44 845,76 48,115.99
22b4v0CE4 82, 738.50 [E8,343.29] 14,455.21 16758 [14,287.63] 16758 E,r03.04
22B4FORT0 95, 510.45 [53,517.70) 4299275 B 549,27 [37,443.48) B A49.27 E3483.4
22b4vOREE 15,198,323 [5,180.78] 10,017.55 1,203,658 [8,812.90] 1,203,658 10,731,234
22Bd Wik KD 212,092 46 [30,532.74] [98,440.23) (108,103 50] [7.EE3.22] [10E,10:3.50] 145,399.74
22D wWOnNET 154793644 [160,74E.35] 1,387,260.039 1,182,221.51 [208,028.58] 1,182,221.51 G02,860.68
Z2a43HADS 14,216, 322,80 [597 E27.00] 13,618, 695,80 12,658, 026.12 [9E0,EES.E2] 12,658, 026.12 ¥.054,063.00
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Arnortized Cost
befare

Curnul ative

Amortized Cost

Recognized

Arortized Cost

Gl ClFrelaiv Adjustrent %E;DTFF FirgrectectEashiFlan o7l after OTTI Fralrale
Adjustrnent
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TTAITEED TI2% 5 TR P S YRR TN Py ERTERS AT
TIAIAE08 1565 56,10 728,185, 33 TEEL.010.77 793,89182 (747 T5.95] 79359182 7I306756
TIOAIEANE e R 20 375 73] A ED [T09057] AN TR I3
T AET T390 105 45 ELELERE] AT T2 T 455 252 ] T TTAR 5 5E7 S0
TIASAAT 27607606 7%, 278,45 S REA T T SETA.aA S EERIMATS) >RG04 E5 357 757
TTPAEEAT oS GE6 57 TT05.779.75) TEE0.077 T 30,3287 758, 752.40] TI07.328 71 1068 38212
TS 5807 7A258 T, 35] 579857 57445950 L0473 574145950 556 0716
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TR 577000 - 57T AT .77 94 (7208 ] G 757 34 75 00 70
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TTTTCE SR - TR T RN AEERAE) TN T a2 70
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T35V 605 36227 [73.65156] 5331071 TEAL3T07] : TEF 37T 9310855
SRS 74752908 IR SPRYERCEY 57 455 44 [TE50.90347] 577 455 83 AR
SEEIRADT AT 76,297 98] T AT 77 T95a 6T T 52176] B TR
SEETEES SRS T TT8.5597 71 AR T TR AR 777,557 4] TEAZ A5 55 E7EIEA
RS RS - F9.090.68 6. 503.09 e FSREIERIE] 757 TA
FEETHES TEGOE S RRIEREAE AT e R EFRERIE] E R R CE N
TGS E0H.E95 - B35 575767003 [ZEE.A09.53) 5757 67003 503, 705.80
TN 574092918 553333000 14.334.258.00 334.25003 T TR TR 558 287
TEETRAAT TEETT 5 25033728 7350973 EETOOTED EEIET ] SRR 9 7158
P AT B 7077 75] a7 5 TATETE 8341 TATE R T 3075
I =Y ] T3 67 : EETAR SIE A ] TIE TS 573000
FEATOMBET 573305554 (2757 559.00] TATE297 54 T 70067250 TE I T700.67260 577 8500
AT ADT ePAERSR AR RIEET] IBA7I T 30975146 2902 75 3097 5146 EE A0
FEAIEACE F1.0E 0 TTiE, 7R ] TR 52500 - 554 25000 75 00000
TEAATIEAS - 53 40010 53 400070 20000 37 2070 ] T 200 i T 200 0
FEAITIEET z 000,00 000,00 TE0000 [20.200.00] 050000 500,00
= REENERE TR ZTH0.000.00 TTI0.000.00 : 7730,000.00 T00,000.00
J02470E00 0T 0 737 4T.77) T 545,000 51 ] 545 05051 T000,038.00
TEEI9AEE EErRR 5 01,4537 .59 73 (4328 1] TEHIH T GEA T
TETAUAAT T 7T T TR 07 790 7 EE 3725 T TH G TR 7
0D TR R 57 7T T 2303 TIE.375 39 TSN 520 ] TIE e EF
T T3 TTE6128] SR 55305 - SR ERS A
TI05OCKE 358003 - BE3.580.03 552.350.05 29 552 0.5 55193849
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VR 790 5. EATET 28] TR RETRR 747 105 R VAR ETE
TETGEVE T 5 : T 567 05 I EImE ] I 747 77949
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TERET 2587 72670 EN R EFAIT B.0%5 45068 (33397 75 B TEE A5 68 RN IE]
T T.57.200.88 370750 ETEATET EETaGELET R R SR ] T75 40505
T2 T0.97%.604.93 [IEZ17.45) 739745752 EA90.54373 (405,578 39] TR 169353500
T TR OR300 ERTERIEEY SR 5920351 [EE5.429 53] 590 T 5 433 589 710
TFOEIITER 5806210 AR FEED 4 A0 e 545 57.] ST T3 6 T ERE. 20
T NN RNl EEAETAE ET8.377.70 B 51497770 T288 3270
TEEIIAE T EG1EA5 51 [T3.0%.358.1) EREEe, 583275 (327595050 TFar @ IET AR
FEIAH T £ (BRI 73] FATAET 575997 (5 [T7E.574 ] 575 907 16 TR 5
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ez 2T T 50 5 73,4755 EYEERTS 555 R 2% 5 TEIAE
F23HEEE 75092156 [A05.555 73] SRS TAZER 5 ENEAER] Tien®: 05 23580
FE73HFSE 1495 S 51 52 555,07 744569550 T288.784.30 (777 702.20] 758,738 30 59600831
TS 7375047 25730 56 75337579 57 T 51 TR 753 Ei 50 TR
TR 22265575 7,250 76 5T 5RE 49 FHETIEEE5E 7 TR SRE 56 T EE.587 50
FIHTED 24,725,080 61 TT720.609.54] T304 AT BEHIR G W79240 NP R TEAIE S
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NOTES TO FINANCIAL STATEMENTS

Himgiheed s Amortized Cost
CLZIE before Cumulative [ Projected Cash Fecognized Amortized Cost Fait Walie
Cumulative Adjustment Flomw aTTl after OTTI
. aTTl
Adjustment

043K AL 3 2182023 | & E EEFEEEN S 19987254 | & [18,329.77] 199,872 54 171,130.71
404 3KAED TI21ETEN [1T9,E22.7E) 941,295 55 5,E16,240.27 [1,324,955.28) 0,E16,940.27 439183237
4043KALY - 2998405 29,984.08 26628 [29B27.77) 36628 39,389.28
4043 ARD 205918 [2E56.02) 407216 7.93 [395.17] EE] [T
404 31RAMS 42,004.00 [25,007.00) 16,997.00 708743 [9,9049.57] 708743 40,240.00
404 31HAE2 5,000,000.00 [5E1,010.00) 4,438,930.00 3,EES,713.28 [TE3,270.12) 3,EES,T12.28 2,298, 750,00
40431KAFS 1,662,330.35 [203,975.6E) 1,448,354 B9 1186537 22 261,217 47) 1186 53722 25h20,998 43
HIEIP A6 2,172,325.09 [124,140.35) 1,958,734.74 1952,904.27 [6,879.87) 1,952,904 .87 15617 6857
HIEIPFRA 1.486.451.33 [24.007 58 1,462,443 45 1462, 165,21 [273.24) 1462 165.21 G458 E26 14
HIEIPHS 4264544 [24.922.09) 17,7235 EGEED [14.064.75] 3 EBRED h4.018.22
HIEIPHCO 292342656 - 2,923 426 56 2,224 06638 [39,359.18) 2,284 06638 BETZEET 45
HIEIPHLUD 2,601,7E0.49 [145,208.40) 2,456,452.09 2,4720,019.21 [26.432.88) 2,420,013.21 5932 136,26
HIEIPHZA 7091371 g22,797.01 153, 710.72 153,289.42 17270 153,889.42 180,592 67
HIEIPKHE TRTETE.22 [22,173.52) TaR501.70 TE5,024.25 [10,476.25) TEh,024.85 B9E,502.20
HIEIPL4Z 24 B15,331.86 [2.590,119.02) 22.025,212.84 21612, 784.20 (412428 64) 21612, 734,20 11,7049,148.24
HIEIPLR2 14,244, 717.90 [385,166.07) 13,859,551.83 13,825,336.74 [34,216.09] 13,825,335.74 2,366,287 54
HIEIPMGE 17,253,093.35 (435,416 48] 16,217 £81.89 16,726, 726,35 [90,955.54] 16,726, T26.35 9,264 976 A7
HIBIPELU0 15,032 84426 [509,899.05) 14,522,945.21 14,404 645.24 [118,296.97) 14,404 648,24 8,04E,281.00
HIEIPSCE 157, 306.22 [104,4285.09) g2.870.13 3390645 [48.963.67) 3390646 12867307
HIEIP TR 2,488,737.90 - 2,488,737.90 2,403,295 [85,442.89) 2,403,295 1,423,172.80
HIEIPTP2 1,047 270.97 [44,765.79) 58,105,123 594,511.80 [10%,193.38) £494,511.80 381,712.65
HIEIPWES 2,018,113.10 [221,789.19) 7.796,329.91 7,739,208.28 [57.123.63] 7.739,206.28 4,267,531.76
HIEIP=H1 920,291.74 - 920,291.74 916,297 B9 [3,2394.05] 916,297 69 HAE,437.84
HIBIFZRT 118,106.83 [B7.955.53) 50,151.30 50,150.84 [0.45) 50,150.84 144 552,84
HIEZOAFE 1,701, 738.1 [EE1584.41) 11,040,153.70 1,040,152 68 [0.0Z) 1,040,153 68 E. 26291153
HIE4LAES 17,946,999.15 [161,791.91) 17,785,207.24 16,997 897 .58 [T87,309.68) 16,997,897 58 2,445,856.09
43TI9EAP2 22,961,392 55 [520,456.47] 22, 140,936.08 22,140,936.08 - 22,140,336.08 12,892,201.96
43739EBJS 10,261,824.53 - 10,261,824 53 10,139,859.48 [71,965.05] 10,189,859.48 72T6570.28
437I9EBSE 10,255,269.16 10,255,869, 16 10,210,251.29 [45,617.27) 10,210,251.89 E,35E,210.14
44328ALE6 10,735.78 - 10,785.78 47,220,680 [13,565.18] a7, 22060 91,241.98
450TIKOOZ 2,258,869 68 [21,618.04] 2,237,251 64 1,9549,951.95 [277.299.69) 1,455,951.95 1845,852.93
45254RHY2 37161030 - 3T1610.30 36738043 [3,629.81] 36798049 123,297.15
45254MIG3 1549447 63 [E.571.48) 1,542 87615 153887676 [3,999.39) 1,538 87676 7558028
45254MLJK4 263,296.35 - 263,296.35 24882308 [14,473.19) 248823108 227.2TR45
45254MP3 205,412.04 3E.E24.01 24203705 217 461.32 [24.575.73) 217 461.32 80,537.81
45254RLY0 1.138,070.34 [ENETTN] 112836170 1128,361.70 - 112838170 TEE426.01
452540 HE 29235393 Ehad4. 43 298,938,236 298,704 57 [233.79) 298,704 57 2E9,072.22
45254hK A4 4555638 65 [E5,119.76) 430,448.89 431,215,668 TEE.TT 43121566 32146493
45254MKEDS 4 629,985.41 - 4,629,985 41 4 E2E242.43 [3,742.98) 4,626,242.43 3429, 700.17
45254MKF3 5A07374.72 [4,269.54) 5,303,705.13 5,903,705.18 - 5,403,705.18 4,022,134.93
45254MEER 283,289.05 [174.576.02) 108,713.03 107,138.87 [1.574.16] 107,138.87 E0.GE4.22
45254MKH4 716138836 [10,838.73) 7I61,043.63 7.000,382 48 [150,067.15) 7.000,382 45 4,310,195.34
45254MMNPE 15,300,516.95 [G8.004.25) 15,242 512,73 14,916,899.95 [325,612.75) 14,916,899.98 9,037,984 78
45254MPAS 17.242,032.23 [21,220.96) 17.220,81.27 17,138 650,63 [32,160.64) 17,138 BB0.E3 1,231071.24
45254MPGE 182432679 E8839.48 189316627 1,499 BE1ED [393.504.67) 1,499 66160 TE4,659.56
45254MP LS B 1437263 [G6.958.49) E,086,7E7.82 E,0%1,734.04 [5.033.78) B081,734.04 3,455,846.04
45254 TMET 103,933.71 44 40456 148,338.27 25152 [36.75] 14825152 5815097
45254 TSMYT 5,134,358.75 - 5,134,958.75 4,904,216.59 [230,742.18) 4,304,216.53 2,203,345.32
45254 TTME 7.821643.09 3574, TE48T 11,396,413 96 1,392,853.15 [3,560.81) 1,392,853.15 114,739.03
452570442 108,099.32 [11.836.08) 9616324 96,163.25 0. 96,163.25 7051318
452GTELAZ 707638715 [332.234.94) E,744,152.21 E,379,410.87 [364,741.34) E373,410.87 2,700,786.82
4BEROL4F E21,204.05 [132,988.47) 487,815 58 B7.105.29 [430,710.29) 5710529 1083,035.37
4BEROL4GS 384,064 65 [251.714.72] 132,349.93 97946 [131,370.47) 97346 42, 7R304
4BEROLALIZ 198, 143,26 - 192,143.26 17141793 [2B,725.33) 17141793 166,005 65
4BEEOLICHT 7 169,685.04 [373021.18) E, 796, BE3.06 B, 77609411 [20.569.75) E,FTE094.11 3E22 61551
4BEROLIGHT 17822404 [114.519.62) B3,704.42 B2, 7041 [0.31) B2, 7041 7206500
4BEEOLK WS 28,413,454 36 - 29,413,454 .36 28,030,201.20 [383,253.16) 29,030,201.20 15,624,210.43
4BEROLMEN 411,659,329 2529499 420,129.38 2T T4 [93.041.94] JET T4 236,60 48
4BEEOLRSY 27945932 212 446.65) E7.012 64 17,959.47 [43.052.17) 1795947 126,578.07
4BEROLYVOS 4632344 B2542 51,532,268 3232848 [19,210.40] J232846 44,144 81
4BEROLWIE 4 EE3844.83 [200,285.25] 4,463.569.58 4 362 88T 12 100,672 4] 4362 88712 2.205,089.04
4BEREOLMWOT 508150281 [1,201,715.15) 3,889,787.63 3,884.24471 [5.442.92] 328434471 2,954,382 82
4BEEOLY W3 5,863,601.88 [131,428.11) B T2207aTT 5,391,847.32 [330,226.45) 0,391,847 32 2,803,125.90
4BEROM2.)3 BATE T84 [42070.33) E,330,645.08 E179,227.90 [150,220.18) BI79,827.40 3,707, 71283
4BEEOMEHS 7.E13,450.26 [85,652.21) FEE ¥,336,159.95 [192,638.10) 7,336,159.95 5,136,644 66
4BEEONTRO 2ATRR2AT [38.427.25) 259,285.72 125,824.32 [133,431.40) 12582432 121,149.00
4GEEOMNM44 27035397 1251817 2EZBED4 2R3 GREDAE2 FEEN 2E3EETA2 45E,915.03
A5EEOMCI24 2,708,860.47 [14:3,975.78] 2. 564,884 69 2.543.474.90 [21,408.79] 254347490 213132960
4BEEONRES 72144894 340,163.68 1 ME12 62 1,111,4428.93 [163.63] 1111,448.39 BE1917 32
4BEEOMS30 207852874 [6.877.59] 3,072 65115 3,039,838 61 [32,812.54) 3,039,238 81 1572367 56
4GEEOMTIE 2452,909.04 - 3,452,909.04 3,384,236.00 [E2,612.04] 3,284,296.00 ZE24022 4T
4BER1ZACY 21551,229.32 [T1E.244.00) 20,834,385 32 20,836 618,72 223340 20,836 61872 11,326,676.00
4BERIEALZ 42426422 [41.654.37) 3E82,609.26 T [0.0Z) 38260924 29,062,128
4BEEIEAME [15,929.6E] - [15,929.6E) - 15,929.66 - -

4BERILAGE 4, E5E,210.95 2ET4595.82 7,330,906 45 £982 95708 [347.949.42) 38295708 4,202,057 .95
4BEETXAKS [2.86152) - [2861.52] - 286152 - -

4GEEZEA.J2 160,566.12 [31,994.75) 257142 1857142 - 257142 9E,138.02
4EEE4BAET 12557424 [4.872E4] 120,701.60 32.217.23 [28.484.37) 3221723 5917935
4GEE4EAF4 14,296 52 - 4,096 52 15142 [14,745.11) 15142 16,400.25
4BEETEAJO 152, 816.71 110,494 3] 4232108 23.470.58 [18,850.50) 2347058 Ba,7ER.38
4BEETWALE 5, 791497 51 - 5,791,497 51 5,73E172.98 (5332253 073817298 3,396, 49007
4BEETWALCE 1061,712.03 - 1061, 712.03 912,641.26 [149,070.77] 91264126 BAT 1327
4BEETW AT 15,267 62 [BETEEZ] E5A1.00 207304 [4,517.96] 207304 14.552.22
4BEESWAET E17 B2E.02 126.59146 T44,277 48 E89,250.87 [55,026.61) E29,250.87 407,227.90
4E4125ACT 204360269 [451,255.29) 1,598,252.30 1411,234.09 [186,413.21) 141,834,049 1,545,252 80
4E412EEWN B12.hE2 49 160,365.74 E78,928.23 ETE 10461 [B23.62) ETE 104 61 315,144.13
464128804 4 426669731 [304,691.87) 4,121,977 44 4,121,977 45 0.0 412137745 3,228 EE0.50
4EE24TRICS TE3248.4 496,069,223 1,268,417 B4 714,519.49 [544,298.15) T14.519.44 R09,267 BR
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Amortized Cost

Amoartized Cost

befare Cumulative Projected Cash FRecognized Amortized Cost 3
GUSIR Cumulative Adjustment herdie Flow oTTl after OTTI Fatkalie
. aTTI
Adjustment

4EE24THER 3 2ITEE4T | & [401,7E0.29) TATEEZEZ0 | % THET.818.4 [HE,807.79) 70078184 4,957 619.01
4EE2TMIBLIA 14,793, 71792 [35,933.12) 14,757,724 .80 14,588,99165 [168,733.15) 14,588 99165 9,238 570.00
4EEZTMICSY 10.523,089.43 [T24E7EEE] 9,798 416,22 94739674 [324.449.47) 94739674 5, 29106621
4EE224 A5 E110.02 [3,489.00) 2E2.02 424 50 [2,136.52] 484 50 100963
4EE2BEAHY 1183208 [9,6472.85) 2,189.21 207491 [1,281.30) 20791 96144
4EEZIEARD 4307 27698 [122,067.00) 4,124,809.98 338784738 736,962 60) 3,387 84738 328, 7h0.00
4EEZAMALCT B4 935,82 - 542,935.82 B16,494.29 [26,441.53) H16,494.29 45E,010.55
4EE2ACIARTY 3964740 [5,173.40) 3447400 13,880 46 [20,593.54) 1388046 34,246.00
4EE23AL0 2,021,995 44 [38.263.00) 1983122 44 146452827 [518,604.17) 1,464 52827 EEEEEE
4EE230BER 9,012.40 - 4,013.40 1.785.71 [7.257.69] 175571 4 E14ED
4EE2IREF2 3453260 [23878.43) 10EG417 2RITET [, 116.60) 2RITET 3342151
4EE2AT AP 28,239.94 10,415.06 38,E55.00 15,269,923 [22,785.07) 15,869.93 7729600
4EEI0CACE 424151615 [239,120.51) 4,002,395.64 2.599,205.87 [1,402,189.77) 2.599,205.87 1,434, 450.00
4EEI0K A4 1,953,316.24 [27452.89) 1,925,863.35 1,740, 64315 [185,220.20) 1,740,643.15 1,416, 36551
BZB20MF TS 23796135 [E9,152.80] 168,807 .65 168,807.65 - 168 80765 23823388
BERI2AWT 921,355.00 [EE7,E00.19) 263, 7h4.81 263,704.83 0.02 263,754,823 281904 EE
AzhzziCOY 5942141 439,062.21 99848362 TIE,7E9.44 [281,714.13] 16, 7E9.44 107, 76885
B2B22ICER 25,395.30 [11,082.13) 14,3132 2,210.30 [12,102.82] 221030 28,920.68
Azhz2i0we [8,775.38] [12.812.42] [21.588.80] E1E3.77 27, 7R2ET EIE3TT 120,038.20
BEBEZ2ENS 17,867 81442 1,222 548.02) 16, 45,266 410 16,642 466,09 3.188.69 16,543 455,09 E258.112.24
Azhz2iENd 24,237 .30 [18,781.92] 5, 456.38 95424 [4.501.14] 95424 13,2681
hehr2IFEZ 47764 1306150 13,529.048 772086 [5,808.23) 72086 1407247
R2hz21GKT BE,87E.89 n,810.83 ET.E29.72 A0.08 [E7.599.6E] 9008 5,867.58
BEB22IGM3 4.215,698.22 [243,581.79) JATIIEAD 3ATINEAS - 3AT31E43 214309471
Azhz21GwW 13,736.93 - 13,735.93 - [13,736.93] - -

hehr2IHAL 31,302,771 [3.,924,129.91) 27,373 E41.80 2737653002 [2.111.78] 27,376.530.02 16,220,806.10
Azhz2IHKE - 8,712.03 g712.03 177129 [EB.340.64] 177139 1,685,249
heBZ21JAR 156,398.14 2B ETRES 40207677 116, 246.84 [285,729.93) 116, 346,84 327.8R9.02
AzhzeeaLlo 204143693 [831,882.17) 1,159,553.78 1,058,202 .54 [104,261.22) 1,066,202 .54 10567200
[T 3,306,832 [13745679.22) 1,831,253.09 1,831,253.09 - 1931,263.09 146243893
zhzz0as4 43342 - 43342 - [493.42] - -

heRr2GALT RELEEE] - 7.342.99 - [7.942.99] - -

zh24'vaGd 16,012, 29161 [FO35E6.7T) 16,308, 725.84 14,880,794 38 [427,931.48) 14,580,754.38 8,210,209.38
hEn24Y AF0 15,541,201.08 [1,360,381.05) 14,180,920.03 13,987 330,02 [193,530.01) 13,987,390.02 772 TE4.08
BEO2TIAA] 527477790 [236,352.07) 03842683 §,713,375.04 [318,450.79) 5,713,375.04 3,305,180.21
BE02Ta8R1 16,288,890 63 [1.244,167.03) 15,044,733 60 14,831,783.35 [212,950.25) 14,831,782.35 0.E97,.837 .47
BENZTAAL4 7.186.788.15 [E14,30160) £571,586.55 B 44380717 [128,079.38) B 44380717 29626384
BE0ZTERARE 20,955,333.39 [2.254,332.44) 18,701,000.95 17, 758,278.13 [942,722.82) 17, 758,278.13 H4EE01275
BB2TEMEER 2,250.00 - 2,250.00 - [8,250.00) - -

BENALAGE 472380883 [1877.459.94) 2.846,340.89 1531592.40 [1,314,750.49) 1531,598.40 145,430.00
BYE423AL8 13,711.56 [11.899.96) 721160 £,301.40 [1.510.20) £,301.40 EEEAE]
ATE433E44 297 36624 [FEERE.3T) 22070847 22070346 [0.01] 220, 70346 272937 6T
BTE433G42 10,652,312 45 [163453.73) 10,453,858.72 10,412,833.49 [TE025.23) 10,412,833.49 5BEE,969.49
ATE433H33 BATE 42222 [392,290.83) 5,980,131.39 hATE T35S [7.397.80] 5,372, 733689 4262 42019
BYE433KG0 EI1574.23 4043,654.00 1021,228.23 1021,228.23 - 102122823 542 404.20
HTE433MHE 4 264,250.80 [932 638.83) 3A3E1.97 373661528 [192.996.69) EREEER 218414504
BTE433RL2 1664,814.22 1.133,608.89 2TE3 4230 23115467 [451,876.40) 23154611 234,300.00
ATE43ISEY 1,.210,379.E6 77355436 1,959,934.02 186857237 [131,361.65) 185857237 354,640.00
BTE433WES 2,716,809.47 [27.28163) 2B89,527.84 2E38527.83 [0.01) 2589527483 2,741425.34
BYE43ECYS TE026.64 [4537.22] 71648942 BG4, 24718 [B2.242.24) BG4, 24718 4473794 43
BTE43ARA8 945,436 45 [B2062.60) 863,433.88 TT0147.78 [33,286.07) 7014778 BE1,184.50
HTE43LMPE 2,789,386 ER [231,738.57) 2667 64008 1993,072.89 [6E4,575.19) 1,993,072.89 50,090.30
BrE444881 - [T79.65] [TT9.65] [F7aE2) 0.03 [TTA62] -

hE99230E2 124,182 59 [54.60) 124,127.93 124.127.89 [0.10] 124,127.89 113,199 46
[ 26810469 [17.427.80) 240,676,829 241,218.22 52923 24121822 268,055.41
BAN20UHFS 1,052 53018 [38,769.78) 1,013, 76040 1.013,918.12 18772 1.013,318.12 1.651,002.30
BA020UGE7 3,985,091.88 [179,447.86) 3,805,644 02 3,708.559.749 [96,084.23) 3,704,559.74 1,886, 796.00
BAN20UTLA 1,301 66136 250,222 BE) 1,061,438.70 1.051438.71 0.0 1,051438.71 BESE0148
BA020UKMO 988,984 54 [603,224.31) 485,180.23 337,980.13 [147.120.10) 33798013 243,243.94
BanzaBE: 374387 6D [1.410.69) 37297696 2E3A38.22 [89.038.74) PE3A3822 240,738.13
BANZ3wAGE 95,554 28 [20,280.08) 7h.274.20 3200047 [43.273.73) 3200047 100,632 69
Banz4EADI 3305, 726.45 33663392 3,BE1,359.37 25650,410.90 [1.110,948.47) 2.560,410.90 2EREN32 4T
Banz4laBv? 2,032,018.78 [1.128.09) 2,020,8987 1,744,959 [285,932.38) 1,744,959.31 1.492,947.00
BA024w AR 44100212 [18,363.18) 422 63894 42263940 0.46 422 B3940 30,98159
EI748HAAS 28,279.95 [F2.49) 29,207 46 2821242 496 2821242 26,282.97
EIT48HRFO 144, 756,20 48,244 £9) 36, 510.51 12,607 65 [83.902.86) 12 607 5 257055
EI749BABY 4560273 [5,284.35) 940,219.38 85EA72.03 [83,247.95) 85697203 EREE21.87
EIT439BAPE 2.417.08 [1,382 60) 1,034 48 TRAET [244.81) TEAET 219223
EI7GOFAED 880,086.92 #1,010.94 NIRRT EEEEE [171,469.28) EEEEE h04,449.35
EITGOMAERT 115,988 62 - 115,988 62 106,384.19 [9,604.43] 106,384.19 44807
EITRNSABS 129052275 [5,100.27] 1,285,422 48 1163864 E7 121,557 .81) 1163 264 BT 1,071,234.30
BTG A 38, 7EV.09 19,560.54 0832762 2457678 [33,751.85) 2457578 47,181.32
EITR2EAES 476 962 44 [46,120.08) 430,548.38 330,6E3.44 [100,124.94) 3306ET44 24E,923.38
EITGIKAER B69,208.71 [T74.82) n6E,432.89 509,543.80 [48.284.09) 509,543,280 015,564,928
EITREIVAGT - 2. TRE4R 2.TBE48 1,269.53 [1,396.95] 136953 2,887.04
EITERALER 4350696 [442.13) 43,064.82 45,196.99 [3E6T.84] 45,196.93 38.362.28
EI7TBEF AER T EI4 44 [10,214.31) 2732013 13,795.30 [12.524.83) 13,795.30 10,7E2.38
EITRTMAEY 3,912.561.12 [225,075.75) 307848638 2.414,462.28 [EE4,017.10) 2414 46828 242270088
E191BRAH4 2,201,640.30 - 2,201,640.30 133967EEE [BE1,963.64) 1,339,676 RE 1,614,302 59
E131BRAZS 182977 142,822,239 [N 1M1,861.95 [48,736.21) 111,261.95 3380215
E1915REE 9,308,158 67 [E25,806.12] 2,682,352.65 2,387, 76009 294,592 48] 2,387, 760,09 4 98E,896.17
[EIR=EE] 1,40:9,159.00 [272420.17) 1,136,728.82 1,067,232 52 [73,506.21) 1,057 23252 ER0,22E.10
E28T7284C9 3,2549,817.85 [22.890.34) 3,236,927 51 252937110 [ 707 BEE.41) 2529,371.10 2,030,692 08
EIET2RAFZ 18,561.91 - 1856191 - [12.561.91) - -

E4352WLH2 2RIZETLN BE2.80190 NIRRT 3115,373E0 [0.01] 311537360 2,292,240 57
E4352VPICA 4312392 h242.88 48,266.80 1253807 [34.822.73) 1353807 1281260
E4352VORE 9,931,486.08 [1EE524.05] 9,762 .962.03 TETH19867 [2,083,763.36) TETA 19867 E512,578.40
EGIDEF AES 14,263 605,35 [22,730.08) 14, 240,870.29 13,267 63180 [273,238.49) 13,367 E31.80 8862 77206
EBIDEFAGT 1,180,670.00 3037004 1,221,040.04 393,807.29 [B27,232.758) 39380729 E47ET0.34
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Ameized Dozt Amortized Cost
CLISIE befare Cumulative beiare Projected Cash FRecognized Amortized Cost F it Wallie
Cumulative Adjustment Flomw aTTl after OTTI
) aTTI
Adjustment

ERBIBVENYD 3 106826400 | & 4 E09.ET 106297372 | § 1022,015.63 [40,958.19] 102200553 EBEE71E0
EREIEYLEE - 43,484 42 43,484 42 15,910.41 [27574.01] 15,910.41 TEATLOZ
ERBIEYPES - 2006027 20,060.27 2,860,928 [17,199.29] 2,860,928 15,500,028
EREIEYRHI E,2EE.429.26 15739, 821.26 ¥.806,260.62 05610340 [1.720,142.22] 08610840 B 504 BEE. 16
ERBIEYREE 3,718.965.94 [45,152.89)] EETE R 218091442 [954,898.63] 2018091442 2 008,268.18
EREIEYSL2 [82.52] 2481120 B4, 728,68 15,77 7.81 [EH,950.87] 15,777.81 B2 938,73
ERBIEYLISE 3,095,364.92 [14,580.71) 3880, 784,21 2.0989,246.58 [EEIERCE]] 2,909,246.58 2,.008,182.53
ERRITEAGR 136,801.47 27,719.32 163,520,749 EE,290.17 [47,230.62] EE,290.17 18E, 827 56
ERbE0A AT 0282799 [FEE452.410] 4,507,370.503 3,008 83027 [798,540.32] 3,008830.27 24301721
EESETWOES BA47 70472 [1.907,B9E.14] 3,940,008 53 252651075 [1.314,497.83) 2626, 510.75 1,321.874.39
EEIG04AFD 3718451 [320,123.01] 57,056,560 13,285,850 [37,7E9.70] 19,286,680 E5, 02650
EE83NC AT 29,122.184.77 [24,362.21) 29,097 822 hE 28,077 47017 [1.020,352.33] 2807747007 19,464,924 &0
E3EIMNCD3 300,524,584 - 3,010,624.84 200644736 [124,077.48] 2006 447,36 1,195, 500,00
EEAE3NCLUS 150294275 - 1,602,942.75 1,278,190.80 [224,751.95] N,278,190.80 B, 77845997
EEZ83MN0OTT N271,206.77 [EECRELEE]] 10,374,409 44 10,376, 195.82 1,78E6.38 10,376, 195,82 B.EET ETZ.20
EEEIMOWD 3,597, 142.89 1,966, 820.58 5,063,968 47 0,063,968 438 0.01 5,063,965 48 143880568
EE402CACE 1,129,570.54 - 1,129,670.54 A04,070.43 [226,500.06) A04,070.43 826,975,639
E31zIFDED 466,47 24 [30,222.18) 436,264, 16 37127034 [B3,983.82) 371270034 3EZEITE
EI1ZIPDEE A7E 1140 [12,463.44] HE6,E47.96 TE1EEZ.20 [203,984.76) TE1EEZ.20 EEE172.00
TOOEIFHY2 1, 7E8.FEDET 2237, 789,96 4,008 553,23 4 008 565322 [0.01) 4,008 55322 71,420,324
743480413 B29,261.03 8,700,000.00 9,229,251.03 9,229,251.03 - 9,229,251.03 5,287 530.03
EEEIETET=H 10,EEZ 302 68 [993.121.20] H,E69,181.48 83327632 [345,906.16] B,313,276.32 TR
T4922MAET 9,687 128657 4,175,428.12 13,862,566 69 13,008,303.38 [857,263.31) 13,008,303.38 754302969
T4322MACE 2.092,930.54 [291,002.72] 1801987 .82 1,711,344 B2 [30,643.20] 1,711,344 B2 1003427347
T4I23FAJ2 157145 2,863,365 442480 1,660.00 [2,7E4.80] 1,660.00 1,630,890
745923 AKS [391.02] B2TEE [B3.410] 12463 188.03 12463 12717
T4923FALT 197191 - 197191 - [1,971.91] - -

EEEE R 14,268, 741.14 [B06,263.80] 13, 7E1487.29 13,069,897.78 [191,589.51) 13,569,897.78 12,126,297 16
T4az4E 807 1426,249.05 E59,240.86 2,086,489.91 3TE08.88 [1,709,381.03) 370888 E15,410.40
Ta4924% AHE 28, 5367.81 E06.91 2781372 18,269.99 [9,5473.73] 18,269.93 17 43602
T4A27 W AME 228,730.1 71,176,490 299,906.01 299,674.84 [231.17) 299,674.84 37484691
T2 R AME 42832108 482 092,88 1041396 321,910,650 [BE8.503.46] 32191060 EE6,E7E.07
T4951FET4 3.922,041.63 2.299,991.33 E,222,033.02 E.219,225.65 [2,807.37) E.219,225.65 2,601,017 16
T4951FEYI 94, 71417 B0E, 127 46 140084163 1.400,234.30 [BO7.33) 1,400,2:34.30 481,894.24
TEI4GACT 2754222682 [1593,933.88) 26,948,292.94 26,436,827.09 (511, 465.85) 26,436,827.09 13,131,451.00
ToldHADS 26,156, 541.02 [2.290,774.73] 23,060, 866,23 23,209,196.24 [B5E,ET0.05] 23,209,196.24 12,420,778.06
TEI4HAKS 4.245,090.23 1,332, 818,60 B,E77,908.89 5,187 537 40 [490,371.43) 5,187 537 40 1,375,308.50
TollanAR2 17 B19,327.37 [271,141.83) 17, 345,185.54 13,233, 122,05 [4,115,063.49) 13,233,122.05 1,0439,903.55
Tal4mABD 4,284 K12 63 1986,378.35 E,280,891.03 4. 812,858 48 1468032 55) 4.812,858.48 2639,323.22
TolEHACEH 1,692 68148 [ERED 1,626,583.73 1,406, 145.55 [220,4736.94] 1,406, 146,85 390,224,993
TE408kK AGS T2,207.00 [33,520.60) 38,686.50 16.425.07 [22,261.43) 1642607 £2,599.00
Tod0ERAER 8,895,403.76 [12,10:33.33] B, 703,964.37 &.504,745.54 [248,618.53] 8,504, 745,54 409,137 .52
TaAT0JALD 53,512,823 5831415 111,826,938 E1163.35 [50,663.63) E1163.35 H2.482.25
TRATIEAKE 267,595,639 [43,454.93) 214, 140.76 101,429.40 [Tz, 711.36] 101,429.40 265,536.27
TEOSEELZ3 396,180.18 22V220.37 B2z, 40058 E22 40056 0.0 E2Z 40056 207 422 66
TENOGGES E,213,713.75 [ 73,6738 66] B, 140,075.03 E,140,075.03 - 140,075,039 4,833,180.01
TENOGGETO 2,369,630.57 [226,691.40) 2,143,939 57 2144 57708 E37.51 2144 57708 1.868.499.55
TENOGJEE 3997 12,98 [7E,580.43) 3,920,532 .55 392053257 0.0z 392053257 342104245
TENOGTLE 1562 86126 [TH,E1E.47] 1483,244.73 1483,244.80 0.0 148324480 157447216
TENOGZGITF §.594 50644 [93,127.26] 8,501529.15 5,501,529.13 0.01 8.501529.13 749006137
TENOGZRE 307364249 [28,507.28) 3,045,135.21 3045, 637.00 B01.79 2045, 637.00 2. 7EERTR.BI
TEHOH4ME 395,265,658 [3,107.15] 39215853 334,099.27 [58,059.26] 334,099.27 213,990.43
TETOH4LE BE3487.10 [2E,563.64] 4793346 47,939,068 B.ED 47E 939.08 B4, 700,17
TENOHECS 1,054,0592.13 [435,732.14] E18,359.93 314.578.84 [303,781.15] 31457504 230,605.76
TENOHEOT 20,845 67 - 30,946 67 T.E1.74 [23,2733.93) TEN.74 22,3073
TENOHERE 5,323,061.55 2.813,000.16 8,136,061.71 §,135,664.13 [407.58] 8,135,654.13 5,460,081.97
TEMOHE 4 707386476 E25,157.79 1,329,012.55 132892364 [28.91) 132892364 E3E4RE 27
TENOW 4.2 24,576,102 113847 20,713,593 9,281.19 [16,432.40] 9,281.19 1,360,850
TENOWEMZ 2204, 78203 V423630 3.089,018.33 3,069,008.24 0.0 3,069,003.24 H18,960.00
TEIEFMG 13,208,885.72 - 13,209,885.72 12,296,474 43 [313.411.29) 12,296.474.43 8.438,914.81
TENMIBFGE FEREREH [29,B10.73] 2878719 E8717E [21,915.43] EA717E 3636108
TEEKL 9,726,160.03 - 9,725,160.03 8.046,733.13 [878,366.96] 8,046, 733.13 5,189,583.97
TEINELAY EERELA]] 3B E9T B4 H0,493.75 A0,49:3.51 [0.24] A0,493.51 BEE2.22
TEIEMNME 13,169,063.72 [694,418.44] 12,474, 635,28 12,175, 403,58 [299,2:31.40] 12,175, 403,88 06V BEDET
EEETSRE] TO7,298.45 [B5, 944 35] E41,2364.10 E21,028.28 [20,326.82] E21.028.28 309,807.20
TEIERMZ 28,918, 638.87 [2,753,099.13] 26,166,533.74 25,638,060.73 [467.475.95] 20,698, 060.73 13,624, 70650
TEIEWES 204.00 - 204.00 - [204.00] - -

TEIEWFI 18,769, 710,33 [1,200,307.10] 17, 6,803,239 19,649,047 44 [1,919,755.85] 15,649,047 44 10,974,273.58
TEIEWED 304284 426640 B.209.24 1,219.EE [CEEER] 1 HM9.EE 2.860.76
TEIZE4M3 2 906,247.24 [16E, 7F4E6.10] 2.r39,501.14 2 E39, 86163 [99,6:39.51) 263986163 1, 706,130,139
TEIIZBE42 1563 662,99 32759406 188116715 1,878,001.27 [3,166.88] 187800127 1468, 590,76
TEIZEREE 29,668.14 103112 30,699.26 1,985.73 [18,712.47] 1,985.73 1471740
TEIZBELE1 B4 509,16 2,206, 347.72 2,904, 85E.88 2,904 856,29 0.01 2,904 866,29 10032, 365 44
TEIZEMEE E2,58152 [11,597.30] B0,984.22 24,0801 [26,304.21) 24,050.01 19,886.20
FEIER=RE] 1,991,068.20 [27E.091.7E] 1,714 966 44 1,388, 540,81 [326,320.63] 1,388 540,21 [FEDEIRE]
TEI4GALT 93,832.60 [7,899.88) gha32.72 T21EE [85,211.08] T21EE 497366
Tad22BF 4 17494730 1,825,062.70 2,000,000,00 2,000,000.00 - 2.000,000.00 9949,268.10
TH02TADS ERE,2E7.91 53173209 1,190,000,00 1,190,000,00 - 1,190,000.00 464, 307.04
TAR49AFYVE 2.580,012 .65 - 2,580,012 65 2204 534 58 [295,473.07] 2,284 534 ha 2427 03827
TAR49A SN0 290,908,08 115,910.03 40E,818.15 408,371.50 [1.446.65] 405,371.50 262,066,428
TAR498% A1 B24 E02.79 1,044, 459,34 1.869,062.13 1868,017.15 [1.044.92] 1,868,017.15 79209916
Tan498YED 28,499.74 215,284.78 243, 78452 244, 317.00 b32.48 24431700 98,140.73
B0EEE4RMG 2966499 58 Fa8544.07 3,695,043 65 3,695,043 66 0.01 3,695,043 66 2.089,243.83
S0RETEACE 10,329,035.81 158,247 E4] 10170ESE.17 E048,378.81 [3,322,309.36] B048,378.81 3.576,155.00
BAVTERAZ 366,927 60 - 356,927 50 2549, 115.101 [9E,812.49] 268, 118.01 197,339,328
ElavaEAA] 0,047 740,73 [458,743.39) B, 7099,002.34 5,274,918.91 [B24,083.43] 527491891 38070738
E1AVIERAD T38,805 66 [9,289.36] T29,516.30 E89,403.90 [40,112.40] E29,.403.90 R
giraDand B, 082.00 [372,ri5l) 158,376.89 42,137,890 [1E,238.93] 4213790 48663411
E1T44F JH1 EREREEE] [24,5840.39) 24832360 24868643 26183 348 58643 193,061.98
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Amartized Chs) ; Amortized Cost ; "
CLSIP C beFore: Cu_mulatwe before Projected Cazh Flow Fiectoniztd AmiorizerkCost Fair Walue
L ative Adjustrment o7l oTTl after OTTI
Adjustment

B187aMART ] 9200298 | § TB74214 0784512 | $ h2,295.44 [55.549.E8] R2.295.44 B1926.45
H3E12LARE 392358 - 392358 - [3.923.58) - -

BATRIPALT 2647120 845175 3492295 3492295 - 34,922 95 1922173
B47R2CAET 2.585,715.86 [340.501.89) 2,245 21357 1.733.762.41 [505.4515E] 1739762 41 744 068.89
863572240 304,298 96 - 304,298.98 25894773 [45,35123) 25B8.947.73 215,387.01
BE357I0NT 189293473 [B0.524.79) 1532,409.54 1.054,261.08 [438.048.88] 1094 361,06 177,264,900
BE357I0-3 166572 ER 34 E3E.E0 201,208.25 148,056.44 [53.152.81) 148.056.44 9428324
HE3579GET 165 415 67 EE1.88 16E.077.55 166,077 40 [0.15) 166,077 40 1400315
863579501 4318523 [22,724.27) 20.430.96 20,427 .02 [3.94] 20427 02 13.129.20
BE3579HM3 46131152 [3E7 802, 35) 9350977 4312670 [50.382.47] 43,126,700 E4.979.90
8E357IRED 13182976 [115,383.13) 1644663 1645161 493 1645161 134, 865,14
BE357ATUZ E35,560.85 [532.661.09) 02,899.76 102,915.02 15.26 102.915.02 3E2873.54
BE3579YH3 1052348258 [90,438.93) 10,433,043.65 10,190,246 57 [242 797 08] 10,190,246 57 £.B03.915.23
863579243 16,445 38 10395079 120,396,177 52,730.84 [BV BE5.33] 52, 730.84 9130191
HE35EEAHE 32,590, 46 [255.5E] 3243490 11.444 36 [20,990,54] 11.444.36 14,153,586
HEZREEC)JE 4145 BE9. 20 [574.825.80] 357074340 3.206,369.81 [364,373.59] 3.208,365.81 806,857, 32
BE35BHOW?2 325.850.39 [2BE 556.53) 5929386 59,293.86 - 59.293.86 32971428
HE358R308 1082031597 424,084.89 1,506, 116.86 1,506,092 48 [24.38) 1506,092 48 930,488,590
HE358REBE 13.459.26 3,776R.02 17.235.28 17.216.29 [18.99) 17.216.29 2 836,68
HEZ5ERLES 2E4 BET.7E [34.909.91) 229,757.85 229,757.85 - 229,757.85 180,003, 40
BE3RERLGD 38511134 4970521 434,816.55 434,784 B4 (314910 434,754 B4 2702208
HE358RLILY 8418157 [5E.749.75) 2T 43222 27.434.38 21 2743438 BE.179.85
HE358RLIRE 101.,135.94 206.388.52 307.524.48 307.529.13 457 307.529.13 5E,947.29
8E359ACCHE 1,007 756 B0 [196,483.91) 8127269 81,272 69 - 21,272 69 R0E,209.13
8E3R9ACD3 843,958.00 [97.849.94) 746,108,085 745,811.91 [296.15] 4581191 E12 33568
BE359ACET JBT22.05 [27 50E,90) 38,215,105 207.040.75 [111.174.40) 207.040.75 1573.830.09
HE3B9ALCGE 7E.E97 2R [48.332.07) 2836519 28,188.04 [177.15) 2B.188.04 E7.311.50
HE359AEH2 158,362 19 TII0E77 Z31.468.96 23176145 [307 51 23116145 3058108
BE359AHDE 420,482 44 10827811 528,760.55 528.489.82 [270.73] R2B.483.82 36452110
HE3R9ANVYE T23.277.78 [3.382.42) 719.895.36 719.895.36 - 719,895,536 342.404.38
HE359E7K 213.076.55 [21.837.4) 191,239.24 187.908.19 [3.331.08) 187.908.19 154 961,35
HE359BCW 1.070,239.86 [127.934 45) 542.305.41 943,268.90 963.49 943, 268.90 E13.162.68
HE359BKF7 1,227 09353 428,166,700 1,655,260.23 1.658,357.70 313747 165839770 22322018
HEZ59ELER 173238874 [30,744.48) 1.700,614.28 1.702,757.96 114368 1,702,757 96 145857648
8EZR9ELCI2 2,548,861.80 990587 67 3639.449.47 364324865 3.799.18 3E43.248. 68 B FFE0517
HE359ELSE 1IE,441.18 B2 AB2.37 178,903.55 110,076.13 [E68.827.42] 110,076.13 9681783
HE3R9ELIEZ 290,663,685 [87.421.09) 203,242 76 80,989.75 [122,253.07) 80.989.75 15110321
863590LIT 17324529 [49,349.89) 129.895.40 100,228.40 [23.667.00] 100,228 40 135 607,50
HE3530-D4 294,26 18 [22E.143.96) E&.122.20 BB.122.20 - BE.122.20 E3.993.01
HEZRILRCH 384,170,419 [257.4490.29] 126.680.20 126,661.96 [18.24) 126 BE196 4B, 786,56
BE3BILRW1 28.679.892.40 [1.510.541.26) 27.169.351.14 264751231 [694.228.03] 2647512311 15,136,386.82
HE359L5hk2 2,030,257 81 [81.453.37) 1.948,804.50 1.616.551E8 [132.252 82) 1,876,551 68 1.064,313.36
BE5E0JAAT 14 543 741268 [532 BE2.71) 14,0M1,178.55 13,930,147 54 [81,031.00) 13,930,147 B4 8,109 514.85
HE3E0JAET 12,649,846 35 [FE1E46E.33) 11,588,200.02 11.812,112.90 [75.087.12) T.872.112.90 E.R03.599,28
BEZE0JART 5,595,458, 98 [379.004.23) B,216.454.75 R147.847.78 [B8.60B.97] 514784778 2525, E09.16
HESE0K AFS 46,793.820.18 [2,955 573.08) 43.843.147.10 41,980,382 44 [1.562 764 EE] 41980 382 44 24 515 BE195
BE3E0MAST 1.233,351.06 210.834.20 2,044 185,26 381 [2.043 867 1) EIERE] 166654094
8E3E0PADS 83,766 14 [4.763.24) 79,002.90 E7.324.16 [11.6¥B.74) E7.324.16 3342156
BEZEOLIAF3 B.E21.288.04 [ 308,067, 73] B216,220.31 R02, 465,72 [112.754.59) 510246572 286488594
BEIEIE Ak3 17.440.33 - 17.440.33 B, 713.02 [T.727.30) 51302 10,628.07
HESEIE AFE 904200 - 9.042.00 304679 [5,995.21) 304679 8.085.00
HESEIE AL - 23B.27 234627 B55.03 [1651.24] ER5.03 2R2350
BESEHAAZ 17 428 577 52 [E84.001.95) 16,744 57556 16.272,295.53 [472.280.03] 16,272 295 53 11.183.221.05
HEZETHAED 11,651,742 ER [711.528.52) 10,940,214, 14 10,943,104.96 2.890.82 10,943,104, 96 784230899
BEETHAZT - 9,594,000 9,594.00 346437 [B.123.63) 348437 39,630.00
HE3ETHBEAT . 110.00 [3.826.40) 228360 161557 [BEE.03] 16B.57 15,080.00
BESE2HAAT 14588 619.53 [1.06E,55E. 23] 13,522 063.30 12,561,288 69 [960.774.51) 12 561,288 69 747 20391
BE3E2HAHE 582967 [3.177.69) 2 ER198 29E.68 [2.355.30) 295 53 h229 45
BE3EZFADT 253,545,594 [27.191.50) 226.354.44 1221019 (104,244 28] 12211019 143042
BE3EZHaN0 145132 [1.120.95) 330,37 157.21 [173.76) 5721 1.408.40
HE3630AA9 13.760.475.45 [B07,499.93) 13,162,975.52 12,694,054 56 [458.920.96] 12 594 054 .56 7227723
HE3E3HAES B.376.543.00 [237 447 51 E.139,095.49 R BER 17712 [573.918.37) 556517712 4 530,229.01
86363mABT 5,202 B9E.47 [778.973.65] 4 423 722 82 3.978.852.21 [444 87061 39788521 2.186,856.00
BEVEINAFZ B4 73308 [457.943.4R) 389,789.62 242,367 80 [147.421.82) 242 367 80 3hE044.53
BEE00RALS 197256 - 197256 - [1.972.5E) - -

B722248D2 20,345,000.00 - 20,349.000.00 19,360.265.50 [988.734.50] 19,360 265.50 9799142 34
72224 AKE 119,332,168 [36,863.87) a2 468.29 2B8.832.86 [53.635.43] 28,832 86 124 08968
a7ez24aL 4 4081607 [15,155.23] 25, EB0.84 25,660.84 - 25,660.84 43,894.13
72228410 93,706,500 [20,3958.07] T3.308.43 V3,308.44 0. T3.308.44 230,995.55
BV 222RANT 3064199 [5.411.42] 2833057 2h,330.58 0. 25,330,588 98.001.41
7222082 22 R99.87 21929 2281916 2281915 (0.0 2281915 92 89137
B72227AES 5.031.42099 [2572,709.22) B 4RE 7177 5.313,561.29 [145,150.48) 531356129 3957 82424
72227 AME 181.133.95 [72 466.01) 108, 667.94 36.583.13 [72.084.81) 36.583.13 17793523
BV222E N7 3100962 2404308 RR.ORZ.70 13.908.37 [41,144.33) 13,908, 37 730072
B722P ARG 3808084 [17.273.04) 20,807.80 200,00 [200607.80] 200.00 14338920
BE15ELANW/D - 45, 750,00 4575000 45, 750.00 - 45, 750.00 3050000
88157 0aL2 142110270 [457 898.05) 963,204.65 963,204.69 0na 963,204 .63 1138,23157
8B5220F 57 9.844 E04 42 - 9,844 604 42 9,832,724 56 [11.873.86) 9,832,724 56 782358517
H97EIK.ACH 30,2735 [7E4.85] 2936250 1.270.83 [18,091.67) 11.270.83 27.000.00
927150AM4 23E.222.83 - 23622289 2h,074.93 [211.147 98] 2507493 T0.ER4 57
929227 2FB 52 26555 [3.165.49) 49.700.08 43.100.06 - 4910006 124 0E7 ER
92922F ahAT7 5,344 REE BA [19,929.97) 5,324 E5E.71 h.324 E5E.71 - 5,324 E5E. 71 2886 E24.09
92922F5T1 9.171.169.14 [78,835.36) 9,092,333.78 9,092,333.78 - 9,092 333,78 5,914 578,69
92522FEE 3 385.454.75 [77 58333 30787142 307.871.43 0o 30787143 328077 47
92522F7 a0 2273824659 - 2,238,246.59 1.659,451.30 [538.795.29] 1699.451.30 1020 525,22
92922F 705 12554 648,32 [253.583.51) 12,301.064.81 12.300.2639.04 [795.77] 12.300.263.04 E.E80 797 .65
92922FBT72 1569125 74 - 1559,125.74 1.554,057.51 [5.068.23) 1554 057 51 937.789.79
92922FNwd 1660454 29 [123.0716.17) 153743812 1537 438,12 - 1537 43812 1.051,734.32
92522F0TE T85.417.30 [75,348.83) 714.068.47 4534 47277 [219,595.70) 494 47277 288,547 168
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Ameized Dozt Amortized Cost
CLISIE befare Cumulative beiare Projected Cash FRecognized Amortized Cost F it Wallie
Cumulative Adjustment Flomw aTTl after OTTI
) aTTI
Adjustment

B2AZZFTJT 3 183304440 | % [43499.24)| % 1,783, 74006 | £ 17E6E13252 | # [2TEOEE4)| & 176612852 | & 1,176, E90.E1
H2922FWE] 2327 he3al [34E,E0E.23] 1,980,957 52 187306293 [107.294.53] 187306299 1,192 05,33
EEE ] 5,183, 643.03 - [FREECEELE] 5,101,570.58 [&2,073.01] 510167058 2.013,870.21
H2922F ZF G 1,146,213.55 [41,378.71) 1,104,834 .84 1,104, 534.24 - 1,104, 834.24 7.A00,401.28
J2925CBET BRI IF2ES [24,538.49) 5,006, 6234.04 5,006,277.92 [1,356.12] 5,008,277.92 EEERIEEH
H28zE5AB2 BE,318.93 [922.61) B7,396.32 FErERE [7.017.53] B0ATET 38,707.45
J20ZESAER 3,70E,053.39 144,000,256 3,930,053.64 3107 ,030,73 [a23,022.91] 310703073 2. 600,808,31
H2ATIANT 2,019,007 55 414, 13093 303303848 2,068,059 438 [2E6,073.00] 2.068,059.48 240724
J2AvEEALZ 1,890,306.44 - 1,890,308 44 1,656, 110,40 [234,196.04] 1,656, 110,40 1,482,263.18
AFIEICAFE 71517615 715,176.15 ETE, 140,30 [39,0735.856] ETE, 140,30 E83,560,19
EEEERRTE] E27 47462 - B2V 47462 B29,631.30 [97,843.32) B29,631.30 489,247 E7
EREER] 2.506,237.08 [269,112.39] 207 124 69 2,293 BEE.95 [23,457.73) 2,293 BEE. 96 1822 60977
JIVIIEFPTH 391,940,068 [122,328.61] 2B9,611.45 269,620,10 860 269,620,10 210,258.98
EREER-TEL 197046237 [7E526.93) 1,893,936 44 1893.979.26 4292 189397936 1,.738,382.89
AINHFHCE 12,194, 405,07 [1,040,681.96] 1,183, 7231 1,073,867.80 [73,865.26] 1,079,857.80 E.004.274.54
3934 FHED 126,978 62 [29,506.95] 2EIT1ET 36171EE [0.01) 3E171EE 160,363,323
S3934FHLA 113,36 [EEEE] [648.57] ERERL 102771 EXERES 1,287.75
A3934F JOE 23,928,084.11 [2.524,843.98) 21,403,240.13 21112 966,43 [290,273.70] 21112 966 43 1,840,533
SINFMLE 320,639,931 384,301.34 04,941,285 30953778 [395,402.47] 309,537,778 E19,871.43
EREEL =T 207942293 [37,957.41) 2,041,466 52 2,368, 517.00 [376848.52] 2,366, E17.00 2147 Bha 47
2393nAAES 03834476 3221503 SE0,500.07 78809546 [81,604.E1) FEEEEE T T22,FRET3
EREELERNE] 20482470 [20,348.81) 124,475,849 1844 75.85 [0.04] 124, 475,85 400,EE7.47
23930LAGS 302,042,780 196,529,897 4807272 380,500,28 [167522.36] 380,580,368 206,200,223
EREERE] EREIN [1.009.22] 202494 REE.7E [2,1EE.1E] RER.7E T49E2
BIDITWALIT 213,83 - 213,83 - [213.83) - -
39361804 244 46475 TE,ERD.92 421,116 67 15, 79616 [406,313.51] 15, 79616 15864185
J034A02 207,293.51 [24,240.51) 173,053.00 173,063.00 - 173,083.00 226,080,230
S35 74850 724087394 [1,616,0035.00] B 724,034 .94 B,222 70000 [B02,134.94] B.222, 70000 450,000.00
J497EVAF2 12,903,758 12,699.04 HE02.73 13,528.82 [13,073.97] 13,528,802 24,006.44
34580 AEY B1701.22 - Blr0l22 - [51,701.22] - -
4951 AGE G02,956.88 1,280,664 45 2083 510,32 1,993, 300.87 [90,309.45] 1,993, 300,87 JEEE12.09
94981 8KE 1,188, 386.23 [3,379.86] 1,186,006.37 1,186,008.37 - 1,186,008.37 116726301
S4983CAJE 22096, 075.08 [3,686.558] R 22,092,389.52 0.01 22,002,383k 19,042, 086,00
94953 TAED 13,778,284.20 [9,809.29] 13,7E8.574.91 13,7EE.E47 B4 T2.63 13,768 647 54 1,891,147.08
D083 ACT 10,613, 63173 [1.094,464.14] 9,519,227 .53 9,528 503.05 39,3348 9,028 50005 EEEEAE
94956.185G5 13,508 206,93 [924,368.23] 18,582,438.70 18,456, 89166 [125.547.14] 13,456 29166 12,376, 5E4.08
a94082a.04 E,.248,076.63 [378,282.80] 5,869, 792.83 4, 7E7 458,80 1,102, 336.03) 4, 7E7 458,80 4,272, 18196
L= 102 579.32 [33,344.79) E9,234 53 1642616 [52,809.37)] 1642516 100,E73.29
L2E47arIMG 202223845 [218,182.51) 1,504,055,94 1,237,993.81 [2EE,0E2.13] 1,.237,933.81 1,441,266.57
L2E4230MMT 196E,398.74 [1.294 ER2103] EE1,T4E.71 EERUERET] 226,290.93 BEYT.0ET R4 34850340
MNZET48AET 704886024 [3,M46E332T) 4,703,217.01 5,062 67240 349,366,339 505267240 1,063 648,00

Taotals F 2R3 442689.02 | ¢ [W068D3708.32) § 284658893070 | & 270094226443 | £ [MEEA0TIEZY)| § 270094826443 | § 163240963954
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STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual 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? Yes [ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes [ ] No[ ]

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity? Yes[ ] No[X]

If yes, date of change:

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

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

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

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

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. 12/31/2009

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). 04/01/2011

By what department or departments?
Commonwealth of Massachusetts Division of Insurance
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed with Departments? Yes[ 1 N[ ] NA[X]

Have all of the recommendations within the latest financial examination report been complied with? Yes[ X1 No[ 1 NAI

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting 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? Yes[ X] No[ 1]

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

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

The MassMutual Trust Company, FSB Enfield, CT YES

MML Distributors, LLC Springfield, MA YES....
MML Investors Services, LLC Springfield, MA YES....
OppenheimerFunds Distributor, Inc. New York, NY YES....
Babson Capital Securities, LLC Boston, MA YES..__|
MMLISI Financial Alliances, LLC Springfield, MA YES....
Baring Asset Management, LLC Boston, MA YES....

]



STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

GENERAL INTERROGATORIES

Y

Y

Y

es[ X1 No[ ]
es[X] No[ ]
es[ ] No[X]

Yes [ X] No[ ]

0

9.1 Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing
similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?
(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, 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.
9.11 If the response to 9.1 is No, please explain:
9.2 Has the code of ethics for senior managers been amended?
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).
The Code of Conduct was revised in January 2012. The revisions in the Code are not material in nature. The revisions clarify or heighten
awareness of certain information already incorporated in the Code.
9.3 Have any provisions of the code of ethics been waived for any of the specified officers?
9.31 If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $
INVESTMENT
11.1  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.)
11.2 If yes, give full and complete information relating thereto:

Reverse Repurchase Agreements
12. Amount of real estate and mortgages held in other invested assets in Schedule BA:

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

14.1  Does the reporting entity have any investments in parent, subsidiaries and affiliates?

Yes [ X] No[ ]

14.2 If yes, please complete the following:

14.21 Bonds

&

14.22 Preferred Stock

&

14.23 Common Stock

14.24 Short-Term Investments

14.25 Mortgage Loans on Real Estate

14.26 All Other

14.27 Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26)

14.28 Total Investment in Parent included in Lines 14.21 to 14.26 above

& &hH P P PP

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

1
Prior Year-End
Book/Adjusted
Carrying Value

S 1,695,410,437
$
Yes [ X] No[ ]
2
Current Quarter
Book/Adjusted

Carrying Value

4,994,628 ,448

,,,,,,,,,,,,,, 5,229,562,520

o 4,505, 125,039

o 4,872,548,137

,,,,,,,,,,,,,, 3,474,304 ,986
,,,,,,,,,,,,, 12,974,058,473

$
$
$
$
$
$
$
$

,,,,,,,,,,,,,, 3,684,860, 195
,,,,,,,,,,,,, 13,786,970,852

15.2 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[ ]
Yes [ X] No[ ]
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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 1, Ill - General Examination Considerations, F.

Outsourcing of Critical Functions, 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

Citibank, N.A. 333 West 34th Street, New York, NY 10001
State Street Global Services 801 Pennsylvania, Kansas City, MO 64105

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 [
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
Two World Financial Center, 255 Liberty Street, New York,
#110363 OFI Institutional Asset Management, Inc. ... NY 10281-1008

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed?
If no, list exceptions:
At 03/31/2012, 66 issues for 47 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.

Yes [

Exceptions totaled $120,243,811 or 0.22% of all assets.

8.2

]

No [ X]

1 No[X]



STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual 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 $ 2,288,126, 166
1.13 Commercial Mortgages $ 11,085,172,722
1.14 Total Mortgages in Good Standing $ 13,373,298,888

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) $ 13,373,298,888

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 72.900 %
2.2 A&H cost containment percent 1.800 %
2.3 A&H expense percent excluding cost containment expenses 71.100 %

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 MARCH 31, 2012 OF THE Massachusetts Mutual 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?
Domiciliary Jurisdiction Ceded (Yes or No)




STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual 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 4,861,837 2,449,482 | 1,298,667 | . 2,685,079 | 11,295,065 |
2. Alaska AK L 8,143,557 341,350 44,416 460,379 8,989,702
3. Arizona AZ L 8,856,981 3,820,693 | .. 2,088,649 | . 3,277,366 | 18,043,689
4. Arkansas AR L 4,031,102 1,041,622 381,651 15,721 5,470,096
5. California CA L 80,801,516 36,333,629 12,943,388 [ . 99,533,161 | . 229,611,694
6. Colorado Cco L 13,970,692 | 2,682,984 | . 2,138,213 | 17,551,498 | 36,343,387 |
7. Connecticut CT L 31,673,681 10,515,294 4,534,256 | 23,271,784 | 69,995,015 | .
8. Delaware DE L 6,655,616 796,688 353,347 983,050 8,788,701
9. District of Columbia DC L 3,988,027 527,458 1,010,878 7,674,478 13,200,841 |
10. Florida FL L 58,829,706 17,739,874 6,269,306 | 157,410,278 | . 240,249,164 | .
11.  Georgia GA L 33,270,368 19,501,215 4,999,739 | 17,907,498 | 75,678,820 |...
12.  Hawaii HI L 3,827,142 1,366,067 682,892 5,366,787 | . 11,242,888 |
13. Idaho ID L 3,267,863 | . 2,429,940 | 276,028 | . 3,945,403 9,919,234
14.  lllinois IL L 38,522,775 12,229,595 6,018,972 | 91,992,212 | - 148,763,554 | - 101,728
15. Indiana IN L 13,880,968 7,829,686 1,925,349 | 17,214,145 [ 40,850,148 | 40
16. lowa 1A L 7,688,694 1,769, 150 900,676 503,016,015 | 513,374,535 |
17. Kansas KS L 25,034,770 1,497,617 1,377,496 | 6,641,907 | 34,551,790 | .
18.  Kentucky KY L 4,468,902 1,239,669 1,189,053 | 5,843,559 | . 12,741,183 | .
19. Louisiana LA L 4,833,947 1,586,913 1,202,129 9,750,481 17,373,470 |
20. Maine ME L 6,451,020 633,159 524,383 1,828,834 9,437,39%
21.  Maryland MD L 23,389, 139 5,700, 159 7,036,899 | 18,478,829 | 54,605,026 |
2. M husetts MA L 39,890,821 43,274,262 , 170,835,329 | 260,099,895 |
23. Michigan Mi L 19,870,169 12,921,799 3,277,934 | . 21,439,847 | 57,509,749 |
24. Minnesota MN L 7,837,135 7,608,710 | .. 2,194,071 53,138,101 | 70,778,017 |
25. Mi ippi MS L 4,920,017 3,442,132 | 2,505,881 764,910 11,632,940 | .
26. Missouri MO L 13,757,363 | . 7,708,138 | . 2,390,611 38,968,916 | 62,825,028 | .
27. Montana MT L 3,905,314 1,650,072 266,564 5,729,896 11,551,846 |
28. Nebraska NE L 6,059,670 | ... 2,460,989 | 1,581,127 | 11,092,649 | 21,144,435 |
29. Nevada NV L 4,908,719 1,585,760 779,011 933,089 8,206,579
30. New Hampshire NH L 17,878,076 4,693,087 904,551 5,675,951 | 29,151,665 |
31.  New Jersey NJ L 51,342,693 15,800, 151 8,192,305 | 85,669,001 | - 161,004,150 |
32.  New Mexico NM L 4,791,790 1,106,099 421,538 3,384 6,322,811
33.  New York NY L 166,672,345 59,447,098 17,246,064 | 214,276,903 | 457,642,410 | .
34. North Carolina NC L 27,684,290 11,364, 147 6,013,172 | 48,337,928 | 93,399,537 | .
35.  North Dakota ND L 501,215 205,295 49,599 14,375 770,484
36. Ohio OH L 28,433,443 17,442,297 3,521,813 | 47,445,406 | 96,842,959 |
37. Oklahoma OK L 15,598, 186 3,593,858 1,779,306 9,562,249 30,533,599 |
38. Oregon OR L 5,834,723 4,846,222 1,044,384 | 4,696,179 | 16,421,508 | .
39. Pennsylvania PA L 38,773,358 | 21,219,945 | | 9,426,639 | 67,762,997 | 137,182,939 |
40. Rhode Island RI L 5,326,138 6,758,278 663,501 51,003,360 | 63,751,277 | .
41.  South Carolina SC L 11,706,875 | 2,497,531 | . 3,528,144 | . 3,123,172 | 20,855,722
42.  South Dakota SD L 3,948,474 183,220 153,950 676,391 4,962,035
43. Tennessee ™ L 16,262,110 8,357,106 3,504,989 | 20,448,787 | 48,572,992
44. Texas X L 62,868,628 18,425,367 10,458,969 [ . 66,799,474 | - 158,552,438 |
45. Utah uT L 6,732,293 3,687,659 808,946 3,515,469 | 14,744,367 |
46. Vermont VT L 1,682,648 986,353 255,075 1,171,624 4,095,700
47.  Virginia VA L 47,944,345 18,993, 101 7,840,666 | 38,177,523 [ - 112,955,635 |
48. Washington WA L 10,155,785 | 5,762,147 | . 2,046,319 | . 3,157,141 21,121,392 |
49.  West Virginia wv L 3,371,370 1,533,382 381,334 3,595,778 8,881,864
50. Wisconsin Wi L 9,845,444 7,414,8% 1,244,198 | 19,868,649 | 38,373,185 |
51.  Wyoming wy L 2,919,180 136,964 137,854 892,311 4,086,309
52. American Samoa AS N
53. Guam GU N 104 1,420 1,524
54. Puerto Rico PR L 6,636,064 918,358 1,621,403 489,341 9,665, 166
55. U.S. Virgin Islands VI N 4,563 3,729 8,292
56. Northern Mariana Islands MP N
57. Canada CN L 976,292 20,238 996,530
58. Aggregate Other Aliens oT [ XXX . 4,875,515 2,386 177,466 5,055,367
59.  Subtotal (@) 52 | 1,040,363,458 | 428,059,051 | - 157,688,641 | 1,994,114,594 | . 3,620,225, 744 | 377,245
90. Reporting entity contributions for employee benefits|
plans. XXX oo
91. Dividends or refunds applied to purchase paid-up
additions and annuities. XXX oo 229,602,797 852,331 | e 230,455,128 | oo
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 ..o 6,037,318 3,043,444 9,080,762
94.  Aggregate or other amounts not allocable by State | ... XXX
95. Totals (Direct Business) XXX ..o .1,276,003,573 | 428,911,382 | - 160,732,085 | 1,994,114,594 | . 3,859,761,634 | 377,245
96. Plus Reinsurance Assumed. XXX | 24,519,609 24,519,609 | ...
97  Totals (All Business) XXX | 1,300,523,182 | _..428,911,382 | - 160,732,085 | 1,994,114,594 | . 3,884,281,243 |
98. Less Reinsurance Ceded XXX ..o 165,960,271 36,528,870 | | 202,489,141 |
99. Totals (All Business) less Reinsurance Ceded XXX 1,134,562,911 428,911,382 124,203,215 1,994, 114,594 3,681,792,102 377,245
DETAILS OF WRITE-INS
5801. Other foreign 4,875,515 2,386 177,466 5,055,367
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 4,875,515 2,386 177,466 5,055,367
9401. XXX .
9402. XXX
9408, XXX .
9498. Summary of remaining write-ins for Line 94 from
overflow page XXX oo
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



STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

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

cl

Federal Tax ID NAIC Co Code  State of Domicile

MASSACHUSETTS MUTUAL LIFE INSURANCE COMPANY 04-1590850 65935 Massachusetts
Direct & Indirect Owned Subsidiaries:
C.M. Life Insurance Company 06-1041383 93432 Connecticut
MML Bay State Life Insurance Company 43-0581430 70416 Connecticut
CML Mezzanine Investor, LLC 06-1041383 Delaware
CML Mezzanine Investor L, LLC 06-1041383 Delaware
CML Mezzanine Investor III, LLC 06-1041383 Delaware
CML Re Finance LLC 06-1041383 Delaware
MML Mezzanine Investor L, LLC 04-1590850 Delaware
CV Apts, LLC 04-1590850 Delaware
PL-Apts, LLC* 26-3911113 Delaware
CB-Apts, LLC 04-1590850 Delaware
WP-SC, LLC* 26-4441097 Delaware
MSP-SC, LLC 04-1590850 Delaware
Country Club Office Plaza LLC* 27-1435692 Delaware
MML Distributors LLC* 04-3356880 Massachusetts
MML Mezzanine Investor, LLC 04-1590850 Delaware
The MassMutual Trust Company , FSB 06-1563535 United States
MMC Equipment Finance LLC 04-1590850 Delaware
MassMutual Asset Finance LLC 26-0073611 Delaware
Winmark Limited Funding, LLC 20-1217159 Delaware
MMAF Equipment Finance LLC 2009-A 27-1379258 Delaware
MMAF Equipment Finance LLC 2011-A 45-2589019 Delaware
MML Private Placement Investment Company I, LLC None Delaware
MassMutual Holding LLC 04-2854319 Delaware
MassMutual Assignment Company 06-1597528 North Carolina
MassMutual Capital Partners LLC None Delaware
MSC Holding Company, LLC 45-4376777 Delaware
MassMutual Holding MSC, Inc. 04-3341767 Massachusetts
1279342 Ontario Limited None Canada
MML Investors Services, LLC 04-2746212 Massachusetts
MML Insurance Agency, LLC 04-3109325 Massachusetts
MMLISI Financial Alliances, LLC 41-2011634 Delaware
MML Plan Solutions, LLC None Delaware
MassMutual International LLC 04-3313782 Delaware
MassMutual Asia Limited None Hong Kong
MassMutual Asia Investors Ltd. None Hong Kong
MassMutual Guardian Limited None Hong Kong
MassMutual Insurance Consultants Limited None Hong Kong
MassMutual Services Limited None Hong Kong

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.



STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

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

L'ch

Federal Tax ID NAIC Co Code  State of Domicile

MassMutual Trustees Limited None Hong Kong
Protective Capital (International) Limited None Hong Kong
MassMutual Europe, S.A. None Luxembourg
MassMutual Life Insurance Company None Japan
Kamakura (GP) Ltd. None Cayman Islands
MassMutual Internacional (Chile) SpA None Chile
MassMutual (Chile) Limitada None Chile
Compaiiia de Seguros CorpVida S.A. None Chile
MM Asset Management Holding LLC 45-4000072 Delaware
Babson Capital Management LLC 51-0504477 Delaware
Babson Capital Securities LLC 04-3238351 Delaware
Babson Capital Guernsey Limited 98-0437588 Guernsey
Babson Capital Europe Limited 98-0432153 United Kingdom
Almack Mezzanine GP III Limited None United Kingdom
Almack Holding Partnership GP Limited None United Kingdom
Almack Mezzanine Fund Limited None United Kingdom
Almack Mezzanine Fund II Limited None United Kingdom
Babson Capital Global Advisors Limited None United Kingdom
Babson Capital Japan KK None Japan
Cornerstone Real Estate Advisers LLC 04-3223145 Delaware
Cornerstone Real Estate Advisers Europe Securities B.V. 98-0590849 Netherlands
Cornerstone Real Estate Advisers Inc. 04-3238351 California
Cornerstone Real Estate UK Holdings Limited None Delaware
Cornerstone Real Estate UK (No. 2) Limited 98-0654401 United Kingdom
Cornerstone Real Estate Advisers Europe LLP 98-0654388 United Kingdom
Cornerstone Real Estate Advisers Europe Finance LLP 98-0654412 United Kingdom
Cornerstone Managing Director Europe LLC None Delaware
Babson Capital Asia Limited None Hong Kong
Babson Capital Australia Holding Company Pty Ltd. None Australia
Babson Capital Australia Pty Ltd. None Australia
Babson Capital Cornerstone Asia Limited None Hong Kong
Wood Creek Capital Management LLC 04-1590850 Delaware
Wood Creek Index Company, LLC 26-3115362 Delaware
Whitney Street Finance, LLC 26-1183315 Delaware
Babson Capital Floating Rate Income Fund Management, LLC 04-1590850 Delaware
Babson Capital Core Fixed Income Management LLC 27-3523916 Delaware
Babson Capital Total Return Management LLC 27-3524203 Delaware
Babson Capital Loan Partners I GP, LLC 51-0504477 Delaware
Benton Street Advisors, Inc. 98-0536233 Cayman Islands
Blue-Chip Multi-Strategy Management LLC 04-1590850 Delaware
Credit Strategies Management LLC 04-1590850 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.



STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

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

ccl

Federal Tax ID NAIC Co Code  State of Domicile

Loan Strategies Management LLC 04-1590850 Delaware
Mezzco LLC 04-1590850 Delaware
Mezzco I LLC 02-0767001 Delaware
Mezzco III LLC 41-2280126 Delaware
Mezzco Australia LLC 90-0666326 Delaware
Babson Capital Cornerstone Managing Director Asia LLC 51-0504477 Delaware
Somerset Special Opportunities Management LLC 04-1590850 Delaware
Winterset Management LLC 04-1590850 Delaware
Oppenheimer Acquisition Corp. 84-1149206 Delaware
OppenheimerFunds, Inc. 13-2527171 Colorado
OppenheimerFunds Distributor, Inc. 13-2953455 New York
Oppenheimer Real Asset Management Inc. 84-1106295 Delaware
OFI Institutional Asset Management, Inc. 13-4160541 New York
OFI Trust Company 13-3459790 New York
HarbourView Asset Management Corporation 22-2697140 New York
Trinity Investment Management Corporation 25-1951632 Pennsylvania
Shareholder Financial Services, Inc. 84-1128397 Colorado
Shareholder Services, Inc. 84-1066811 Colorado
Centennial Asset Management Corporation 84-0765063 Delaware
OFI Private Investments, Inc. 91-2036414 New York
OppenheimerFunds International, Ltd. None Ireland
Tremont Group Holdings, Inc. 62-1210532 New York
Tremont Partners, Inc. 06-1121864 Connecticut
Tremont Capital Management (Ireland) Limited None Ireland
Tremont GP, Inc. 20-8215352 Delaware
Settlement Agent LLC None Delaware
Tremont (Bermuda) Limited None Bermuda
MassMutual Baring Holding LLC None Delaware
Baring Asset Management LLC 98-0241935 Massachusetts
MassMutual Holdings (Bermuda) Limited None Bermuda
Baring Asset Management Limited 98-0241935 United Kingdom
Baring International Investment Limited 98-0457328 United Kingdom
Baring International Investment Management Holdings 98-0457587 United Kingdom
Baring Asset Management UK Holdings Limited 98-0457576 United Kingdom
Baring Asset Management GmbH 98-0465031 Germany
Baring Asset Management (Asia) Holdings Limited 98-0524271 Hong Kong
Baring International Fund Managers (Bermuda) Limited 98-0457465 Bermuda
Baring Asset Management (Asia) Limited 98-0457463 Hong Kong
Baring Asset Management (Japan) Limited 98-0236449 Japan
Baring Asset Management (Australia) Pty Limited 98-0457456 Australia

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.



STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

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

ecl

Federal Tax ID NAIC Co Code  State of Domicile

Baring International Fund Managers (Ireland) Limited 98-0524272 Ireland
Baring Asset Management (CI) Limited 98-0524275 Guernsey
Baring SICE (Taiwan) Limited 98-0457707 Taiwn ROC
Baring France SAS 98-0497550 France
Baring Korea Limited None South Korea
Baring Fund Managers Limited 98-0457586 United Kingdom
Baring Pension Trustees Limited 98-0457574 United Kingdom
Baring Investment Services Limited 98-0457578 United Kingdom
MassMutual International Holding MSC, Inc. 04-3548444 Massachusetts
First Mercantile Trust Company 62-0951563 Tennessee
HYP Management LLC 04-3324233 Delaware
MML Realty Management Corporation 04-2443240 Massachusetts
WW-Apts, LLC 27-0607263 Delaware
MML Mezzanine Investor II, LLC 04-1590850 Delaware
MML Mezzanine Investor III, LLC 04-1590850 Delaware
MassMutual External Benefits Group LLC 27-3576835 Delaware
MML Re Finance LLC 04-1590850 Delaware
MP-Apts, LLC 04-1590850 Delaware
Other Affiliates:
580 Walnut Cincinnati LLC 27-4349154 Delaware
CAFI, Inc. 52-2274685 Maryland
Invicta Advisors LLC 56-2574604 Delaware
Jefferies Finance LLC* 27-0105644 Delaware
MML Private Equity Fund Investor LLC 04-1590850 Delaware
Babson Affililates & Funds:
Almack Mezzanine Fund I LP* None United Kingdom
Almack Mezzanine Fund II Unleveraged LP * None United Kingdom
Almack Mezzanine Fund IIT LP* None United Kingdom
Babson Capital High Yield LLC* 55-0886109 Delaware
Babson Capital Core Fixed Income Fund L.P.* 27-3524082 Delaware
Babson Capital Floating Rate Income Fund, L.P.* 27-3330830 Delaware
Babson Capital Loan Partners I, L.P.* None Cayman Islands
Babson Capital Loan Strategies Fund, L.P.* 37-1506417 Delaware
Babson Capital Total Return Fund L.P.* 27-3524290 Delaware
Babson CLO Ltd. 2004-1 None Cayman Islands
Babson CLO Ltd. 2004-11 None Cayman Islands
Babson CLO Ltd. 2005-1 None Cayman Islands
Babson CLO Ltd. 2005-11 None Cayman Islands
Babson CLO Ltd. 2005-I1T* None Cayman Islands

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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PART 1 - ORGANIZATIONAL CHART

STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE Y - INFORMATION CONCERNING ACTIVITIES OF INSURER MEMBERS OF A HOLDING COMPANY GROUP

Babson CLO Ltd. 2006-I

Babson CLO Ltd. 2006-11

Babson CLO Ltd. 2007-I

Babson CLO Ltd. 2008-11

Babson CLO Ltd. 2011-I

Babson Credit Strategies Fund, L.P.*
Babson Loan Opportunity CLO, Ltd.
Babson Mid-Market CLO Ltd. 2007-11
Benton Street Partners I, L.P.*

Benton Street Partners II, L.P.

Blue Chip Multi-Strategy Fund L.P.*
Clear Lake CLO, Ltd.

Connecticut Valley Structured Credit CDO II, Ltd.

Connecticut Valley Structured Credit CDO III, Ltd.

Connecticut Valley CLO Fund IV, Ltd.
Diamond Lake CLO, Ltd.

Duchess I CDO S.A.

Duchess III CDO S.A.

Duchess IV CDO S.A.

Duchess V CDO S.A.

Duchess VICLO B.V.

Duchess VII CLO B.V.

Fugu CLO B.V.

Fugu Credit Plc

Gateway Mezzanine Partners I, L.P.*
Great Lakes I LLC*

Great Lakes LLC*

Hampden CBO Ltd

Invicta Holdings LLC

Loan Strategies Funding LLC

Malin CLO B.V.

Newton CDO Ltd

Osprey CDO 2006-1

Rockall CLO B.V.

Saint James River CDO, Ltd.
Salomon Trust 2001-MM

Sapphire Valley CDO I, Ltd.
Simsbury CDO, Limited

Somerset Special Opportunities Fund L.P.*
Suffield CLO, Limited

Summit Lake CLO, Ltd.

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.

Federal Tax ID NAIC Co Code

State of Domicile

None
None
None
None
None
83-0476803
None
None
98-0536233
98-0536199
74-3182902
None
None
None
None
None
None
None
None
None
None
None
None
None
80-0691253
71-1018134
56-2505390
None
56-2574568
None
None
None
None
None
None
None
None
None
20-8856877
None
None

Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Delaware
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Delaware
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
Cayman Islands
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
United Kingdom
Delaware
Delaware
Delaware
Cayman Islands
Massachusetts
Cayman Islands
United Kingdom
Cayman Islands
Cayman Islands
United Kingdom
Cayman Islands
Delaware
Cayman Islands
Cayman Islands
Delaware
Cayman Islands
Cayman Islands



STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

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

gcl

Federal Tax ID NAIC Co Code  State of Domicile

Tower Square Capital Partners, L.P.* 04-3722906 Delaware
Tower Square Capital Partners II, L.P.* 30-0336246 Delaware
Tower Square Capital Partners II-A, L.P.* 32-0160190 Delaware
Tower Square Capital Partners III, L.P.* 41-2280127 Delaware
Tower Square Capital Partners IIIA, L.P.* 41-2280129 Delaware
Victoria Falls CLO, Ltd. None Cayman Islands
Vinacasa CLO, Ltd. None Cayman Islands
Whately CDO, Ltd. None Cayman Islands
Winterset Capital Partners, L.P.* None Cayman Islands
‘Wood Creek Multi Asset Fund, L.P.* 20-4981369 Delaware
Wood Creek Venture Fund LLC 04-1590850 Massachusetts
Baring Affililates & Funds:
Baring Focused EAFE Equity Fund* 11-3789446 Delaware
Baring Focused International Equity Fund 01-0850479 Delaware
Baring Global Dynamic Asset Allocation Fund* 30-0607379 Delaware
Baring International Equity Fund 39-2059577 Delaware
Baring International Small Cap Equity Fund * 26-4142796 Delaware
Multi-Employer Global Aggregate Diversified Portfolio 26-1896226 Delaware
Cornerstone Affiliates & Funds:
11 Fan Pier Boulevard Member LLC 90-0728785 Connecticut
12-18 West 55th Street Predevelopment, LLC* 20-2548283 Connecticut
50 Northern Avenue Member LLC 80-0729557 Connecticut
555 YVR LLC 20-5481477 Connecticut
AT Mid-Atlantic Office Portfolio LLC* 45-2779931 Delaware
Babson Mezzanine Realty Investors I* 20-4570515 Delaware
Babson Mezzanine Realty Investors I11* 24-1446970 Delaware
CHC/RFP VI Core LLC None Connecticut
Cornerstone Apartment Fund I, LLC 06-1595820 Connecticut
Cornerstone Apartment Venture III, LLC 20-5786329 Delaware
Cornerstone Austin Industrial LP* 20-5775782 Texas
Cornerstone Austin Park Central I LP 56-2639862 Texas
Cornerstone Core Mortgage Fund I LP 27-1701733 Delaware
Cornerstone Core Mortgage Venture I LP 27-1701622 Delaware
Cornerstone Eldridge Park II LP 26-1244346 Texas
Cornerstone Fort Pierce Development LLC 56-2630592 Connecticut
Cornerstone Global REIT Corporation* 20-8730751 Delaware
Cornerstone Holding LP 20-5578165 Connecticut
Cornerstone Hotel Income and Equity Fund II (PF) LP 26-1528817 Delaware
Cornerstone Patriot Non-REIT Holding LLC 20-5567494 Connecticut
Cornerstone Real Estate Fund VIII (PF) LP 27-5209432 Delaware
Cornerstone Real Estate Fund VIII LP 27-0547156 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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CREA Juanita Village LLC* 20-4224383 Connecticut
CREA/Legacy Federal Way LLC 26-1816861 Connecticut
CREA/LYON West Gateway, LLC* 26-2399532 Connecticut
CREA/Nexus Anaheim Corners Holdings LLC 27-2934589 Connecticut
CREA/PPC Venture LLC 20-0348173 Connecticut
CREA/Windstar Dublin-Pleasanton LLC* 20-4087568 Connecticut
CREA/XISC Torrance Industrial LLC* 90-0789078 Connecticut
Fallon Cornerstone One MPD LLC* 26-1611591 Connecticut
Fan Pier Development LLC 20-3347091 Connecticut
Flower Mound Warehouse* 20-4834392 Texas
Gallery Place Equity LLC 11-3677334 Connecticut
Great Oak Apartments LLC* 54-2029484 Connecticut
Hanover Preferred Facility LLC* 20-8298948 Delaware
Johnston Groves LLC 20-4819358 Connecticut
Kierland AZ LLC* 27-4592707 Connecticut
MassMutual Boston Capital Mezzanine Partners II LP* 20-4570515 Connecticut
Metropolitan At Lorton* 20-5984759 Connecticut
Riva Portland LLC 30-0713071 Connecticut
Sawgrass Village Shopping Center LLC* 27-2977720 Connecticut
Stonebriar Frisco MM LLC 45-2628608 Connecticut
UK LIW Manager LLC 45-4606547 Connecticut
UK LIW Member LLC 45-4606547 Connecticut
Waterford Development Associates 20-2970495 Pennsylvania
Wesley Chapel Theaters LLC* 26-2384708 Connecticut
MassMutual Premier Funds:
MassMutual Barings Dynamic Allocation Fund 45-3168892 Massachusetts
MassMutual Premier Balanced Fund 04-3212054 Massachusetts
MassMutual Premier Capital Appreciation Fund 51-0529336 Massachusetts
MassMutual Premier Core Bond Fund 04-3277549 Massachusetts
MassMutual Premier Disciplined Value Fund 04-3539084 Massachusetts
MassMutual Premier High Yield Fund 04-3520009 Massachusetts
MassMutual Premier Inflation-Protected and Income Fund 03-0532475 Massachusetts
MassMutual Premier International Equity Fund 04-3212044 Massachusetts
MassMutual Premier International Bond Fund 26-1345534 Massachusetts
MassMutual Premier Small/Mid Cap Opportunities Fund 04-3224705 Massachusetts
MassMutual Premier Strategic Emerging Markets Fund 26-3229251 Massachusetts
MassMutual Premier Value Fund 04-3277550 Massachusetts

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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MassMutual Select Funds:

MassMutual Select Diversified Value Fund 01-0821120 Massachusetts
MassMutual Select Focused Value Fund 04-3512590 Massachusetts
MassMutual Select Fundamental Value Fund 04-3584138 Massachusetts
MassMutual Select Growth Opportunities Fund 04-3512589 Massachusetts
MassMutual Select Indexed Equity Fund 04-3410047 Massachusetts
MassMutual Select Large Cap Value Fund 04-3513019 Massachusetts
MassMutual Select Mid Cap Growth Equity II Fund 04-3512596 Massachusetts
MassMutual Select Mid-Cap Value Fund 42-1710935 Massachusetts
MassMutual Select Overseas Fund 04-3557000 Massachusetts
MassMutual Select Small Cap Growth Equity Fund 04-3464205 Massachusetts
MassMutual Select Small Company Growth Fund 04-3584141 Massachusetts
MassMutual Select Small Company Value Fund 04-3584140 Massachusetts
MassMutual Select Value Equity Fund 04-3557001 Massachusetts
MML Series Investment Funds:
MML China Fund 26-2997893 Massachusetts
MML Enhanced Index Core Equity Fund 04-3557005 Massachusetts
MassMutual RetireSSMART Funds:
MassMutual RetireSMART 2015 Fund 27-1933828 Massachusetts
MassMutual RetireSMART 2025 Fund 27-1933753 Massachusetts
MassMutual RetireSMART 2035 Fund 27-1933389 Massachusetts
MassMutual RetireSMART 2045 Fund 27-1932769 Massachusetts
MassMutual RetireSMART 2050 Fund 26-1345332 Massachusetts
MassMutual RetireSMART In Retirement Fund 03-0532464 Massachusetts
MassMutual RetireSMART Conservative Fund 45-1618155 Massachusetts
MassMutual RetireSMART Growth Fund 45-1618222 Massachusetts
MassMutual RetireSMART Moderate Fund 45-1618262 Massachusetts
MassMutual RetireSMART Moderate Growth Fund 45-1618046 Massachusetts
Oppenheimer Funds:
HarbourView CLO 2006-1 Limited None Cayman Islands
Oppenheimer Absolute Return Fund 61-1504919 Massachusetts
Oppenheimer Capital Appreciation Fund 13-3054122 Massachusetts
Oppenheimer Main Street Fund 84-1073463 Massachusetts
Oppenheimer Real Estate Fund 22-3849391 Massachusetts
Oppenheimer Short Duration Fund 27-5013457 Massachusetts
Rye Select Broad Market Prime 13-3949688 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Massachusetts Mutual Life Insurance Massachusetts Mutual Life
0435 ___|Massachusetts Mut Life Ins Co .| | 65935 ____| 04-1590850 .. (3848388 ... 0000225602 ___ Company (MMLIC) . | MA )] Insurance Company ... -100.000 ___iMMCLIC oo
Massachusetts Mutual Life
0435 _|CM Life Ins Co .| 93432 ____| 06-1041383 ____ C.M. Life Insurance Company _____._______|__.__ CT | DS | Insurance Company ... -100.000 ___iMMCLIC oo
MWL Bay State Life Insurance Company
0435 __|MML Baystate Life Ins Co ___. 70416 __|43-0581430 | . _..|0000924777 ___. C.M. Life Insurance Company _ -100.000 ___|MMLIC
_..0000 __. |06-1041383 ___. CML Mezzanine Investor, LLC C.M. Life Insurance Company _ -100.000 ___|MMLIC
..0000 __. | 06-1041383 ___. CML Mezzanine Investor L, LLC . Life Insurance Company _ - -100.000 ___|MMLIC
_..0000 __. 06-1041383 ___. CML Mezzanine Investor 111, LLC .. DS _|CM. Life Insurance Company ... . Ownership._ _..|.100.000 ___|MMLIC
0000 | o] 06-1041383 ____ CML Re Finance LLC C.M. Life Insurance Company __________ Ownership_.__________.__ -100.000 ___iMMCLIC oo
Massachusetts Mutual Life
0000 | o] 04-1590850 _._. MML Mezzanine Investor L, LLC ___________ Insurance Company ________.___.____.___ Ownership.__.___________ 2100.000 ___{mMCLIC oo
Massachusetts Mutual Life
0000 | ] 04-1590850 _._. CV Apts, LLC Insurance Company ________.___.____.___ Ownership_.__________.__ -100.000 ___iMMCLIC oo
Massachusetts Mutual Life
0000 | o] 26-3911113 ____ PL-Apts, LLC Insurance Company ... Ownership.__.___________ 292200 IMMLIC oo
0000 26-3911113 ___ PL-Apts, LLC C.M. Life Insurance Company ... . Ownership.____.____.___ _..7.800 _____ MLIC |
Massachusetts Mutual Life
0000 ) 04-1590850 ___. CB-Apts, LLC Insurance Company ... ... Ownership.___.___._.___ -100.000 ___JMMLIC |
Massachusetts Mutual Life
_..0000 __. 26-4441097 ___ WP-SC, LLC _| Insurance Company ... Ownership._. _|..81.400 __IMMLIC |
..0000 __. 26-4441097 ___. WP-SC, LLC _|CM. Life Insurance Company ___.__ . Ownership._. _18.600 ____JMMLIC |
Massachusetts Mutual Life
0000 | o] 04-1590850 _._. MSP-SC, LLC Insurance Company ... Ownership.__.___________ -100.000 ___iMMCLIC oo
Massachusetts Mutual Life
0000 | o] 27-1435692 __. Country Club Office Plaza LLC ____.____ Insurance Company ... Ownership._____________ 88100 __IMwLIC o
0000 27-1435692 Country Club Office Plaza LLC .. C.M. Life Insurance Company ... Ownership.___.____.___ S 11900 JMMLIC o
Massachusetts Mutual Life
_..0000 __. 04-3356880 ___. _.. 10000943903 ___. MIL Distributors LLC ___ _| Insurance Company Ownership._ ~1..99.000 ___IMMLIC |
...0000 __. 04-3356880 ___. ~ 10000943903 ___. MML Distributors LLC _ _|MassMutual Holding LLC . Ownership._. _.1.000 MMLIC
Massachusetts Mutual Life
0000 | o] 04-1590850 _._. MML Mezzanine Investor, LLC Insurance Company ... Ownership_.__________.__ -100.000 ___iMMCLIC oo
Massachusetts Mutual Life
0000 | o] 06-1563535 ____ (2881445 0001103653 ___. The MassMutual Trust Company, FSB Insurance Company ____._______.____.___ Ownership._____________ 2100.000 ___{mMCLIC oo
Massachusetts Mutual Life
_..0000 __. 04-1590850 ___. MMC Equipment Finance LLC _| Insurance Company __________________ Ownership._. -100.000 ___{MMLIC
_..0000 __. 26-0073611 ___ MassMutual Asset Finance LLC _ __|MMC Equipment Finance LLC .. Ownership._. ML
..0000 __. 26-0073611 ___ MassMutual Asset Finance LLC ___. _|CM. Life Insurance Company ___.__ . Ownership.________.__[.0.400 ____ MMLIC
_..0000 __. _|20-1217159 ___ Winmark Limited Funding, LLC _ MassMutual Asset Finance LLC _______[Ownershi MMLIC
..0000 __. 27-1379258 ___. MMAF Equipment Finance LLC 2009-A _|MassMutual Asset Finance LLC Ownership._. MMLIC
0000 45-2589019 ___. MMAF Equipment Finance LLC 2011-A MassMutual Asset Finance LLC .. Ownership. MLIC |
MIL Private Placement Investment Massachusetts Mutual Life
0000 Company |, LLC . Insurance Company ... Ownership.____.____.___ -100.000 ___JMMLIC |
Massachusetts Mutual Life
_..0000 __. 04-2854319 (2392316 .. MassMutual Holding LLC ... DS | Insurance Company Ownership._ _.|.100.000 ___|MMLIC
_..0000 __. .| 06-1597528 ___. MassMutual Assignment Company _|MassMutual Holding LLC _ __| Ownershi -100.000 ___|MMLIC
_..0000 __. 0001399869 ____ MassMutual Capital Partners LLC .| .. DE | i Ownership._. _.1.100.000 ___|MMLIC
...0000 __. 45-4376777 ___. MSC Holding Company, LLC ] __|Ownership__. _.|.-100.000 ___|MMLIC
_..0000 __. | 04-3341767 ___ MassMutual Holding MSC, Inc _|MSC Holding Company, LLC _ _|Ownershi -100.000 ___|MMLIC
..0000 __. B 1279342 Ontario Limited ____ . _[MassMutual Holding MSC, Inc. __| Ownershi -100.000 ___|MMLIC
..0000 __. 04-2746212 | 0000701059 ____ MML Investors Services, LLC | MA _MassMutual Holding LLC Ownership._. -100.000 ___|MMLIC
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_..0000 __. 04-3109325 ___ MWL Insurance Agency, LLC .. Holding LLC 1.100.000 ___|MMLIC |
...0000 __. 41-2011634 | 0001456663 ___. MMLISI Financial Alliances, LLC _______. Holding LLC _|--51.000 __JMMLIC |
..0000 __. ML Plan Solutions, LLC Holding LLC _-{--100.000 ___]
..0000 __. | 04-3313782 ___ MassMutual International LLC _ Holding LLC 100.000 ___|
_..0000 __. MassMutual Asia Limited _____ International -100.000 ___|§
..0000 __. MassMutual Asia Investors Ltd. Asia Limited 100.000 ___|
0000 __. MassMutual Guardian Limited .. Asia Limited -100.000 ___|§
MassMutual Insurance Consultants
0000 __. Limited MassMutual International LLC -100.000 ___{MMLIC |
..0000 __. MassMutual Services Limited _ _|MassMutual Asia Limited ___ 1.100.000 ___|MMLIC |
0000 __. MassMutual Trustees Limited _. _|MassMutual Asia Limited __ .80.000 ___fMMLIC |
Protective Capital (International)
0000 __. Limited _|MassMutual Asia Limited __ -100.000 ___|
_..0000 __. MassMutual Europe, S.A. _|MassMutual International 100.000 ___]
_..0000 __. MassMutual Life Insurance Company _._ _|MassMutual International -100.000 ___|
0000 __. Kamakura (GP) Ltd. .. MassMutual International LLC -100.000 ___{MMLIC |
MassMutual Internacional (Chile) SpA
0000 __. MassMutual International LLC -100.000 ___{MMLIC |
_..0000 __. MassMutual (Chile) Limitada International LLC _.1.-100.000 ___}
_..0000 __. | Compania de Seguros CorpVida S.A. _ International -.33.500 .
..0000 __. _|45-4000072 ___. MM Asset Management Holding LLC Holding LLC 100.000 ___|
..0000 __. 51-0504477 | 0000009015 __. Babson Capital Management LLC Holding LLC _-{--100.000 ___]
_..0000 __. 04-3238361 | .. 0000930012 ___. Babson Capital Securities LLC ____.____ _.|Babson Capital Management LLC _.1.-100.000 ___}
_..0000 __. 198-0437588 ___. Babson Capital Guernsey Limited __|Babson Capital Management LLC -100.000 ___|
_..0000 __. 98-0432153 ___. Babson Capital Europe Limited ____.____ _|Babson Capital Guernsey Limited _ _.1.-100.000 ___}
0000 Almack Mezzanine GP |11 Limited Babson Capital Europe Limited -100.000 ___JMMLIC |
Almack Holding Partnership GP Limited
_..0000 __. __|Babson Capital Europe Limited 1.100.000 ___|MMLIC |
_..0000 __. Almack Mezzanine Fund Limited ________ _|Babson Capital Europe Limited _].100.000 ___{MMLIC o
0000 Almack Mezzanine Fund Il Limited . Babson Capital Europe Limited -100.000 ___JMMLIC |
Babson Capital Global Advisors
0000 Limited Babson Capital Europe Limited -100.000 ___JMMLIC |
0000 | o] Babson Capital Japan KK Babson Capital Management LLC 2100.000 ___{mMCLIC oo
Cornerstone Real Estate Advisers LLC
0000 e e 04-3223145 | 3456895 _______. 0001379495 ___. Babson Capital Management LLC 2100.000 ___{MMLIC oo e
Cornerstone Real Estate Advisers Cornerstone Real Estate Advisers
0000 98-0590849 __ Europe Securities B.V. ... -100.000 ___{MMLIC oo
Cornerstone Real Estate Advisers Inc. Cornerstone Real Estate Advisers
0000 e 04-3238351 ____ | 3456895 _______. 0001011148 ___. 2100.000 ___{MMLIC o oo e
Cornerstone Real Estate UK Holdings Cornerstone Real Estate Advisers
0000 e Limited 2100.000 ___{MMLIC oo e
Cornerstone Real Estate UK (No. 2) Cornerstone Real Estate UK
0000 e 98-0654401 ___. Limited Holdings Limited ... 2100.000 ___{MMLIC o oo e
Cornerstone Real Estate Advisers Cornerstone Real Estate UK
0000 e e 98-0654388 ___. Europe LLP Holdings Limited ... 2100.000 ___{MMLIC o oo e
Cornerstone Real Estate Advisers Cornerstone Real Estate UK
0000 | o] 98-0654412 ___ Europe Finance LLP .. Holdings Limited 2100.000 ___{MMCLIC o
Cornerstone Managing Director Europe Cornerstone Real Estate Advisers
...0000 __. LLC .|.100.000 ___{MMLIC . |
..0000 __. Babson Capital Asia Limited .. Babson Capital Management LLC ~1.100.000 __{MMLIC |
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Babson Capital Australia Holding
0000 | o] Company Pty Ltd. | AN DS | Babson Capital Management LLC _____ Ownership.__.___________ -100.000 ___iMMCLIC oo
Babson Capital Australia Holding
0000 | o] Babson Capital Australia Pty Ltd. Company Pty Ltd. Ownership.__.___________ -100.000 ___iMMCLIC oo
Babson Capital Cornerstone Asia
..0000 __. ] Limited _|Babson Capital Management LLC _____[Ownership. __|MMLic
_..0000 __. 04-1590850 ___. Wood Creek Capital Management LLC . . __|Babson Capital Management LLC . Ownership._ _|WLIC
Wood Creek Capital Management LLC
0000 26-3115362 ___ Wood Creek Index Company, LLC .| ... DE | DS Ownership.____.____.___ -100.000 ___JMMLIC |
Wood Creek Capital Management LLC
0000 ) 26-1183315 ___ Whitney Street Finance, LLC | DE. . DS Ownership._________ -100.000 ___{MMLIC |
Babson Capital Floating Rate Income
_..0000 __. 04-1590850 ___. (0001501011 ____ Fund Management, LLC . ________|___ DE | __|Babson Capital Management LLC . Ownership._ -100.000 ___|MMLIC |
Babson Capital Core Fixe
0000 27-3523916 | ... 0001503878 ___. Management LLC .| DE | ... DS | Babson Capital Management LLC .. Ownership.___.___._.___ -100.000 ___JMMLIC |
Babson Capital Total Return
0000 27-3524203 | 0001503879 ___. Management LLC | DE | ... DS .| Babson Capital Management LLC .. Ownership.____.____.___ -100.000 ___JMMLIC |
Babson Capital Loan Partners | GP,
0000 ) 51-0504477 . We DE | ... DS | Babson Capital Management LLC . Ownership.___.___._.___ -100.000 ___JMMLIC |
,,,,,,, Cayman
0000 98-0536233 ___ Benton Street Advisors, Inc. ... Islands .| ... DS | Babson Capital Management LLC .. Ownership.___.____.___ -100.000 ___JMMLIC |
Blue-Chip Multi-Strategy Management
0000 04-1590850 ___. We DE | ... DS | Babson Capital Management LLC .. Ownership.___.____.___ -100.000 ___JMMLIC |
..0000 __. 04-1590850 ___. Credit Strategies Management LLC [ ___DE___| Management LLC Ownership._. _.1.100.000 ___|MMLIC
_..0000 __. | 04-1590850 ___. Loan Strategies Management LLC .. Management LLC ______|Ownershi -100.000 ___|MMLIC
..0000 __. 04-1590850 ___. Mezzco LLC Management LLC _____. Ownership._. -100.000 ___JMMLIC |
_..0000 __. 02-0767001 ___. Mezzco Il LLC .. Management LLC Ownership._ MMLIC
..0000 __. |41-2280126 . Mezzco 111 LLC __ ] Management LLC ______|Ownershi . __JWMLic
_..0000 __. 90-0666326 ____ Mezzco Australia LLC ___ _|Babson Capital Management LLC Ownership._ -100.000 ___|MMLIC
Babson Capital Cornerstone Managing
0000 51-0504477 . Director Asia LLC .. |___ DE | ... DS | Babson Capital Management LLC .. Ownership.____.____.___ -100.000 ___JMMLIC |
Somerset Special Opportunities
0000 04-1590850 ___. Management LLC . Babson Capital Management LLC . Ownership.___.___._.___ -100.000 ___JMMLIC |
..0000 __. 04-1590850 ___. Winterset Management LLC _.|Babson Capital Management LLC _._._ Ownership._. _.1.100.000 ___|MMLIC
_..0000 __. | 84-1149206 ___ |2897101 . Oppenheimer Acquisition Corp. _|MassMutual Holding LLC .. __| Ownershi -.99.500 ____|MMLIC
..0000 __. | 13-2527171 ____ | 2679183 0000820031 ___. OppenheimerFunds, Inc. . _.|Oppenheimer Acquisition Corp. _____ [Ownershi -100.000 ___|MMLIC
_..0000 __. 13-2953455 . 0000276541 ___. OppenheimerFunds Distributor, Inc. ___. __|OppenheimerFunds, Inc. ... Ownership._. -100.000 ___|MMLIC
Oppenheimer Real Asset Management
0000 84-1106295 . Inc. OppenheimerFunds, Inc. ... Ownership.____.____.___ -100.000 ___JMMLIC |
OFI Institutional Asset Management,
0000 ) 13-4160541 ___ | 3458125 0001179479 ____ Inc. OppenheimerFunds, Inc. Ownership._________ -100.000 ___{MMLIC |
OFI Institutional Asset
0000 13-3459790 . |2914875 . OFI Trust Company ... Management, Inc. ... Ownership.____.____.___ -100.000 ___JMMLIC |
HarbourView Asset Management OFI Institutional Asset
0000 ) 22-2697140 ___ Corporation .. Management, Inc. ... Ownership.___.____.___ -100.000 ___JMMLIC |
Trinity Investment Management OFI Institutional Asset
0000 25-1951632 | ... 0000099782 ___. Corporation .. Management, Inc. .. Ownership.___.____.___ -100.000 ___JMMLIC |
..0000 __. 84-1128397 ___. _._| 0000857468 ___. Shareholder Financial Services, Inc. . __|OppenheimerFunds, Inc. _. Ownership._. 1.100.000 ___{MMLIC |
_..0000 __. 84-1066811 ____ _ (0000276398 _._ Shareholder Services, Inc. ... __| OppenheimerFunds, Inc. _ Ownership._ -100.000 ___|MMLIC |
Centennial Asset Management
20000 ) | 84-0765063 [ ... __ 0001041674 ___ Corporation ... ... OppenheimerFunds, Inc. ... _ Ownership._____.__.._.___ -100.000 ___|MMLIC
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_..0000 __. 91-2036414 | ... 0001179480 ___. OFI Private Investments, Inc. ... __| OppenheimerFunds, Inc. _ Ownership._. 1.100.000 ___|MMLIC |
..0000 __. OppenheimerFunds International, Ltd. __|OppenheimerFunds, Inc. _. Ownership._. 1.100.000 ___|MMLIC |
_..0000 __. 62-1210532 ___. Tremont Group Holdings, Inc. . . __|Oppenheimer Acquisition Corp. ... Ownership._. 1.100.000 ___|MMLIC |
_..0000 __. 06-1121864 | .. 0000764139 ___. Tremont Partners, Inc. - _{Tremont Group Holdings, Inc. _______ Ownership._. -100.000 ___{MMLIC
Tremont Capital Management (lreland)
..0000 __. ] Limited _|Tremont Group Holdings, Inc. -100.000 ___|MMLIC
_..0000 __. | 20-8215352 ___ Tremont GP, Inc. ... _|Tremont Group Holdings, Inc. -100.000 ___|MMLIC
..0000 __. Settlement Agent LLC ___ _|Tremont Group Holdings, Inc. - -100.000 ___|MMLIC
_..0000 __. Tremont (Bermuda) Limited _. Ownership._ _.1.100.000 ___|MMLIC
..0000 __. MassMutual Baring Holding LLC _ B} Ownership._. 1.100.000 ___|MMLIC |
_..0000 __. 98-0241935 ___ (2363071 ... Baring Asset Management LLC _ I MA Ownership._ -100.000 ___|MMLIC |
MassMutual Holdings (Bermuda) Limited
0000 e | ) — _|MassMutual Baring Holding LLC .. Ownership._ -100.000 ___|MMLIC |
MassMutual Holdings (Bermuda)
0000 98-0241935 Baring Asset Management Limited . | _.___( GB | DS | Limited Ownership.___.___._.___ -100.000 ___JMMLIC |
Baring International Investment
0000 98-0457328 Limited | GB | DS .| Baring Asset Management Limited _. [Ownership._.______._.__ -100.000 ___JMMLIC |
Baring International Investment
0000 ) 98-0457587 ___. Management Holdings ... |__.( GB | DS | Baring Asset Management Limited _. [Ownership._._____.___ -100.000 ___JMMLIC |
Baring Asset Management UK Holdings Baring International Investment
0000 98-0457576 ___. Limited | GB | DS | Management Holdings ... Ownership.___.____.___ -100.000 ___JMMLIC |
Baring Asset Management UK
0000 98-0465031 ___. Baring Asset Management GmbH __Germany | DS | Holdings Limited ... Ownership.___.____.___ -100.000 ___JMMLIC |
Baring Asset Management (Asia) Baring Asset Management UK
0000 ) 98-0524271 ___. Holdings Limited | ___ o [ Holdings Limited . Ownership__________ -100.000 ___{MMLIC |
Baring International Fund Managers Baring Asset Management (Asia)
0000 ) 98-0457465 ____ (Bermuda) Limited | ___ BM | [ Holdings Limited . Ownership.__________ -100.000 ___{MMLIC |
Baring Asset Management (Asia) Baring Asset Management (Asia)
0000 ) 98-0457463 ___. Limited | o [ Holdings Limited . Ownership.__________ -100.000 ___{MMLIC |
Baring Asset Management (Japan) Baring Asset Management (Asia)
0000 ) 98-0236449 ____ Limited | P [ Holdings Limited . Ownership._________ -100.000 ___{MMLIC |
Baring Asset Management (Australia) Baring Asset Management (Asia)
0000 ) 98-0457456 ____ Pty Limited | AN [ Holdings Limited . Ownership._________ -100.000 ___{MMLIC |
Baring International Fund Managers Baring Asset Management UK
0000 ) 98-0524272 __. (Ireland) Limited | IE o [ Holdings Limited . Ownership._________ -100.000 ___{MMLIC |
Baring Asset Management (CI) Limited Baring Asset Management UK
0000 ) 980524275 | | | | GG | [ Holdings Limited . Ownership._________ -100.000 ___{MMLIC |
Baring Asset Management UK
0000 ) 98-0457707 ___. Baring SICE (Taiwan) Limited | . 1 [ IR [ Holdings Limited . Ownership._________ -100.000 ___{MMLIC |
Baring Asset Management UK
0000 98-0497550 ___. Baring France SAS . |_... FR | ... DS | Holdings Limited .. Ownership.___.___._.___ -100.000 ___JMMLIC |
Baring Asset Management UK
_..0000 __. Baring Korea Limited . [___ KR . ] Ownership._ 1.100.000 ___|MMLIC |
..0000 __. 98-0457586 ___. Baring Fund Managers Limited | ___( GB . _|Baring Asset Management Limited _. [Ownership._ 1.100.000 ___{MMLIC |
_..0000 __. 98-0457574 Baring Pension Trustees Limited .. | _._ GB ... _|Baring Asset Management Limited _. [Ownership._. 1.100.000 ___|MMLIC |
_..0000 __. 98-0457578 ___. Baring Investment Services Limited | __ GB . _|Baring Asset Management Limited _. [Ownership._ -100.000 ___JMMLIC |
MassMutual International Holding MSC,
..0000 __. 04-3548444 Inc. _|MassMutual Holding LLC Ownership._. _.|.100.000 ___|MMLIC
_..0000 __. _|62-0951563 ____ | 1160004 0001259664 ____ First Mercantile Trust Company _ _|MassMutual Holding LLC _ __| Ownershi -100.000 ___|MMLIC
..0000 __. | 04-3324233 . HYP Management LLC ... _|MassMutual Holding LLC _ __| Ownershi -100.000 ___|MMLIC
..0000 __. 04-2443240 ___ MIL Realty Management Corporation [ . MA __{MassMutual Holding LLC Ownership._. -100.000 ___|MMLIC
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Massachusetts Mutual Life
0000 | o] 27-0607263 ____ WW-Apts, LLC | DE | .. DS | Insurance Company ... Ownership.__.___________ -100.000 ___iMMCLIC oo
Massachusetts Mutual Life
0000 | o] 04-1590850 _._. MML Mezzanine Investor II, LLC _______|______ DE | .. DS | Insurance Company ... Ownership.__.___________ -100.000 ___iMMCLIC oo
Massachusetts Mutual Life
_..0000 __. 04-1590850 ___. MML Mezzanine Investor 111, LLC ______|._._.__ DE | . _| Insurance Company Ownership._. -100.000 ___{MMLIC
MassMutual External Benefits Group Massachusetts Mutual
0000 | o] 27-3576835 ____ Wwe . DE | .. DS | Insurance Company ... Ownership_.__________.__ -100.000 ___iMMCLIC oo
Massachusetts Mutual Life
0000 | o] 04-1590850 _._. MML Re Finance LLC . |_._.__ DE | .. DS | Insurance Company ________.___.____.___ Ownership_.__________.__ -100.000 ___iMMCLIC oo
Massachusetts Mutual Life
0000 | o] 04-1590850 _._. MP-Apts, LLC | DE | .. DS | Insurance Company ________.___.____.___ Ownership.__.___________ 2100.000 ___{mMCLIC oo
Massachusetts Mutual Life
0000 | ] 27-4349154 580 Walnut Cincinnati LLC ____________|[_____ DE | NIA ] Insurance Company ________.___.____.___ Ownership_.__________.__ 2.50.000 __IMMCLIC o
Massachusetts Mutual Life
0000 | o] 52-2274685 ___ CAFIl, Inc. | Mmoo DS | Insurance Company ... Ownership.__.___________ 220,900 ___IMMLIC o
Massachusetts Mutual Life
0000 | ] 56-2574604 ___ Invicta Advisors LLC | . DE | NIA ] Insurance Company ________.___.____.___ Ownership_.__________.__ _45.000 __ImwCLiCc oo
Massachusetts Mutual Life
..0000 ___ 27-0105644 ____ Jefferies Finance LLC ________________|_____ DE | Insurance Company ... Ownership._. _{..45.000 ____|MMLIC .
_..0000 __. 27-0105644 . Jefferies Finance LLC . |__._ DE | . Babson Capital Management LLC .. Ownership._. ~..5.000 . MLIC |
MWL Private Equity Fund Investor LLC Massachusetts Mutual Life
0000 ) 04-1590850 .| ... 0000067160 | DE | .. NIA ] Insurance Company . Ownership__________ -100.000 ___{MMLIC |
Massachusetts Mutual Life
_..0000 __. Almack Mezzanine Fund Insurance Company ... ... Ownership._. _|.41.100 _IMMLIC |
..0000 __. Almack Mezzanine Fund C.M. Life Insurance Company ... . Ownership._. |...4.800 _____ MWLIC |
0000 Almack Mezzanine Fund Babson Capital Europe Limited ... Management.___________| . . MLIC |
Almack Mezzanine Fund |1 Unleveraged Massachusetts Mutual Life
0000 O R GB | NIA ] Insurance Company ... ... Ownership.____.____.___ 272900 __JMMLIC |
Almack Mezzanine Fund |1 Unleveraged
0000 O R GB | NIA ] Babson Capital Europe Limited ... Management.___________| . . MLIC |
Massachusetts Mutual Life
0000 Almack Mezzanine Fund Insurance Company ... ... Ownership.___.___._.___ 235400 __JMMLIC |
..0000 __. Almack Mezzanine Fund C.M. Life Insurance Company ... . Ownership._____.____[.2600 __|WLIC |
_..0000 __. Almack Mezzanine Fund Babson Capital Europe Limited ... Management.___._______ [ |MWMLIC |
Massachusetts Mutual Life
0000 55-0886109 ___ | ... 0001321302 ___. Babson Capital High Yield LLC .| _.__ DE | Insurance Company ... ... Ownership.___.___._.___ 253400 ___JMMLIC |
_..0000 __. 55-0886109 ____| ... _..10001321302 ___. Babson Capital High Yield LLC ________|._._.__ DE | C.M. Life Insurance Company __________ Ownership._._._.___.__._|.6.400 ___|MMLIC ___ |
_..0000 __. 55-0886109 ___. (0001321302 _._. Babson Capital High Yield LLC .| .. DE | . Babson Capital Management LLC .. Management.___._______ [ |MWMLIC |
Babson Capital Core Fixed Income Fund Massachusetts Mutual Life
0000 ) 27-3524082 | 0001503878 ___. LPe o DE | .. NIA ] Insurance Company . Ownership._________ -100.000 ___{MMLIC |
Babson Capital Core Fixed Income Fund
0000 27-3524082 | ... 0001503878 ___. LP. DE | ... NIA ] Babson Capital Management LLC . Management.___________| . . MLIC |
Babson Capital Floating Rate Income Massachusetts Mutual Life
0000 ) 27-3330830 | .. 0001521404 ___. Fund, LP. | DE | ... NIA ] Insurance Company ... ... Ownership.___.____.___ 229800 ___JMMLIC |
Babson Capital Floating Rate Income
0000 27-3330830 | .. 0001521404 ___. Fund, LP. | DE | ... NIA ] Babson Capital Management LLC .. Management.___________ | . MLIC |
,,,,,,, Cayman Massachusetts Mutual Life
0000 Babson Capital Loan Partners |, LP. _[Islands | . NIA ] Insurance Company ... ... Ownership.___.____.___ 2100.000 ___JMMLIC |
,,,,,,, Cayman
20000 ) | Babson Capital Loan Partners |, LP. [Islands | . NIA ] Babson Capital Management LLC Management. .| | MLIC |
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Babson Capital Loan Strategies Fund, Massachusetts Mutual Life
0000 | o] 37-1506417 ____ P DE | NIA ] Insurance Company ... Ownership.__.___________ wie o 2
Babson Capital Loan Strategies Fund,
0000 | o] 37-1506417 ____ P DE | NIA ] C.M. Life Insurance Company __________ Ownership.__.___________ wie o 2
Babson Capital Loan Strategies Fund,
..0000 __. 37-1506417 ___ LP. DE_ | Babson Capital Management LLC Management _|MMLIC
Babson Capital Total Return Fund L.P. Massachusetts Mutual Life
0000 | o] 27-3524290 | ool e DE | NIA ] Insurance Company ... Ownership_.__________.__ e e
Babson Capital Total Return Fund L.P
0000 | o] 27-3524290 | ool e DE | NIA ] Babson Capital Management LLC Management.______________ weie e
,,,,,,, Cayman
0000 | o] Babson CLO Ltd. 2004-1 Islands | ___ NIA ] Babson Capital Management LLC Influence_____________ weie e
,,,,,,, Cayman
0000 | ] Babson CLO Ltd. 2004-11 . Islands | ___ NIA ] Babson Capital Management LLC Influence______________ weie e
,,,,,,, Cayman
0000 | o] Babson CLO Ltd. 2005-1 Islands | . NIA ] Babson Capital Management LLC Influence_____________ weie e
,,,,,,, Cayman
0000 | ] Babson CLO Ltd. 2005-11 . Islands | ___ NIA ] Babson Capital Management LLC Influence______________ weie e
,,,,,,, Cayman
0000 | o] Babson CLO Ltd. 2005-111 . Islands | . NIA ] Babson Capital Management LLC Influence_____________ wie oo 3
,,,,,,, Cayman
0000 | o] Babson CLO Ltd. 2005-111 . Islands | . NIA ] MassMutual Holding LLC .. Influence_____________ wie oo 3
,,,,,,, Cayman
0000 | o] Babson CLO Ltd. 2006-1 .. ___ Islands | . NIA ] Babson Capital Management LLC Influence_____________ weie e
,,,,,,, Cayman
0000 | o] Babson CLO Ltd. 2006-11 .. Islands | ______ NIA ] Babson Capital Management LLC Influence_____________ weie e
,,,,,,, Cayman
0000 | o] Babson CLO Ltd. 2007-1 . __ Islands | ___ NIA ] Babson Capital Management LLC Influence_____________ weie e
,,,,,,, Cayman
0000 | o] Babson CLO Ltd. 2008-11 .. Islands | . NIA ] Babson Capital Management LLC Influence_____________ weie e
,,,,,,, Cayman
0000 | o] Babson CLO Ltd. 2011-1 Islands | ___ NIA ] Babson Capital Management LLC Influence_____________ weie e
Massachusetts Mutual Life
..0000 __. 83-0476803 ___. Babson Credit Strategies Fund, L.P. Insurance Company ... Ownership._. MMLIC
_..0000 __. _|83-0476803 ___. Babson Credit Strategies Fund, L.P. _ C.M. Life Insurance Company _ _|Ownership... MMLIC
..0000 __. 83-0476803 ___. Babson Credit Strategies Fund, L.P. ___ Babson Capital Management LLC Management MMLIC
0000 | o] Babson Loan Opportunity CLO, Ltd. Babson Capital Management LLC Influence_____________ weie e
,,,,,,, Cayman
0000 | o] Babson Mid-Market CLO Ltd. 2007-11 ____[Islands ___ | ________ NIA ] Babson Capital Management LLC Influence_____________ weie e
,,,,,,, Cayman
0000 | o] 98-0536233 _._. Benton Street Partners |, LP. Islands | . NIA ] MassMutual Holding LLC .. Ownership.__.___________ _IMMLIC I
,,,,,,, Cayman
0000 | o] 98-0536233 _._. Benton Street Partners |, LP. Islands | ___ NIA ] Babson Capital Management LLC Management.______________ MMLIC I
,,,,,,, Cayman Massachusetts Mutual Life
0000 | o] 98-0536233 _._. Benton Street Partners |, LP. Islands | ______ NIA ] Insurance Company ... Ownership._.__________.__ MMLIC I
,,,,,,, Cayman
0000 | o] 98-0536199 ___ Benton Street Partners II, L.P. _______ Islands | ______ NIA ] Babson Capital Management LLC Ownership._____________ e 5
Massachusetts Mutual Life
..0000 ___ 74-3182902 _._. Blue Chip Multi-Strategy Fund L.P. ___ | ___.__ DE | Insurance Company ... Ownership._. e
..0000 __. 74-3182902 Blue Chip Multi-Strategy Fund L.P. | DE_ C.M. Life Insurance Company ... . Ownership._. MLIC |
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0000 74-3182902 . Blue Chip Multi-Strategy Fund L.P. ___ | ____ DE | ... NIA ] Babson Capital Management LLC .. Management.___________ | . MLIC |
,,,,,,, Cayman
0000 Clear Lake CLO, Ltd. ... Islands | NIA ] Babson Capital Management LLC .. Influence | ... MLIC |
Connecticut Valley Structured Credit | _._ Cayman
0000 Coo I, Ltd Islands | NIA ] Babson Capital Management LLC .. Influence. | .. MLIC |
Connecticut Valley Structured Credit | _._ Cayman
0000 Coo M, Ltd o Islands | NIA ] Babson Capital Management LLC .. Influence. | .. MLIC |
,,,,,,, Cayman
0000 Connecticut Valley CLO Fund IV, Ltd. [Islands .| ... NIA ] Babson Capital Management LLC .. Influence. | .. MLIC |
,,,,,,, Cayman
_..0000 __. Diamond Lake CLO, Ltd. . Islands ____|.. Babson Capital Management LLC Influence... —{mLic
..0000 __. .| 4007418 Duchess | CDO S.A. ___. __|Babson Capital Management LLC ______|Influence. .. |MMLIC
_..0000 __. 14007445 __ Duchess |11 CDO S.A. __|Babson Capital Management LLC _____| Influence. .. IMMLIC
..0000 __. Duchess IV CDO S.A. __|Babson Capital Management LLC _____|Influence. .. |MMLIC
_..0000 __. Duchess V CDO S.A. _ __|Babson Capital Management LLC _____| Influence. .. IMMLIC
..0000 __. 3981641 Duchess VI CLO B.V. _. Babson Capital Management LLC Influence._. —{maLic
_..0000 __. 4007502 .. Duchess VI1 CLO B.V. Babson Capital Management LLC Influence... —{mLic
..0000 __. Fugu CLO B.V. _____ __|Babson Capital Management LLC _____|Influence. .. |MMLIC
_..0000 __. Fugu Credit Plc _ Babson Capital Management LLC . Influence... _|MMLIC
Massachusetts Mutual Life
_..0000 __. 80-0691253 ___. 10001517196 ___. Gateway Mezzanine Partners |, L.P. Insurance Company ... ... Ownership._. _{MiLIC
..0000 __. .| 80-0691253 ___. _..|0001517196 ___. Gateway Mezzanine Partners I, L.P. ___ C.M. Life Insurance Company _ __|Ownership...
_..0000 __. 80-0691253 ___. (0001517196 _._. Gateway Mezzanine Partners |, L.P. Babson Capital Management LLC .. Management MMLIC
Massachusetts Mutual Life
_..0000 __. 71-1018134 ___ Great Lakes || LLC . |___ DE | Insurance Company ... ... Ownership._. ML
_..0000 __. 71-1018134 ____ Great Lakes Il LLC ____________________|_._._. DE | C.M. Life Insurance Company __________ Ownership._._____.__._|...1.000 _____ MLIC
Massachusetts Mutual Life
..0000 ___ 56-2505390 __ Great Lakes LLC ____ Insurance Company ... Ownership._.______.__._|...4.400 ___ wwie o
_..0000 __. 56-2505390 ___. Great Lakes LLC ___. C.M. Life Insurance Company ... .. Ownership._______._[..0500 ____ MLIC |
0000 Hampden CBO Ltd ... Islands | NIA ] Babson Capital Management LLC .. Influence. | .. MLIC |
Massachusetts Mutual Life
0000 56-2574568 ___. Invicta Holdings LLC .| .. MA | NIA ] Insurance Company ... ... Ownership.___.___._.___ _.87.000 ____JMMLIC |
,,,,,,, Cayman
_..0000 __. Loan Strategies Funding LLC __ Islands ____|.. Babson Capital Management LLC .. Influence... —{mLic
..0000 __. MalinCLOB.N. |G Babson Capital Management LLC Influence._. JWLIC
,,,,,,, Cayman
0000 | o] Newton CDO Ltd Islands | ______ NIA ] Babson Capital Management LLC _____ Influence____ | weie e
,,,,,,, Cayman
0000 | o] Osprey CDO 2006-1 ... Islands | ___ NIA ] Babson Capital Management LLC _____ Influence_____ | weie e
0000 Rockall CLO B.V. | GB | NIA ] Babson Capital Management LLC .. Influence. | .. MLIC |
,,,,,,, Cayman
0000 Saint James River CDO, Ltd. ... Islands | NIA ] Babson Capital Management LLC . Influence | ... MLIC |
Cornerstone Real Estate Advisers
0000 ) Salomon Trust 2001-MM | . DE | .. NIA LLC Influence . [ WLIC e
,,,,,,, Cayman
0000 Sapphire Valley CDO I, Ltd. ... Islands | NIA ] Babson Capital Management LLC .. Influence | ... MLIC |
Somerset Special Opportunities Fund Massachusetts Mutual Life
0000 ) 20-8856877 | ... 0001409910 ___. LPe o DE | ... NIA ] Insurance Company . Ownership.__________ 233.200 __fMMLIC e
Somerset Special Opportunities Fund
20000 ) o 20-8856877 | ... 0001409910 ___ LP o DE | ... NIA ] C.M. Life Insurance Company ... Ownership.__.__..___.___ ..2.300 WLIC e
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Somerset Special Opportunities Fund
0000 | o] 20-8856877 | 0001409910 ____ P DE | NIA ] Babson Capital Management LLC _____ Management._____________| . . weie e
,,,,,,, Cayman
0000 | o] Suffield CLO, Limited .. Islands | ______ NIA ] Babson Capital Management LLC _____ Influence____ | weie e
,,,,,,, Cayman
..0000 __. Summit Lake CLO, Ltd. Islands ___|.. Babson Capital Management LLC Influence .| MWMLIC |
Massachusetts Mutual Life
..0000 ___ 04-3722906 .| ... .| 0001228752 ___. Tower Square Capital Partners, LP. | ___.__ DE | Insurance Company ... Ownership._. 28.300 __\MmCic oo
_..0000 __. 04-3722906 ___. _._|0001228752 ___. Tower Square Capital Partners, L.P. | ____ DE | C.M. Life Insurance Company ... Ownership._ 0.100 .. MLIC |
..0000 __. 04-3722906 ___. _._| 0001228752 ___. Tower Square Capital Partners, L.P. | ____ DE_ | Babson Capital Management LLC Management.___._______ (. |WLIC |
_..0000 __. 04-3722906 ___. (0001228752 _._. Tower Square Capital Partners, L.P. | ____ DE | . MassMutual Holding LLC ... Ownership._________[..3.700 ___|MMLIC |
Tower Square Capital Partners Il, L.P. Massachusetts Mutual Life
_..0000 __. 30-0336246 ___. 20001345379 | o DE | Insurance Company Ownership._ 28.700 __{MMLIC |
Tower Square Capital Partners II, L.P
0000 ) 30-0336246 | . 0001345379 | o DE | .. NIA ] C.M. Life Insurance Company . Ownership._________ ~.3.900 WLIC e
Tower Square Capital Partners II, L.P
0000 30-0336246 | ... 0001345379 | | DE | ... NIA ] Babson Capital Management LLC .. Management.___________| . . MLIC |
Tower Square Capital Partners II, L.P
0000 ) 30-0336246 | . 0001345379 | o DE | .. NIA ] MassMutual Holding LLC . Ownership._________ ~.0.100 __ WLIC e
Tower Square Capital Partners I1-A, Massachusetts Mutual Life
0000 32-0160190 ___. LP. DE | ... NIA ] Insurance Company ... ... Ownership.___.____.___ _75.400 __JMMLIC |
Tower Square Capital Partners I1-A,
0000 32-0160190 ___. LP. DE | ... NIA ] C.M. Life Insurance Company ... . Ownership.___.____.___ 215.000 ___JMMLIC |
Tower Square Capital Partners I1-A,
0000 32-0160190 ___. LP. DE | ... NIA ] Babson Capital Management LLC .. Management.___________ | . MLIC |
Tower Square Capital Partners I11,
0000 41-2280127 | 0001447547 ___. LP. DE | ... NIA ] Babson Capital Management LLC .. Management.___________| . . MLIC |
Tower Square Capital Partners I11,
0000 ) 41-2280127 | 0001447547 ___. LPe o DE | .. NIA ] MassMutual Holding LLC . Ownership.__________ ~.0.100 __ WLIC e
Tower Square Capital Partners I11A, Massachusetts Mutual Life
0000 ) 41-2280129 | 0001447548 ___. LPe o DE | .. NIA ] Insurance Company . Ownership._________ _88.300 __{MMLIC |
Tower Square Capital Partners I11A,
0000 41-2280129 | .. 0001447548 ____ LP. DE | ... NIA ] Babson Capital Management LLC . Management.__________| . MLIC |
,,,,,,, Cayman
0000 Victoria Falls CLO, Ltd. ... Islands | NIA ] Babson Capital Management LLC .. Influence. | .. MLIC |
,,,,,,, Cayman
0000 Vinacasa CLO, Ltd. ... Islands | NIA ] Babson Capital Management LLC .. Influence | ... MLIC |
,,,,,,, Cayman
0000 Whately CDO, Ltd. .. Islands | NIA ] Babson Capital Management LLC .. Influence | ... MLIC |
,,,,,,, Cayman Massachusetts Mutual Life
0000 Winterset Capital Partners, L.P. Islands | NIA ] Insurance Company ... Ownership.___.___._.___ _75.700 JMMLIC |
,,,,,,, Cayman
0000 Winterset Capital Partners, L.P. Islands | NIA ] C.M. Life Insurance Company ... . Ownership.____.____.___ ...2.300 MLIC |
,,,,,,, Cayman
0000 ) Winterset Capital Partners, L.P. Islands | NIA ] Babson Capital Management LLC . Management._________| . . MLIC |
Massachusetts Mutual Life
0000 20-4981369 | ... 0001371601 ___. Wood Creek Multi Asset Fund, L.P. | ___ DE | ... NIA ] Insurance Company ... ... Ownership.___.____.___ -100.000 ___JMMLIC |
0000 | o] 20-4981369 | ... 0001371601 ____ Wood Creek Multi Asset Fund, L.P. | ______ DE | NIA ] Babson Capital Management LLC _____ Management. .| . weie e
Massachusetts Mutual Life
0000 || 04-1590850 _._ Wood Creek Venture Fund LLC | ______ MA | NIA ] Insurance Company ... Ownership..._._.__.___.__ _60.000 __IMMLIC |
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Massachusetts Mutual Life
0000 | o] 11-3789446 ___ Baring Focused EAFE Equity Fund _______ | ___.__ DE | NIA ] Insurance Company ... Ownership.__.___________ 215600 __IMwCLiCc oo
0000 11-3789446 . Baring Focused EAFE Equity Fund .| .. DE | ... NIA ] Baring Asset Management Limited __ [Management | ... .. MLIC |
Baring Focused International Equity
0000 01-0850479 | ... 0001443715 ___. Fund | DE | ... NIA ] Baring Asset Management Limited __ [Management | .. ... MLIC |
Baring Global Dynamic Asset Massachusetts Mutual Life
0000 30-0607379 | ... 0001497049 ___. Allocation Fund | ... DE | ... NIA ] Insurance Company ... ... Ownership.____.____.___ 231100 JMMLIC e
Baring Global Dynamic Asset
0000 30-0607379 | ... 0001497049 ___. Allocation Fund | ... DE | ... NIA ] Baring Asset Management Limited __ [Management | .. ... MLIC |
0000 | o] 39-2059577 | oo 0001491482 ___ Baring International Equity Fund _____|[ ___.__ DE | NIA ] Baring Asset Management Limited __ |Management .| . | weie e
Baring International Small Cap Equity Massachusetts Mutual Life
0000 | o] 26-4142796 ____ Fund | DE | NIA ] Insurance Company ________.___.____.___ Ownership.__.___________ 2100.000 ___{mMCLIC oo
Baring International Small Cap Equity
0000 | ] 26-4142796 ___ Fund | DE | NIA ] Baring Asset Management Limited __ |Management .| | weie e
Multi-Employer Global Aggregate
0000 | o] 26-1896226 __ Diversified Portfolio .. |____ DE | NIA ] Baring Asset Management Limited __ |Management .| | weie e
Massachusetts Mutual Life
0000 | ] 90-0728785 _._. 11 Fan Pier Boulevard Member LLC ______ | ______ CT | NIA ] Insurance Company ________.___.____.___ Ownership_.__________.__ -100.000 ___iMMCLIC oo
12-18 West 55th Street Massachusetts Mutual Life
0000 | o] 20-2548283 ____ Predevelopment, LLC ___________________|_._._. CT | NIA ] Insurance Company ... Ownership.__.___________ 2.92.000 __IMMLIC o
12-18 West 55th Street
0000 | o] 20-2548283 ____ Predevelopment, LLC __________________|_._._. CT | NIA ] C.M. Life Insurance Company __________ Ownership._____________ _..8.000 _____ weie e
Massachusetts Mutual Life
0000 | o] 80-0729557 __. 50 Northern Avenue Member LLC ________|._____ CT | NIA ] Insurance Company ... Ownership.__.___________ -100.000 ___iMMCLIC oo
Massachusetts Mutual Life
0000 | o] 20-5481477 ___. S5 YW LLC | CT | NIA ] Insurance Company ... Ownership._____________ 2100.000 ___{mMCLIC oo
AT Mid-Atlantic Office Portfolio LLC Massachusetts Mutual Life
0000 45-2779931 | o e DE | NIA | Insurance Company ... Ownership._.._.____.___ 2.90.000 ____IMMLIC o
AT Mid-Atlantic Office Portfolio LLC
0000 | o] 45-2779931 | o e e DE | NIA ] C.M. Life Insurance Company __________ Ownership._____________ 2.10.000 __IMMCLIC o
Massachusetts Mutual Life
..0000 ___ 20-4570515 | . _..10001362970 ___. Babson Mezzanine Realty Investors | | ___.__ DE | Insurance Company ... Ownership._. _(..35.800 ___{mmCiC |
_..0000 __. 20-4570515 ___ (0001362970 _._. Babson Mezzanine Realty Investors | | .. DE | C.M. Life Insurance Company _ Ownership._. ~.1.900 MLIC |
Cornerstone Real Estate Advisers
0000 20-4570515 | ... 0001362970 ___. Babson Mezzanine Realty Investors | | DE | ... NIA LLC Management.___________| . . MLIC |
Babson Mezzanine Realty Investors Il Massachusetts Mutual Life
0000 24-1446970 | 0001362970 | o | DE | ... NIA ] Insurance Company ... ... Ownership.___.___._.___ -.80.000 ____JMMLIC |
Babson Mezzanine Realty Investors Il Cornerstone Real Estate Advisers
0000 ) 24-1446970 | 0001362970 | o DE | .. NIA LLC Management | WLIC e
Massachusetts Mutual Life
0000 CHC/RFP VI Core LLC | CT | NIA ] Insurance Company ... Ownership.___.___._.___ -100.000 ___JMMLIC |
Cornerstone Real Estate Advisers
0000 06-1595820 ____ Cornerstone Apartment Fund I, LLC | ____ CT | NIA LLC Influence | ... MLIC |
Cornerstone Apartment Venture I11, Cornerstone Real Estate Advisers
0000 ) 20-5786329 | ... 0001386622 _._. e DE | .. NIA LLC Influence . [ WLIC e
Massachusetts Mutual Life
0000 56-2639862 ___. Cornerstone Austin Industrial LP [ TX_ | ... NIA ] Insurance Company ... ... Ownership.___.____.___ _.65.000 ___JMMLIC |
Massachusetts Mutual Life
0000 56-2639862 __. Cornerstone Austin Industrial LP [ TX_ | ... NIA ] Insurance Company ... ... Ownership.___.____.___ 2100.000 ___JMMLIC |
Cornerstone Austin Park Central | LP Massachusetts Mutual Life
20000 ) | 56-2639862 ____ I NIA ] Insurance Company ___._._._._._.__._.___ Ownership._____.__.._.___ 0.32.000 __JMMLIC |
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Cornerstone Real Estate Advisers
0000 | o] 27-1701733 ___. Cornerstone Core Mortgage Fund | LP | _____ DE | NIA LLC Management._____________| . . weie e
Cornerstone Core Mortgage Venture | Cornerstone Real Estate Advisers
0000 e 27-1701622 ___. LP o DE | ... NIA LLC Ownership._________.__. 2.50.000 ___{MMLIC oo e
Massachusetts Mutual Life
_..0000 __. 26-1244346 __ Cornerstone Eldridge Park Il LP _______|____TX___ Insurance Company Ownership._. 2.50.000 ____IMMLIC o
Cornerstone Fort Pierce Development Massachusetts Mutual Life
0000 | o] 56-2630592 _._. Wwe . CT | NIA ] Insurance Company ... Ownership_.__________.__ . 11.000 __MCLIC o
Massachusetts Mutual Life
..0000 ___ 20-8730751 ____ Cornerstone Global REIT Corporation | ___.__ DE | Insurance Company ________.___.____.___ Ownership._. 192300 ___fmwmCLic oo
_..0000 __. 20-8730751 ___ Cornerstone Global REIT Corporation | _._ .. DE | C.M. Life Insurance Company ... . Ownership._ _.7.600 _____ MLIC |
Massachusetts Mutual Life
_..0000 __. 20-5578165 ___ Cornerstone Holding LP ___ Insurance Company Ownership._ _47.000 ____JMMLIC |
Cornerstone Hotel Income an Cornerstone Real Estate
0000 ) 26-1528817 | 0001423638 _._. Fund Il (PF)LP | DE | .. NIA LLC Management | WLIC e
Cornerstone Patriot Non-REIT Holding Massachusetts Mutual Life
0000 20-5567494 We CT | NIA ] Insurance Company ... ... Ownership.____.____.___ _46.000 ____JMMLIC |
Cornerstone Real Estate Fund VIII Cornerstone Real Estate Advisers
0000 ) 27-5209432 ___. (PF)LP DE | .. NIA LLC Management | WLIC e
Cornerstone Real Estate Fund VIII LP Cornerstone Real Estate Advisers
0000 ) 27-0547156 | | | DE | .. NIA LLC Influence [ WLIC e
Massachusetts Mutual Life
0000 20-4224383 CREA Juanita Village LLC . |_._._ CT | NIA ] Insurance Company ... ... Ownership.___.____.___ 2.96.000 ____JMMLIC |
0000 | o] 20-4224383 ___. CREA Juanita Village LLC ______________|_._._. CT | NIA ] C.M. Life Insurance Company __________ Ownership.__.___________ _.4.000 ____ weie e
Massachusetts Mutual Life
0000 | o] 26-1816861 ____ CREA/Legacy Federal Way LLC [ _._.__ CT | NIA ] Insurance Company ... Ownership._____________ 2100.000 ___{mMCLIC oo
Massachusetts Mutual Life
..0000 ___ 26-2399532 __. CREA/LYON West Gateway, LLC __ Insurance Company ... Ownership._. 1..90.000 ____fmmLIC o
_..0000 __. 26-2399532 CREA/LYON West Gateway, LLC _ C.M. Life Insurance Company ... .. Ownership._ ~.10.000 ____JMMLIC |
CREA/Nexus Anaheim Corners Holdings Massachusetts Mutual Life
0000 27-2934589 . We CT | NIA ] Insurance Company ... ... Ownership.____.____.___ _65.000 ____JMMLIC |
Massachusetts Mutual Life
0000 20-0348173 ___. CREA/PPC Venture LLC . |_._._ CT | NIA ] Insurance Company ... ... Ownership.___.___._.___ 2.93.000 ___JMMLIC |
Massachusetts Mutual Life
_..0000 __. 20-4087568 ___. CREA/Windstar Dublin-Pleasanton LLC | ... CT.. Insurance Company ... ... Ownership._ ~1..92.000 ___IMMLIC |
..0000 __. 20-4087568 ___. CREA/Windstar Dublin-Pleasanton LLC | _._ .. CT.. C.M. Life Insurance Company ... . Ownership._. ...8.000 _____ MWLIC |
Massachusetts Mutual Life
..0000 ___ 90-0789078 _._. CREA/XISC Torrance Industrial LLC _____|.______ CT . Insurance Company ... Ownership._. _(..88.000 ___{MmCiC |
_..0000 __. 90-0789078 ___. CREA/XISC Torrance Industrial LLC | .. T C.M. Life Insurance Company ... . Ownership._ 2.12.000 ____JMMLIC |
Massachusetts Mutual Life
_..0000 __. 26-1611591 ____ (3956836 Fallon Cornerstone One MPD LLC .| ... T Insurance Company ... Ownership._. ~1..91.000 ___IMMLIC |
_..0000 __. 26-1611591 ____ [ 3956836 Fallon Cornerstone One MPD LLC ________ | ___.__ T C.M. Life Insurance Company __________ Ownership._. -..9.000 _____ MLIC
Massachusetts Mutual Life
0000 | o] 20-3347091 ____ Fan Pier Development LLC ______________|_._._. CT | NIA ] Insurance Company ... Ownership.___________.__ 2100.000 ___{MMCLIC o
Massachusetts Mutual Life
..0000 ___ 20-4834392 __. Flower Mound Warehouse ___ Insurance Company ... Ownership._. _(..88.500 __/mwmCic |
_..0000 __. 20-4834392 Flower Mound Warehouse _._ C.M. Life Insurance Company ... . Ownership._. 1500 JMMLIC |
Massachusetts Mutual Life
0000 11-3677334 . Gallery Place Equity LLC . _|_._._ CT | NIA ] Insurance Company ... ... Ownership.___.____.___ 2.50.000 ____JMMLIC |
Massachusetts Mutual Life
20000 ) | 54-2029484 _ Great Oak Apartments LLC .| _.__ CT | ... NIA ] Insurance Company ___._._._._._.__._.___ Ownership._____.__.._.___ _77.000 _IMMLIC |
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STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 12 13 14 15
Type If
of Control Control
(Ownership, is
Board, Owner-
Relationship Management, ship
NAIC Name of Securities Exchange Names of Domi- to Attorney-in-Fact, | Provide
Group Company | Federal ID Federal if Publicly Traded Parent, Subsidiaries ciliary Reporting Directly Controlled by Influence, Percen- Ultimate Controlling
Code Group Name Code Number RSSD CIK (U.S. or International) Or Affiliates Location Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) *
0000 54-2029484 Great Oak Apartments LLC . |__._ CT | NIA ] C.M. Life Insurance Company ... Ownership.___.____.___ 2.23.000 ___JMMLIC |
Massachusetts Mutual Life
_..0000 __. 20-8298948 Hanover Preferred Facility LLC .| ... DE | Insurance Company ... ... Ownership._. _|..45.000 ___IMMLIC |
_..0000 __. 20-8298948 ___. Hanover Preferred Facility LLC ________ | ___.__ DE | C.M. Life Insurance Company _ Ownership._. ...5.000 _____ MLIC
Cornerstone Real Estate Advisers
..0000 ___ 20-8298948 __ Hanover Preferred Facility LLC ________ | ___.__ DE | LLC Management Amwre
Massachusetts Mutual Life
0000 | o] 20-4819358 ___ Johnston Groves LLC _______________|_.___. CT | NIA ] Insurance Company ... Ownership_.__________.__ -100.000 ___iMMCLIC oo
Massachusetts Mutual Life
..0000 ___ 27-4592707 __. Kierland AZ LLC ___ Insurance Company ________.___.____.___ Ownership._. 1..79.000 ___{mmLiC oo
_..0000 __. 27-4592707 . Kierland AZ LLC ___. . C.M. Life Insurance Company ... . Ownership._ 2.21.000 ___JMMLIC |
MassMutual Boston Capital Mezzanine Massachusetts Mutual Life
_..0000 __. 20-4570515 ___ Partners |1 LP | CT.. Insurance Company Ownership._ 228500 ___JMMLIC |
MassMutual Boston Capita Massachusetts Mutual Life
0000 20-4570515 ___ Partners Il LP | CT | NIA ] Insurance Company ... ... Ownership.___.___._.___ 228500 ___JMMLIC |
Massachusetts Mutual Life
_..0000 __. 20-5984759 Metropolitan At Lorton Insurance Company ... ... Ownership._ ~1..93.500 ___IMMLIC |
..0000 __. 20-5984759 ___. Metropolitan At Lorton ___ C.M. Life Insurance Company ... . Ownership._. _..6.500 _____ MWLIC |
Massachusetts Mutual Life
0000 | o] 30-0713071 ____ Riva Portland LLC ____________________|____ CT | NIA ] Insurance Company ... Ownership.__.___________ -100.000 ___iMMCLIC oo
Sawgrass Village Shopping Center LLC Massachusetts Mutual Life
0000 | o] 27-2977720 | o e CT | NIA ] Insurance Company ... Ownership._____________ _84.000 __IMMLIC o
Sawgrass Village Shopping Center LLC
0000 | o] 27-2977720 | o e CT | NIA ] C.M. Life Insurance Company __________ Ownership.__.___________ _.16.000 __IMaCLIC oo
Massachusetts Mutual Life
0000 | o] 45-4606547 ____ UK LIW Manager LLC | CT | NIA ] Insurance Company ... Ownership._____________ 2100.000 ___{mMCLIC oo
Massachusetts Mutual Life
0000 | o] 45-4606547 ____ UK LIW Member LLC .. CT | NIA ] Insurance Company ... Ownership.__.___________ -100.000 ___iMMCLIC oo
Massachusetts Mutual Life
0000 | o] 20-2970495 Waterford Development Associates _____|[_._.__ PA | NIA ] Insurance Company ... Ownership._____________ 2.90.000 ____IMMLIC oo
Massachusetts Mutual Life
0000 | o] 45-2628608 ___ Stonebriar Frisco MM LLC _____________|_____ CT | NIA ] Insurance Company ... Ownership_.__________.__ -100.000 ___iMMCLIC oo
Massachusetts Mutual Life
..0000 ___ 26-2384708 ____ Wesley Chapel Theaters LLC . |_._.__ CT Insurance Company ____._______.____.___ Ownership._. 1..90.000 ___fmmLIC oo
_..0000 __. 26-2384708 ___ Wesley Chapel Theaters LLC ... |._._._ CT.. C.M. Life Insurance Company ... Ownership._ ~.10.000 ____JMMLIC |
MassMutual Barings Dynamic Allocation Massachusetts Mutual Life
0000 45-3168892 ___. 0Q Fund | MA | NIA ] Insurance Company ... ... Ownership.___.___._.___ 299900 ___JMMLIC |
Massachusetts Mutual Life
0000 04-3212054 | ... 0000927972 ____[0Q MassMutual Premier Balanced Fund | ... MA | NIA ] Insurance Company ... ... Ownership.____.____.___ 4200 MLIC |
MassMutual Premier Capital Massachusetts Mutual Life
0000 51-0529336 | ... 0000927972 ____[0Q Appreciation Fund | . MA | NIA ] Insurance Company ... Ownership.___.___._.___ -..5.800 MLIC |
Massachusetts Mutual Life
0000 04-3277549 | . 0000927972 ____[0Q MassMutual Premier Core Bond Fund | _.___. MA | NIA ] Insurance Company ... Ownership.____.____.___ ...3.000 MLIC |
MassMutual Premier Disciplined Value Massachusetts Mutual Life
0000 ) 04-3539084 | ... 0000927972 ____[0Q Fund | MA | NIA ] Insurance Company ... ... Ownership.___.____.___ _.0.700 _____ MLIC |
Massachusetts Mutual Life
0000 04-3520009 | ... 0000927972 ____[0Q MassMutual Premier High Yield Fund __ | ____. MA | NIA ] Insurance Company ... ... Ownership.___.____.___ 220800 ___JMMLIC |
MassMutual Premier Inflation- Massachusetts Mutual Life
0000 03-0532475 | ... 0000927972 ____[0Q Protected and Income Fund .| ___ MA | NIA ] Insurance Company ... ... Ownership.___.____.___ 2..9.400 MLIC |
MassMutual Premier International Massachusetts Mutual Life
20000 ) | 04-3212044 [ . 0000927972 ____[0Q Equity Fund | MA | NIA ] Insurance Company ___._._._._._.__._.___ Ownership._____.__.._.___ 4100 MLIC |
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SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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MassMutual Premier International Bond Massachusetts Mutual Life
0000 26-1345534 | .. 0000927972 ____[0Q Fund o MA | NIA | Insurance Company ... Ownership._.._.____.___ 2.99.200 __IMMLIC o
MassMutual Premier Small/Mid Cap Massachusetts Mutual Life
0000 | o] 04-3224705 | 0000927972 ____[0Q Opportunities Fund _____________________|_._._. MA | NIA ] Insurance Company ... Ownership.__.___________ 210800 ___ImMCLiC oo
MassMutual Premier Strategic Emerging Massachusetts Mutual Life
..0000 __. 26-3229251 ___. 10000927972 ____{0Q Markets Fund Insurance Company Ownership._. _49.100 __{MMLIC |
Massachusetts Mutual
0000 | o] 04-3277550 | 0000927972 ____[0Q MassMutual Premier Value Fund _________|.______ MA | NIA ] Insurance Company ... Ownership_.__________.__ 0..3.200 ____ weie e
MassMutual Select Diversified Value Massachusetts Mutual Life
0000 | o] 01-0821120 ____( .. 0000916053 _.__ [0Q Fund | MA | NIA ] Insurance Company ________.___.____.___ Ownership_.__________.__ _..0.700 _____ weie e
MassMutual Select Focused Value Fund Massachusetts Mutual Life
0000 | o] 04-3512590 | ... 0000916053 . (0Q ... oo MA | NIA ] Insurance Company ________.___.____.___ Ownership.__.___________ -..3.000 _____ weie e
MassMutual Select Fundamental Value Massachusetts Mutual Life
0000 | ] 04-3584138 ___ | . 0000916053 _.__ [0Q Fund | MA | NIA ] Insurance Company ________.___.____.___ Ownership_.__________.__ 1100 weie e
MassMutual Select Growth Massachusetts Mutual Life
0000 | o] 04-3512589 | ... 0000916053 _.__ [0Q Opportunities Fund _____________________|_._._. MA | NIA ] Insurance Company ... Ownership.__.___________ _..0.100 _____ weie e
MassMutual Select Indexed Equity Fund Massachusetts Mutual Life
0000 | ] 04-3410047 ___ | 0000916053 . (0Q .. oo MA | NIA ] Insurance Company ________.___.____.___ Ownership_.__________.__ 1800 ____ weie e
MassMutual Select Large Cap Value Massachusetts Mutual Life
0000 | o] 04-3513019 | ... 0000916053 _.__ [0Q Fund | MA | NIA ] Insurance Company ... Ownership.__.___________ ..2.200 ____ weie e
MassMutual Select Mid Cap Growth Massachusetts Mutual Life
0000 | o] 04-3512596 | ... 0000916053 _.__ [0Q Equity Il Fund | MA | NIA ] Insurance Company ... Ownership._____________ 1600 ____ weie e
MassMutual Select Mid-Cap Value Fund Massachusetts Mutual Life
0000 | o] 42-1710935 | . 0000916053 . (0Q ... oo MA | NIA ] Insurance Company ... Ownership.__.___________ _.1.400 weie e
Massachusetts Mutual Life
0000 | o] 04-3557000 ____ .. 0000916053 _.__ [0Q MassMutual Select Overseas Fund ________|.______ MA | NIA ] Insurance Company ... Ownership._____________ _.7.600 ____ weie e
MassMutual Select Small Cap Growth Massachusetts Mutual Life
0000 | o] 04-3464205 | 0000916053 _.__ [0Q Equity Fund . | MA | NIA ] Insurance Company ... Ownership.__.___________ -..1.900 . weie e
MassMutual Select Small Company Massachusetts Mutual Life
0000 | o] 04-3584141 | 0000916053 _.__ [0Q Growth Fund | MA | NIA ] Insurance Company ... Ownership._____________ 2100.000 ___{mMCLIC oo
MassMutual Select Small Company Value Massachusetts Mutual Life
0000 | o] 04-3584140 ___ ( 0000916053 _.__ [0Q Fund | MA | NIA ] Insurance Company ... Ownership_.__________.__ ~..0.800 _____ weie e
Massachusetts Mutual Life
0000 | o] 04-3557001 ___ 0000916053 _.__ [0Q MassMutual Select Value Equity Fund | ___.__ MA | NIA ] Insurance Company ____._______.____.___ Ownership._____________ 2.96.500 __IMMLIC o
Massachusetts Mutual Life
0000 | ] 26-2997893 | ... 0000067160 ___ MML China Fund | MA | NIA ] Insurance Company ... Ownership_.__________.__ -100.000 ___iMMCLIC oo
Massachusetts Mutual Life
0000 | o] 04-3557005 | . 0000067160 ___ MML Enhanced Index Core Equity Fund | ___.__ MA | NIA ] Insurance Company ... Ownership.__.___________ 214000 __IMCiCc oo
Massachusetts Mutual Life
0000 | o] 27-1933828 | .. 0000916053 _._. MassMutual RetireSMART 2015 Fund ______[.______ MA | NIA ] Insurance Company ________.___.____.___ Ownership.___________.__ _27.800 __IMMLIC o
Massachusetts Mutual Life
0000 | o] 27-1933753 | oo 0000916053 _._. MassMutual RetireSMART 2025 Fund ______[.______ MA | NIA ] Insurance Company ... Ownership.__.___________ 2.36.700 __IMCLIC o
Massachusetts Mutual Life
0000 | o] 27-1933389 | ... 0000916053 _._. MassMutual RetireSMART 2035 Fund ______[.______ MA | NIA ] Insurance Company ... Ownership.___________.__ _M4.100 Wi e
Massachusetts Mutual Life
0000 | o] 27-1932769 | .. 0000916053 _._. MassMutual RetireSMART 2045 Fund ______[.______ MA | NIA ] Insurance Company ... Ownership._.__________.__ _61.400 __IMWLIC e
Massachusetts Mutual Life
0000 | o] 26-1345332 | 0000916053 _._. MassMutual RetireSMART 2050 Fund ______[._.____ MA | NIA ] Insurance Company ___________.____.___ Ownership._____________ 0.29.400 __IMMLIC oo
MassMutual RetireSMART In Retirement Massachusetts Mutual Life
0000 || 03-0532464 | 0000916053 _._ Fund | MA | NIA ] Insurance Company ... Ownership..._._.__.___.__ 86500 __IMMLIC |
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1 2 3 4 12 13 14 15
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MassMutual RetireSMART Conservative Massachusetts Mutual Life
0000 | o] 45-1618155 | 0000916053 _._. Fund | MA | NIA ] Insurance Company ... Ownership.__.___________ _..3.600 _____ weie e
Massachusetts Mutual Life
0000 | o] 45-1618222 | 0000916053 _._. MassMutual RetireSMART Growth Fund ___|.______ MA | NIA ] Insurance Company ... Ownership.__.___________ 254700 __IMLIC o
MassMutual RetireSMART Moderate Fund Massachusetts Mutual Life
..0000 ___ 45-1618262 ____ -10000916053 | .o MA____| Insurance Company Ownership._._____.___|...4.400 ___ wwie o
MassMutual RetireSMART Moderate Massachusetts Mutual Life
0000 | o] 45-1618046 ___ | 0000916053 _._. Growth Fund | MA | NIA ] Insurance Company ... Ownership_.__________.__ -..1.900 . weie e
,,,,,,, Cayman
..0000 __. HarbourView CLO 2006-1 Limited OppenheimerFunds, Inc. _. Influence._. MWLIC |
_..0000 __. 61-1504919 ___ Oppenheimer Absolute Return Fund . OppenheimerFunds, Inc. . Ownership._ MLIC |
Oppenheimer Capital Appreciation Fund Massachusetts Mutual Life
_..0000 __. 13-3054122 . 20000319767 | e MA Insurance Company Ownership._ MLIC |
Massachusetts Mutual Life
0000 84-1073463 | ... 0001116894 ____ Oppenheimer Main Street Fund | . MA | NIA ] Insurance Company ... ... Ownership. MLIC |
Massachusetts Mutual Life
_..0000 __. 22-3849391 | . 0001163166 ____ Oppenheimer Real Estate Fund .. Insurance Company Ownership._ MMLIC
..0000 __. | 27-5013457 ___. Oppenheimer Short Duration Fund __|OppenheimerFunds, Inc. _ | Ownershi MMLIC
_..0000 __. 13-3949688 ___. Rye Select Broad Market Prime .. Tremont Group Holdings, Inc. . Influence... MMLIC
Asterisk Explanation

oUW =

Massachusetts Mutual Life Insurance Company owns 9% of the debt of Jefferies Finance LLC
_| Babson Capital Loan Strategies Fund, L.P. owns 65.3% of the debt of Loan Strategies Funding, LLC
Babson Capital Management LLC is the investment advisor for this fund and MassMutual Holding LLC has an ownership position
Benton Street I, L.P. ownership percentage of 8.2% includes intercompany ownerships for Babson Credit Strategies Fund. L.P. for 4.3% and Blue Chip Multi-Strategy Fund L.P. for 0.9%. MassMutual Holding LLC also owns a position in Benton Street Partners |, L.P
_| The Benton Street Il, L.P. ownership percentage of 98.8% includes intercompany ownerships for Babson Capital Loan Strategies Fund, L.P. for 60.6% and Winterset Capital Partners, L.P. for 36.4%

Fugu Credit PLC owns 51% of the debt of Fugu CLO B.V




STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual 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:

JOA AR AT A AOR R
6 5 9 3 5 2 0 1 2 4 9 0 0 0 0 0 1
TR AT AT ORI
6 5 9 3 5 2 0 1 2 3 6 5 0 0 0 0 1
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 5 9 3 5 2 0 1 2 4 4 5 0 0 0 0 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
6 5 9 3 5 2 0 1 2 4 4 6 0 0 0 0 1
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 5 9 3 5 2 0 1 2 4 4 1 0 0 0 0 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 5 9 3 5 2 0 1 2 4 4 8 0 0 0 0 1
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
6 5 9 3 5 2 0 1 2 4 4 9 0 0 0 0 1
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STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date 4
1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Fully refundable deposits and prepayments and other miscellaneous .| . 72,641,811 | 66,253,980 | ... 6,387,831 | - 1,401,215
2505. Pension plan asset 709,739,276 | .. 707,279,469 | ... 2,459,807 | ... 2,459,807
2506. (Cash advances to agents 88,313,572 | ... 88,313,572
2507.  Commissions and expenses on long-term lease 28,182,523 |.. ..28,182,523
2508. Intangible assets 2,805,556 | ... 2,805,556
2509. Bills receivable 224,655 224,655
2597. Summary of remaining write-ins for Line 25 from overflow page 901,907,392 893,059,754 8,847,638 3,861,022
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504. Deferred liability 5,720,405 | ... 5,720,405
2597. Summary of remaining write-ins for Line 25 from overflow page 5,720,405 5,720,405

15




STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, December 31 of prior year

1,191,973,571

,,,,,,,,,,,,,,, 1,128, 162,592

2. Cost of acquired:
2.1 Actual cost at time of acquisition 415,427 165,237,756
2.2 Additional investment made after acquisition 9,431,786 | | 64,155,873
3. Current year change in encumbrances 904,042 16,033,315
4. Total gain (loss) on disposals 4,737,270 | 30,346,862
5. Deduct amounts received on disposals 12,096,251 115,302, 368
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment recognized 124,443
8. Deduct current year's depreciation 24,572,704 | 96,536,016
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 1,170,793, 141 .1,191,973,571
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10) 1,170,793, 141 1,191,973,571
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 12,443,246,897 | 11, 348,303,679
2. Cost of acquired:
2.1 Actual cost at time of acquisition 1,376,271,478 | . 3,005,634,000
2.2 Additional investment made after acquisition 3,593,886 _..153, 346,176
3. Capitalized deferred interest and other 133,919 (1,098,627)
4. Accrual of discount 1,287,002 .. 5,006,231
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals (4,644,256) (12,054,213)
7. Deduct amounts received on disposals 426,198,566 | . 1,989,776,673
8. Deduct amortization of premium and mortgage interest points and commitment fees 1,815,029 | 1,741,863
9. Total foreign exchange change in book value/recorded investment excluding accrued interest 9,672,694 | . (15,160,927)
10. Deduct current year's other than temporary impairment recognized 49,210,886
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .| 13,401,548,025 | 12,443,246,897
12.  Total valuation allowance (28,249,133)]... _.(45,670,001)
13. Subtotal (Line 11 plus Line 12) 13,373,298,892 | 12,397,576,896
14. Deduct total nonadmitted amounts
15.  Statement value at end of current period (Line 13 minus Line 14) 13,373,298,892 12,397,576,896
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 5,978,692,000 | 5,684,549,538
2. Cost of acquired:
2.1 Actual cost at time of acquisition 56,646,769 331,270,090
2.2 Additional investment made after acquisition 282,216,319 995,723,884
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease) 181,373,696
6. Total gain (loss) on disposals 12,871,989 |
7. Deduct amounts received on disposals 315,339,845
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value 1,865,925 [ (21,699,884)
10. Deduct current year's other than temporary impairment recognized 2,747,864 | 2,754,334
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 6,195,578,989 | _..5,978,692,000
12.  Deduct total nonadmitted amounts 332,399,172 | .. 336,668,499
13. Statement value at end of current period (Line 11 minus Line 12) 5,863,179,817 5,642,023,501
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 59,345,453,712 |______54,611,803,256
2. Cost of bonds and stocks acquired 4,727,727,777 |.. 22,392,977,518
3. Accrual of discount 107,154,664 | 504,607,389
4. Unrealized valuation increase (decrease) 264,539,882 710,125,237
5. Total gain (loss) on disposals 93,147,794 327,157,992
6. Deduct consideration for bonds and stocks disposed of 3,893,815,453 [ 18,943,321,485
7. Deduct amortization of premium 13,497,418 | ! 57,367,631
8. Total foreign exchange change in book/adjusted carrying value 28,911,273 (36,031,618)
9. Deduct current year's other than temporary impairment recognized 44,276,906 | 164,496,946
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 60,615,345,325 | 59,345,453,712
11. Deduct total nonadmitted amounts
12.  Statement value at end of current period (Line 10 minus Line 11) 60,615,345,325 59,345,453,712

SI01
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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

STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

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) 33,717,845,987 | 2,320,791,882 | 2,293,665,449 | 117,385,827 | 33,862,358,247 33,717,845,987
2. Class2 (a) 17,720,336,662 | 6,660,420,716 | 6,527,268,254 8,045,257 17,861,534, 381 17,720,336,662
3. Class3(a) 1,608,775,180 | 742,932,833 | | 523,919, 165 1,684,360 1,829,473,208 1,608,775, 180
4. Class 4 (a) 915,376,810 | . 233,675,181 | 135,026,753 1,457,636 1,015,482,874 915,376,810
5. Class5 (a) 718,005,351 | ¢ 45,215,811 | 54,577,398 6,507,193 715,150,957 718,005,351
6. Class6 (a) 125,238,109 10,987,411 14,572,852 (1,527,168) 120, 125,500 125,238,109
7. Total Bonds 54,805,578,099 10,014,023,834 9,549,029,871 133,553, 105 55,404,125, 167 54,805,578,099
PREFERRED STOCK
8. Class 1 196,591,089 | 12,750,000 209,341,089 196,591,089
9. Class2
10. Class 3 123,000,000 123,000,000 123,000,000
11. Class 4 1,289,449 6,429,000 6,429,000 1,289,449 1,289,449
12. Class 5 468,277 468,277 468,277
13. Class 6 1,716,325 102,878 34,007 1,647,544 1,716,325
14. Total Preferred Stock 323,065, 140 12,750,000 6,531,878 6,463,097 335,746,359 323,065, 140
15. Total Bonds and Preferred Stock 55, 128,643,239 10,026,773,834 9,555,561,749 140,016,202 55,739,871,526 55, 128,643,239

(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 $

,,,,,,,,,,,,,,,,,,,,, 5,000,972 ; NAIC2 $

,,,,,,,,,,,,,,,,,, 545,743,713 ; NAIC3 $........_ 64,977,129 ;




STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual 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 152,026,286 XXX 151,812,837 4,292

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 prior year 344,635,447 | . 118,059,332

172,268,940 | 2,442,289,713

460,53 | 2,278,969

7,080 195,604

365,345,715 | 2,219,039, 140

Total foreign exchange change in book/adjusted carrying value 850,969
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) 152,026,287 | ... 344,635,447

152,026,287 344,635,447

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

SI03




STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

—_

© © ® N o o A 0N

- a
—_

3.1
3.2

3.3
4.1
4.2

Book/Adjusted Carrying Value, December 31, prior year (Line 9, prior year)

3,153,563,461

Cost Paid/(Consideration Received) on additions 125,363,676
Unrealized Valuation increase/(decrease) (800,868,614)
Total gain (loss) on termination recognized 99,125,212
Considerations received/(paid) on terminations 160,309,294
Amortization 5,113

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)

2,416,879,554

Deduct nonadmitted assets

2,416,879,554

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 17, current year to date minus

3.22 Section 1, Column 17, prior year

Change in amount recognized

3.23 Section 1, Column 16, current year to date minus (110,661,420)

3.24 Section 1, Column 16, prior year (10,974,528)

(99,686,892)

(99,686,892)

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 130,831,539

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



STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual 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

GoIsS

2 3 4 5 6 7 Derivative Instrument(s) Open Cash Instrument(s) Held
10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Carrying Other Carrying
Description Description Amount Value Fair Value Date Description Value Fair Value CUSIP Description Description Value Fair Value
Kayne Anderson MIp Investment
Credit Default Indicies ... |4 | 22,000,000 | ... 25,852,178 27,096,953 |03/21/2007 ______ Swap/CDX Long (397,822) (397,822) | 486606-B8-4 __ [Company/Senior Note Series K _______ |1 | 26,250,000 | ... 27,494,775
Bowater Saluda Note Holdings
Credit Default Indicies ... |3 | 22,000,000 8,638,707 10,628,163 |03/22/2010 ______ Swap/CDX Long 238,707 238,707 [10222*-AA-9 __ |LLC/Senior Secured Note 8,400,000 10,389,456
SAP Ireland US Financial Svcs/Gtd
Credit Default Indicies 35,000,000 36,797,250 |03/22/2010 __.___ Swap/CDX Long G7815@-AB-7 __ [Senior Note Series B 35,000,000 | ... 36,797,250
CFS Retail Property Trust/Senior
Credit Default Indicies 21,800,000 24,848,948 |03/22/2010 _____ Swap/CDX Long 01296#-AB-5 __ Note Series 2007-1 Tr B (1 . f._ 21,800,000 | ... 24,848,948
Black & Decker Corporation - MMIX Properties SPV LLC/Gtd Senior
_ [Senior Note 5,000,000 5,550,205 6,079,855 | 11/07/2006 _____ Swap/CDS Long 50,205 50,205 |55328@-AA-5 __ [Secured Note 5,500,000 6,029,650
MMIX Properties SPV LLC/Gtd Senior
C B S Corp. - Note 5,000,000 5,534,782 6,064,432 | 11/07/2006 _____ Swap/CDS Long 34,782 34,782 [55328@-AA-5 __ [Secured Note 5,500,000 6,029,650
First Data Corporation - Senior MMIX Properties SPV LLC/Gtd Senior
Note 5,000,000 5,181,504 5,711,154 | 11/07/2006 __.__ Swap/CDS Long (318,496) (318,496) [ 553288-AA-5 __ [Secured Note 5,500,000 6,029,650
Computer Sciences Corporation - MMIX Properties SPV LLC/Gtd Senior
Note 5,000,000 5,433,572 5,963,222 | 11/07/2006 __.__ Swap/CDS Long (66,428) (66,428) [ 553288-AA-5 __ [Secured Note 5,500,000 6,029,650
Copenhagen Airports A/S/Senior
Raytheon Company 8,350,000 1,705,203 1,841,238 [03/22/2010 _____ Swap/CDS Long 205,203 205,203 [K3752#-AB-4 __ Note Series B 1,500,000 1,636,035
Iberdrola International B.V./Gtd
Raytheon Company 8,450,000 8,760,622 | 03/22/2010 _____ Swap/CDS Long N4345#-AC-1 __ [Senior Note Series C 8,450,000 8,760,622
ETSA Utilities Finance Pty
Ltd./Gtd Senior Secured Note Ser B
Northrup Grumman Corporation ____._ 8,350,000 7,798,825 8,940,915 | 03/22/2010 _____ Swap/CDS Long 198,825 198,825 |Q3629#-AD-5 __ 7,600,000 8,742,090
Woodward Governor Company/Senior
Northrup Grumman Corporation _______ 2,000,000 2,209,282 |03/22/2010 ______ Swap/CDS Long 980745-B*-3 __ [Note Series C ... |2 ) 2,000,000 | ... 2,209,282
ETSA Utilities Finance Pty
Ltd./Gtd Senior Secured Note Ser B
Northrup Grumman Corporation ____._ 8,500,000 7,802,397 8,944,487 | 03/22/2010 _____ Swap/CDS Long 202,397 202,397 |036294-AD-5 _ 7,600,000 8,742,090
Woodward Governor Company/Senior
Northrup Grumman Corporation _______ 2,000,000 2,209,282 |03/22/2010 ______ Swap/CDS Long 980745-B*-3 __ [Note Series C ... |2 ) 2,000,000 | ... 2,209,282
Urenco Ltd./Gtd Senior Note Series
Raytheon Company 8,500,000 7,681,706 8,947,478 | 03/22/2010 _____ Swap/CDS Long 206,706 206,706 |G9298#-AN-1 __ |B 7,475,000 8,740,772
Brookfield Power New York
Raytheon Company 2,000,000 2,328,540 |03/22/2010 _____ Swap/CDS Long 11283#-AD-3 __ [Financing LP/Note Series 4 (1 [ 2,000,000 | ... 2,328,540
Urenco Ltd./Gtd Senior Note Series
Air Products 8,500,000 7,638,750 8,904,522 |03/22/2010 _____ Swap/CDS Long 163,750 163,750 | G9298#-AN-1 __ |B 7,475,000 8,740,772
ETSA Utilities Finance Pty
Ltd./Gtd Senior Secured Note Ser B
Air Products 1,600,000 1,840,440 [03/22/2010 _____ Swap/CDS Long 03629#-AD-5 __ 1,600,000 1,840,440
Bowater Saluda Note Holdings
Air Products 1,000,000 1,236,840 [03/22/2010 _____ Swap/CDS Long 10222*-AA-9 __ |LLC/Senior Secured Note 1,000,000 1,236,840
Copenhagen Airports A/S/Senior
Raytheon Company 8,350,000 1,703,059 1,839,094 (03/22/2010 _____ Swap/CDS Long 203,059 203,059 [K3752#-AB-4 __ Note Series B 1,500,000 1,636,035
Iberdrola International B.V./Gtd
Raytheon Company 8,450,000 8,760,622 | 03/22/2010 _____ Swap/CDS Long N4345#-AC-1 __ [Senior Note Series C 8,450,000 8,760,622
Dartmouth College/Senior Secured
Hasbro, Inc. 4,300,000 4,897,391 5,721,566 |03/22/2010 _____ Swap/CDS Long (2,609) (2,609) | 89838#-AB-3 _. [Note 4,900,000 5,724,175
Waste Management, Inc. - Senior MMIX Properties SPV LLC/Gtd Senior
Note 3,650,000 4,110,906 4,505,736 | 04/13/2007 _____ Swap/CDS Long 10,906 10,906 |553288-AA-5 __ [Secured Note 4,100,000 4,494,830
Waste Management, Inc. - Senior United States Department of
Note 150,000 172,963 182,031 | 04/13/2007 ______ Swap/CDS Long 448 448 |912828-BA-7 __ [Treasury/Note 172,515 181,583
Wachovia Bank Commercial Mortgage
Special Values Opportunities Fund Trust/Series 2006-C25 Class A4 REID
1,515,151 23,026,979 25,977,839 |03/29/2011 ______ Swap/Total Return 23,627 23,627 (92976V-AE-8 __ | .V 23,003,352 | ... 25,954,212
Wachovia Bank Commercial Mortgage
Special Values Opportunities Fund Trust/Series 2006-C26 Class A3 REID
4,504,769 5,156,928 | 03/29/2011 _____ Swap/Total Return 92977R-AD-8 _. 4,504,769 5,156,928
Wachovia Bank Commercial Mortgage
Special Values Opportunities Fund Trust/Series 2006-C25 Class A4 REID
,,,,,,,,,,,, 22,931,818 |._.._......22,979,792 25,930,652 |03/29/2011 __._.. Swap/Total Return (23,560) (23,560) [ 92976V-AE-8 _ |...........23,003,352 | ._.......25,954 212
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SCHEDULE DB - PART C - SECTION 1

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

STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

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
Wachovia Bank Commercial Mortgage
Special Values Opportunities Fund Trust/Series 2006-C26 Class A3 REID
847430 A*9 ... 1 4,504,769 5,156,928 |03/29/2011 ._._._ 07/13/2014 ... Swap/Total Return 92977R-AD-8 _. 4,504,769 5,156,928
9999999 - Totals 237,018,457 262,585,019 XXX XXX XXX 729,700 729,700 XXX XXX XXX 236,288,757 261,855,319
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STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual 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 18 190,468, 182 18 190,468, 182
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 1 21,000,000 1 21,000,000
Less: Positions Disposed of for Failing Effectiveness
Criteria
Less: Decreases in Replication (Synthetic Asset)
Transactions Statement Value XXX 22,371,212 XXX XXX XXX XXX 22,371,212
Ending Inventory 17 147,096,970 17 147,096,970
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13.
14,
15.
16.

STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual 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
2,416,879,554

Part B, Section 1, Column 14

Total (Line 1 plus Line 2)

Part D, Column 5

,,,,,,,,,,,,,, 2,416,879,554
7,342,714,879

Part D, Column 6

(4,925,835,325)

Total (Line 3 minus Line 4 minus Line 5)

Part A, Section 1, Column 16

Fair Value Check
2,416,879,554

Part B, Section 1, Column 13

Total (Line 7 plus Line 8)

Part D, Column 8

,,,,,,,,,,,,,, 2,416,879,554
7,342,714,879

Part D, Column 9

(4,925,835,325)

Total (Line 9 minus Line 10 minus Line 11)

Part A, Section 1, Column 21

Potential Exposure Check

1,765,596, 251

Part B, Section 1, Column 19

120,982,750

Part D, Column 11

1,886,579,001

Total (Line 13 plus Line 14 minus Line 15)
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STATEMENT AS OF MARCH 31, 2012 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE E - VERIFICATION

(Cash Equivalents)

Year To Date

2

Prior Year Ended
December 31

—_

10.
11.

12.

N o o > D

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

997,018,975 || 681,848,351
5,164,033,380 ... 25,867,558,724
1,204,524 | ... 4,598,504
26,689 14,038

Deduct consideration received on disposals

5,698,678,027

,,,,,,,,,,,, 25,557,000,642

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

463,695,541

,,,,,,,,,,,,,,,,,, 997,018,975

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

463,695,541

997,018,975

S108
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