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STATEMENT AS OF MARCH 31, 2013 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 65,750,526,820 65,750,526,820 | ... .. 56,890,628,752
2. Stocks:

2.1 Preferred stocks

347,338,160

2.2 Common stocks

6,845,382,361

Mortgage loans on real estate:
3.1 First liens

14,996,864,605

3.2 Other than first liens.

347,338,160

6,845,382,361

14,996,864,605

l....335,646,121
,,,,,,,,,,,,,, 6,609,034 ,374

,,,,,,,,,,,, 13,957,098,772

Real estate:
4.1 Properties occupied by the company (less $

encumbrances)

98,963,037

4.2 Properties held for the production of income (less

98,963,037

,,,,,,,,,,,,,,,,,, 100, 125,243

$ 212,916,350 encumbrances) 1,026,346,273 1,026,346,273 | 1,033,274,822
4.3 Properties held for sale (less $ ...
encumbrances)
5 Cash($ | 570,438,382 ), cash equivalents
¢ 1,603,600,017 ) and short-term
investments ($ . 585,630,191 ) 2,759,668,590 | | 2,759,668,590 | 2,815,984,541
6. Contract loans (including$ . premium notes) ____| 10,140,167,222 | . 294,831 | . 10,139,872,391 | 10,021,946,499
7. Derivatives 7,899,564,940 7,899,564,940 | _2,858,091,581
8. Other invested assets 6,669,877,258 | 83,475,964 | 6,586,401,294 | | 6,538,003,770
9. Receivables for securities 35,497,928 35,497,928 | ... 1,568,138
10. Securities lending reinvested collateral assets
11.  Aggregate write-ins for invested 1t
12. Subtotals, cash and invested assets (Lines 1 to 11) 116,570,197,194 | 83,770,795 | __ 116,486,426,399 | 101,161,402,613
13. Titleplantsless$ ... charged off (for Title insurers
only)
14. Investment income due and accrued 1,476,854,490 | 103,033 | ... 1,476,751,457 | . 385,009,908
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection| 88,440,581 | 2,887,455 | . 85,553,126 | .. 109,971,735
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including $ ...
earned but unbilled premiums) 508,399,979 508,399,979 | ____.._._..526,833,808
15.3 Accrued retrospective premiums
16. Reinsurance:
16.1 Amounts recoverable from reinsurers 43,996,039 43,996,039 | 18,895,708
16.2 Funds held by or deposited with reinsured companies
16.3 Other amounts receivable under reinsurance contracts 9,273,192 9,273,192 | 19,986,028
17.  Amounts receivable relating to uninsured plans
18.1 Current federal and foreign income tax recoverable and interest thereon ___ | 220,812,863 | oo 220,812,863 | ... 285,655,030
18.2 Net deferred tax asset 706,335,436 706,335,436 | 607,477,429
19. Guaranty funds receivable or on deposit 27,604,922 27,604,922 | 27,695,296
20. Electronic data processing equipment and software 251,940,690 | 225,040,830 ... 26,899,860 [ ... 25,531,282
21. Furniture and equipment, including health care delivery assets
$ ) 17,435,746 | 17,435,746
22. Net adjustment in assets and liabilities due to foreign exchange rates 5,761
23. Receivables from parent, subsidiaries and affiliates 76,522,604 76,522,604 | .. 34,440,804
24. Healthcare ($ ... ) and other amounts receivable
25. Aggregate write-ins for other than invested assets 1,062,581,934 | 917,475,425 | - 145,106,509 | - 105,616,262
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 12 to 25) 121,060,395,670 1,246,713,284 119,813,682,386 103,308,521,664
27. From Separate Accounts, Segregated Accounts and Protected Cell
Accounts 54,580,893,740 54,580,893,740 | 52,340,206,257
28. Total (Lines 26 and 27) 175,641,289,410 1,246,713,284 174,394,576, 126 155,648,727,921
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. Fully refundable deposits and prepayments and other miscellaneous .| . . .. - 103,082,971 ... 63,040,873 | . 40,042,098 | ... 487,866
2502. Investment in trust 36,796,026 36,796,026 | 35,807,276
2503. Employee insurance plan advances 36,868,276 | ... 124,730 | 36,743,546 | ... 35,713,656
2598. Summary of remaining write-ins for Line 25 from overflow page ...\ . 885,834,661 ... 854,309,822 ... 31,524,839 | 33,607,464
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 1,062,581,934 917,475,425 145,106,509 105,616,262




STATEMENT AS OF MARCH 31, 2013 OF THE Massachusetts Mutual Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

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

Aggregate reserve for life contracts $ ________ 77,331,644 ,464 less $
(including$ oo 52,728,817 Modco Reserve)

Current
Statement Date

2
December 31
Prior Year

77,331,644 ,464

,,,,,,,,,,,, 71,243,342, 721

2. Aggregate reserve for accident and health contracts (including$ 18,069,632 Modco Reserve) 2,511,147,242 | 2,490,755,452
3. Liability for deposit-type contracts (including$ . Modco Reserve) 9,202,275,833 | 5,322,733,989
4. Contract claims:
e T X - Y O 291,629,905 | 259,222,811
4.2 Accident and health 21,255,792 | . ...20,723,397
5. Policyholders’ dividends $ 9,587,048 and coupons$ due and unpaid 9,587,048 | | 9,641,981
6. Provision for policyholders’ dividends and coupons payable in following calendar year - estimated amounts:
6.1 Dividends apportioned for payment (including $ Modco) 1,401,048,870 | 1,390, 114,061
6.2 Dividends not yet apportioned (including $ Modco)
6.3 Coupons and similar benefits (including $ Modco)
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
$ discount; including$ 4,625,495 accident and health premiums 25,412,238 | . 23,390,741
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 whichn$ is for medical loss ratio rebate per the Public Health
Service Act 17,646,069 [ 16,981,006
9.3 Other amounts payable on reinsurance, including $ ... 17,857,987 assumedand $ ... 10,669,232
ceded 28,527,219 | . 34,790,146
9.4 Interest Maintenance Reserve 886,779,709 | 690,303,669
10. Commissions to agents due or accrued-life and annuity contracts $ 25,851,131 , accident and health
$ 377,479 and deposit-type contractfunds $ . e 26,228,610 | 7,489,614
11.  Commissions and expense allowances payable on reinsurance assumed 6,573,496 | .. 6,458,719
12. General expenses due or accrued 800,203,599 | .S 980,122,733
13. Transfers to Separate Accounts due or accrued (net) (including$ . (251,776,295) accrued for expense
allowances recognized in reserves, net of reinsured allowances) (292,469,609)| .| (284,658,039)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 60,009,160 |.________.74,399,738
15.1 Current federal and foreign income taxes, including $ ... on realized capital gains (losses) 4
15.2 Net deferred tax liability
16. Unearned investment income 134,821,113 | .- 104,563,844
17.  Amounts withheld or retained by company as agent or trustee 65,173,470 | . 68,540,200
18. Amounts held for agents' account, including$ . agents' credit balances 235,852,865 | 230,017,455
19. Remittances and items not allocated 302,848,056 | 166,499,393
20. Net adjustment in assets and liabilities due to foreign exchange rates 186
21. Liability for benefits for employees and agents if not included above 159,526,814 | ... 157,420,111
22. Borrowed money$ 250,000,000 and interestthereon$ . (23,479) 249,976,521 [ 249,979,875
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 Asset valuation reserve 1,996,238,599 | 1,928,271,336
24.02 Reinsurance in unauthorized and certified ($ ... ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ... ) reinsurers
24.04 Payable to parent, subsidiaries and affiliates 40,117,378 | . 29,917,331
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans
24.07 Funds held under coinsurance
24.08 Derivatives 5,477,169,201 | 202,111,115
24.09 Payable for securities 163,359,313 | _____._._..33,385,103
24.10 Payable for securities lending
2411 Capitalnotes $ and interest thereon $
25. Aggregate write-ins for liabilities 6,095,581,227 5,173,940,930
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 107,338,064,393 90,630,459,432
27. From Separate Accounts Statement 54,571,861,409 | 52,331,384,851
28. Total liabilities (Lines 26 and 27) 161,909,925,802 142,961,844 ,283
29. Common capital stock
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32, Surplus notes 1,739,511,666 | 1,739,410,311
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds 3,250,000 | 3,250,000
35.  Unassigned funds (surplus) 10,741,888,658 10,944,223 ,327
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$ 9,032,331 in Separate Accounts Statement) 12,484,650,324 12,686,883,638
38. Totals of Lines 29, 30 and 37 12,484,650, 324 12,686,883,638
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 174,394,576,126 155,648,727,921
DETAILS OF WRITE-INS
2501. Reverse repurchase agreements and interest expense 3,741,324 878 | . 3,824,201,585
2502. Derivative interest expense 1,126,668,178 | .
2503. Derivative collateral 1,098,027,152 | 1,304,468,753
2598. Summary of remaining write-ins for Line 25 from overflow page 129,561,019 | 45,270,592
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 6,095,581,227 5,173,940,930
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Designated surplus for group annuities 2,500,000 [ ... 2,500,000
3402. Designated surplus for separate account business 750,000 [ 750,000
3403.
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 3,250,000




STATEMENT AS OF MARCH 31, 2013 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 4,213,006,652 | ... 3,631,171,868 | ... 20,309,458,078
2. Considerations for supplementary contracts with life contingencies. 6,083,716 | ... 5,970,320 17,198,821
3. Net investment income 1,259,872,048 | .. 1,143,895,153 | 4,798,175,414
4. Amortization of Interest Maintenance Reserve (IMR) 68,777,940 35,103,051 |- 129,640,442
5. Separate Accounts net gain from operations excluding unrealized gains or losses 3,851 34,089 25,583
6. Commissions and expense allowances on reinsurance ceded 22,157,626 ...25,072,709
7. Reserve adjustments on reinsurance ceded 15,736,206 | ... . 14,971,939
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate Accounts 76,494,067 | 73,789,653 | 313,583,084
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income 92,993,614 30,302,495 115,107,703
9. Totals (Lines 1 to 8.3) 5,755,125,720 4,960,311,276 25,851,474, 772
10. Death benefits 336,367,965 373,112,395 ..1,278,570,533
11.  Matured endowments (excluding guaranteed annual pure endowments) 4,374,060 | 3,076,849 | ...16,827,018
12.  Annuity benefits 286,249,168 270,963,521 1,025,297,931
13. Disability benefits and benefits under accident and health contracts 86,503,712 [ ... 86,881,428 [ . 340,435,673
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts 3,590,850,337 | 2,027,036,998 | .. ¢ 8,084,814,071
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds 77,551,286 _..40,688,301 163,502,810
18. Payments on supplementary contracts with life contingencies 2,437,517 372,
19. Increase in aggregate reserves for life and accident and health contracts 778,528,399 321,282,328 5,173,412, 118
20. Totals (Lines 10 to 19) 5,162,862,444 | . 3,125,414,356 | ... 16,092,406,251
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
business only) 144,149,593 132,886,762 578,482,033
22. Commissions and expense allowances on reinsurance assumed 385,085,740 | . 6,836,495 | ...26,440,864
23. General insurance expenses 362,049,877 | .. 45,525,837 | . 1,420,454 947
24. Insurance taxes, licenses and fees, excluding federal income taxes 51,617,951 | . 48,249,337 |
25. Increase in loading on deferred and uncollected premiums (268,980)] ... 963,024 |
26. Net transfers to or (from) Separate Accounts net of reinsurance 89,405,622 567,129,523 141,
27. Aggregate write-ins for deductions (688,393,640) 14,256,318 1,562,407
28. Totals (Lines 20 to 27) 5,506,508,607 4,241,261,652 23,934,741,999
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
Line 28) 248,617,113 [ 719,049,624 | 1,916,732,773
30. Dividends to policyholders 324,679,744 306,338,417 1,378,515,704
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29
minus Line 30) (76,062,631)( ... 412,711,207 | ... 538,217,069
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 15,349,851 (101,561,976) (108,304,796)
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) (91,412,482)( ! 514,273,183 | . 646,521,865
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof$ (27,783,547) (excluding taxesof $ | (11,329,871)
transferred to the IMR) (84,957,836) (144,038,367) 108,979,674
35. Netincome (Line 33 plus Line 34) (176,370,318) 370,234,816 755,501,539
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year 12,686,883,638 11,417,365,503 11,417,365,503
37.  Netincome (Line 35) (176,370,318) 370,234,816 _....155,501,539
38. Change in net unrealized capital gains (losses) less capital gains tax of $§ (91,766,088) (188,974,631)[ 742,645,690
39. Change in net unrealized foreign exchange capital gain (loss) (39,309,569)| . ___..17,650,463 [ | (8,285,231)
40. Change in net deferred income tax (17,474,362) (550,732,439)
41. Change in nonadmitted assets 56,371,467 | 27,219,148 | - 155,819,719
42. Change in liability for reinsurance in unauthorized and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease (31,077,892)
44. Change in asset valuation reserve (67,967,263)| ... 23,983,719 [ | (245,625,754)
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period 7,324 2,336 (8,275)
47. Other changes in surplus in Separate Accounts Statement 207,074 | 625,959 | . 1,139,920
48. Change in surplus notes 101,355 [ . 398,767,497 | __.._._....399,071,562
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 39,972,213 (23,679,042) 19,986,404
54. Net change in capital and surplus for the year (Lines 37 through 53) (202,233,314) 474,868,605 1,269,518,135
55. Capital and surplus, as of statement date (Lines 36 + 54) 12,484,650,324 11,892,234,108 12,686,883,638
DETAILS OF WRITE-INS
08.301. Administrative fee and other income 92,993,614 [ . 30,302,495 [ . 115,107,703
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) 92,993,614 30,302,495 115,107,703
2701. Modco adjustment for reinsurance agreement (698,380,488)
2702. Transfer of group pension contract losses to IMR (6,173,746) ..(5,896,212) .(33,838,285)
2703. Change in liability for employee/agent benefit plans 14,616,573 | . 13,056,209 |
2798. Summary of remaining write-ins for Line 27 from overflow page 1,544,021 | 7,096,321
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) (688,393,640) 14,256,318
5301. Other changes in surplus 21,048,897 | .| (23,679,042)( ... (31,904,123)
5302. Accumulated other comprehensive income - pension 18,923,316 51,890,527
5303.
5398. Summary of remaining write-ins for Line 53 from overflow page
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 39,972,213 (23,679,042) 19,986,404




STATEMENT AS OF MARCH 31, 2013 OF THE Massachusetts Mutual Life Insurance Company

CASH FLOW

-

10.
11.

12.

13.

14.
15.

16.

17.

18.
19.

© ® N o o > 0 N

Cash from Operations

Premiums collected net of reinsurance

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

4,246,574,324

Net investment income

1,289,663,044

Miscellaneous income

212,263,145

Total (Lines 1 to 3)

,,,,,,,,,,,,,, 3,681,792,116
,,,,,,,,,,,,,, 1,179,468,480
147,118,051

,,,,,,,,,,,, 20,279,632,070
,,,,,,,,,,,,,, 4,789,178,799
599,573,340

5,748,500,513

Benefit and loss related payments

5,008,378,647

25,668,384,209

4,310,298,789

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

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

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

gains (losses)

92,049,380 tax on capital

Total (Lines 5 through 9)

Net cash from operations (Line 4 minus Line 10)

Cash from Investments

Proceeds from investments sold, matured or repaid:

,,,,,,,,,,,,, 2,716,860,709

,,,,,,,,,,,, 10,670,473,682

,,,,,,,,,,,,,,,,,,, 97,431,508 | 587,087,807 | _.___5,755,106,384
419,973,445 | 536,946,647 | 2,021,337,899
313,799,868 | 200,551,841 | 1,313,470,323
(65,945,996) 39,092,597 (25,813,715)

5,075,557,704 4,179,539,601 19,734,574,573
672,942,809 828,839,046 5,933,809,636

12.1 Bonds 4,514,731,240
12.2 Stocks 206,870,217
12.3 Mortgage loans 447,210,599
12.4 Real estate 249,934 |
12.5 Other invested assets 291,962,151
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments 3,405,014

12.7 Miscellaneous proceeds

(240,808,310)

|...408,809,299
|...426,198,566

,,,,,,,,,,,,,,,,, 230,995,325
,,,,,,,,,,,,,,,,,,,,,,,,, (69,461)
(193,767,875)

12,096,250 | ..

,,,,,,,,,,,, 16,842,073,657
|....777,892,800
,,,,,,,,,,,,, 2,055,444,553
102,670,766
,,,,,,,,,,,,,, 1,005,776,497
,,,,,,,,,,,,,,,,,,,, (1,997,803)
(65,077,762)

12.8 Total investment proceeds (Lines 12.1 to 12.7)

Cost of investments acquired (long-term only):

5,223,620,845

,,,,,,,,,,,,,, 4,369,268,232

,,,,,,,,,,,, 20,716,782,708

13.1 Bonds 13,385,384,655 | 4,677,721,422 | 19,736,602,219
13.2 Stocks 225,788,605 | 50,006,275 | _.__...803,147,514
13.3 Mortgage loans 1,517,159,384 | 1,379,865,364 | . 3,582,434,197
13.4 Real estate 16,538,273 | 10,751,255 | . 120,771,397
13.5 Other invested assets 352,890,472 | 338,863,088 | 1,515,013,066
13.6 Miscellaneous applications (129,974 ,256) (551,608,987) 68,820,044
13.7 Total investments acquired (Lines 13.1 to 13.6) 15,367,787,133 5,905,598,417 25,826,788,437
Net increase (or decrease) in contract loans and premium notes 117,760,188 143,387,919 543,478,243

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

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

16.1 Surplus notes, capital notes

(10,261,926,476)

(1,679,718,104)

(5,653,483,972)

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

101,355 |..d 398,767,497 |..___..399,071,562
(787) (472) (11,674)
16.4 Net deposits on deposit-type contracts and other insurance liabilities (14,532,815) | { (6,765,062)|....___.._ 587,675,832

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

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

plus Line 16.6)

RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS

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

Cash, cash equivalents and short-term investments:

19.1 Beginning of year

9,547,099,963

(305,305,278)

(81,658,495)

9,532,667,716

86,696,685

905,077,225

,,,,,,,,,,,,,,,,,, (56,315,951)

2,815,984,541

,,,,,,,,,,,,,,,, (764,182,373)

,,,,,,,,,,,,,, 1,630,581,652

,,,,,,,,,,,,,, 1,185,402,889

,,,,,,,,,,,,,, 1,630,581,652

19.2 End of period (Line 18 plus Line 19.1) 2,759,668,590 866,399,279 2,815,984 541
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bonds from reinsurance agreement 8,584,233,057
20.0002. Policyholder reserves from reinsurance agreement 5,297,566,294
20.0003. Liabilities for deposit-type contracts from reinsurance agreement 3,885,213,352
20.0004. Other liabilities from reinsurance agreement 869,369,765
20.0005. Mortgage loans from reinsurance agreement 736,050,709
20.0006. Bank loan transfer 541,393,440 | 518,719,523 | 2,346,966,606
20.0007. Other asset from reinsurance agreement 384,002,107
20.0008. Bond conversions and refinancing 133,309,877 | ... 81,972,698 | ... ! 538,335,840
20.0009. Preferred stock from reinsurance agreement 12,981,488
20.0010. Net investment income payment in-kind bonds 1,095662 [ . . 469,554 | . 2,448 343




Note: Supplemental disclosures of cash flow information for non-cash transactions:
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20.0011.
20.0012.
20.0013.
20.0014.
20.0015.
20.0016.
20.0017.
20.0018.

Other invested assets stock distribution

Stock conversion

988,564 468,351 25,491,020

Interest capitalization for long-term debt 607,762 | 1,114 185 | 2,908,342
50,106 73,804 1,159,164

Mortgage converted to other invested assets 22,875,000 | 54,904,495
172,987

Dividend reinvestment
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EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currer11t Year PriorzYear Prior Yezr Ended
To Date To Date December 31
1. Industrial life
2. Ordinary life insurance 1,064,875,875 [ ... 1,075,516,203 | __.____¢ 4,681,452, 575
3. Ordinary individual annuities 560,294,665 | . ... 318,542,779 | ... 1,998,434,379
4. Credit life (group and individual)
5. Group life insurance 235,070,854 | .. 120,297,429 | .. 894,686,380
6. Group annuities 1,855,996,162 | 2,104,959,224 | . 12,691,765,687
7. A&H-group 55,192 58,957 199,228
8. A &H - credit (group and individual)
9. A&H-other 164,976,178 | ... 160,607,595 [ ... 659,794,281
10. Aggregate of all other lines of business
11.  Subtotal 3,881,268,926 [ ... . 3,779,982,187 | ... 20,926,332,531
12. Deposit-type contracts 292,474 377,245 | . 995,309,782
13.  Total 3,881,561,400 3,780,359,432 21,921,642,313
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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Note 1

Summary of Significant Accounting Policies

a.

b.
c.
Note 2

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 (RBC).

Use of estimates in the preparation of the financial statements No significant changes
Accounting policy No significant changes
Accounting Changes and Corrections of Errors

a.

Note 3

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:

Three Months Ended
March 31, 2013

Increase (Decrease) to: Correction

Prior Current of Asset

Year Year or Liability

Income Surplus Balances

(In Millions)

Policyholders’ reserves $ 33 $ 33 $ (33)
Premium income (ceded) (12) (12) 12
Total $ 21 $ 21 $ (21)

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

Certain prior year amounts within these financial statements have been reclassified to conform to the current year presentation.

Adoption of new accounting standards:

In March 2012, the NAIC issued SSAP No. 102 Accounting for Pensions, Replacement of SSAP No. 89, which was effective on January
1, 2013. This SSAP primarily adopts United States of America (U.S.) generally accepted accounting principles (GAAP) accounting
guidance for pensions by requiring entities to measure the pension liability at the projected benefit obligation and to recognize the funded
status of the defined benefit pension plan on the statement of financial position. The projected benefit obligation includes amounts for
both vested and non-vested participants and makes assumptions for future compensation increases. The adoption of this SSAP on
January 1, 2013 created an additional pension liability of $43 million of which the Company immediately recorded $8 million through
surplus. The remaining $35 million transition liability has been deferred and will be amortized through 2022.

In March 2012, the NAIC issued SSAP No. 92, Accounting for Postretirement Benefits Other Than Pensions, A Replacement of SSAP
No. 14, which was effective January 1, 2013. Under this SSAP, participants not yet eligible to retire will also be included in the
accumulated postretirement benefit obligation. The accumulated postretirement benefit obligation is already recorded on a U.S. GAAP
basis on the books of MMHLLC, a subsidiary of the Company. The U.S. GAAP equity of this subsidiary is included in admitted assets of
the Company for statutory purposes. Therefore, there was no impact from the adoption of this SSAP besides disclosure.

In March 2012, the NAIC issued SSAP No. 103, Accounting for Transfers and Servicing of Financial Assets and Extinguishments of
Liabilities, which superseded SSAP No. 91R, Accounting for Transfers and Servicing of Financial Assets and Extinguishments of
Liabilities. The change to SSAP No. 91R incorporates the U.S. GAAP guidance of the Financial Accounting Standards Board (FASB)
Statement No. 166, Accounting for Transfers and Servicing of Financial Assets, an amendment of FASB Statement No. 140, and
Accounting Standards Update No. 2011-03, Transfers and Servicing (Topic 860), Reconsideration of Effective Control for Repurchase
Agreements, with modifications to conform the guidance to statutory accounting concepts. These modifications are primarily related to
concepts that are not applicable or consistent with statutory accounting (e.g., rejection of U.S. GAAP consideration for consolidated
affiliates, references to U.S. GAAP standards, methods, references and guidance not adopted for/applicable to statutory accounting). The
Company adopted the guidance prospectively as of January 1, 2013. Adoption of this guidance did not have an impact on the Company s
financial statements.

In August 2012, the NAIC issued new guidance pertaining to share-based payments. This new standard provides statutory accounting
guidance on transactions in which an entity awards employees in share-based payments. It requires entities to measure share-based
payments in the financial statements using a fair value-based measurement objective and recognize the compensation costs as employee
services are consumed. |t substantially adopts the stock compensation guidance in U.S. GAAP under Accounting Standards Codification
Topic 718, Stock Compensation, which the Company has applied to its accounting for the phantom stock appreciation rights and phantom
restricted stock since 2008. This guidance was issued as SSAP No. 104, Share-Based Payments Revised, which supersedes SSAP
No. 13, Stock Options and Stock Purchase Plans, and is effective prospectively for years beginning on January 1, 2013, although early
adoption was permitted for the December 31, 2012 financial statements. The Company early adopted this statement as of December 31,
2012, and it did not have an impact on the Company s financial statements.

Business Combinations and Goodwill - No significant changes

Note 4

Discontinued Operations - No significant changes

Note 5

Investments

a.
b.
c.

Mortgage loans, including mezzanine real estate loans No significant changes
Debt restructuring  No significant changes
Reverse mortgages No significant changes
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d. Loan-backed and structured securities:
(1) No significant changes

(2) The following presents loan-backed and structured securities that recognized other-than-temporary impairments (OTTI)
classified on the following bases for recognizing OTTI:

Three Months Ended

March 31,
2013 2012
(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 (6) (87)
Total $ (6) $ (37

(3)  Refer to Note 36. "Impairment Listing for Loan-Backed and Structured Securities" for a CUSIP level list of impaired structured
securities where the present value of cash flows expected to be collected is less than the amortized cost basis.

(4) As of March 31, 2013, the gross unrealized losses and fair values for investments in structured and loan-backed securities
for which an OTTI has not been recognized in earnings follow (in millions):
a. The aggregate amount of unrealized losses:

1. Less than 12 months $ (10)
2. 12 months or longer $ (143)
b. The aggregate related fair value of securities with unrealized losses:
1. Less than 12 months $ 974
$ 1,710

2. 12 months or longer
(5)  No significant changes

e. Repurchase agreements  No significant changes
f. Real estate  No significant changes
g. Low income housing tax credit 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
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Note 9

Income Taxes

a.

Note 10

The Company provides for deferred income taxes based on an admissibility limitation of 15% of surplus and a three year
reversal/realization period.

(1)  The net deferred tax asset (DTA) or net deferred tax liability (DTL) recognized in the Company s assets, liabilities and surplus
are as follows:

March 31, 2013

Ordinary Capital Total
(In Millions)
(a) Gross DTAs $ 2,483 §$ 922 $ 2,575
(b) Statutory valuation allow ance adjustment - - -
(c) Adjusted gross DTAs 2,483 92 2,575
(d) DTAs nonadmitted - - -
(e) Subtotal net admitted DTA 2,483 92 2,575
(f) Total gross DTLs (1,245) (624) (1,869)
(9) Net admitted DTA(L) $ 1,238 $ (532) $ 706
December 31, 2012
Ordinary Capital Total
(In Millions)
(a) Gross DTAs $ 2,568 $ 75 % 2,643
(b) Statutory valuation allow ance adjustment - - -
(c) Adjusted gross DTAs 2,568 75 2,643
(d) DTAs nonadmitted - - -
(e) Subtotal net admitted DTA 2,568 75 2,643
(f) Total gross DTLs (1,433) (603) (2,036)
(9) Net admitted DTA(L) $ 1,135 $ (528) $ 607
Change
Ordinary Capital Total
(In Millions)
(a) Gross DTAs $ (85) $ 17 $ (68)
(b) Statutory valuation allow ance adjustment - - -
(c) Adjusted gross DTAs (85) 17 (68)
(d) DTAs nonadmitted - - -
(e) Subtotal net admitted DTA (85) 17 (68)
(f) Total gross DTLs 188 (21) 167
(9) Net admitted DTA(L) $ 103 $ 4) $ 99

On January 1, 2013, the Company entered into an indemnity reinsurance agreement to reinsure 100% of The Hartford s Retirement
Plans Group (RPG) business, which resulted in a future tax benefit of $112 million.

Information Concerning Parent, Subsidiaries and Affiliates

a-e.
f.

No significant changes

The Company entered into a service agreement with MassMutual Retirement Service, LLC (MMRS) where the Company, for a fee, will
furnish MMRS, as required, operating facilities, human resources, computer software development and managerial services. MMRS will
pay the Company an annual administrative and support services fee equal to the actual costs and expenses, as reasonably determined,
incurred with respect to such services, plus four percent of such actual costs and expenses. For the three months ended March 31, 2013,
the Company recorded fees of $16 million related to this contract. The terms require the settlement of the fee quarterly.

On April 16, 2010, a lawsuit was filed in New York state court against OFl, 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 plaintiffs motion for partial
summary judgment. In April 2012, plaintiffs filed a motion for leave to file a third amended complaint, which added a fraud claim and
additional allegations in support of plaintiffs contract claims. In August 2012, plaintiffs and defendants separately filed motions for partial
summary judgment. In April 2013, the court (i) denied plaintiffs motion for summary judgment; (ii) granted defendants motion of summary
judgment, dismissing plaintiffs fraud claim with prejudice and dismissing their contract claim without prejudice and (iii) granted plaintiffs
leave to replead to assert a cause of action for specific performance within 30 days. 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, HYAMC and AAArdvark | Funding Limited
(AAArdvark I), in connection with investments made by TSL (USA) Inc. and other investors in AAArdvark |. 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
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principal investment. In January 2012, the court granted in part defendant s motion to dismiss. In July 2012, the parties participated in a
mediation of their dispute, which did not result in a settlement. In March 2013, plaintiffs filed an amended complaint, which added a fraud
claim and alleged additional facts in support of plaintiffs contract claim. 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 OFl, HVAMC 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.

Beyond these matters, MMHLLC s 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.

The Company has no parent.
The Company does not have an upstream intermediary entity or ultimate parent, owned either directly or indirectly, via a downstream

subsidiary, controlled or affiliated entity.
No significant changes

Note 11

Note 12

Debt - No significant changes
Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement

Benefit Plans

As discussed in Note 2b. Adoption of new accounting standards, the Company adopted SSAP No. 102 Accounting for Pensions,
Replacement of SSAP No. 89. Based on the new accounting standard, the Net Periodic Cost is required to be reported on an interim
basis.

March 31,
2013 2012 2013 2012 2013 2012
Pension Benefits Postretirement Benefits Postemployment Benefits
(In Millions)
(6) Components of net periodic benefit cost:
a. Service cost $ 19 § 15 $ 2 $ 1 $ 2 % 1
b. Interest cost 23 23 4 3 - -
c. Expected return on plan assets (34) (30) - - - -
d. Transition asset or obligation - - - 1 - -
e. Gains and losses 23 23 1 1 - 1
f. Prior service cost or credit 2 - 1 - - -
g. Gain or loss recognized due to a
settlement or curtailment - - - - - -
h. Total net periodic benefit cost $ 33 % 31 $ 8 $ 6 $ 2 % 2

Note 13 Capital and Surplus, Shareholders Dividend Restrictions and Quasi-Reorganizations No significant changes

Note 14

Contingencies

®o0Tw

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, MassMutual 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 MassMutual 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 MassMutual.

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 MassMutual, MMHLLC and other
defendants, raising claims similar to those in the consolidated federal litigation. Those cases are in various stages of litigation.
MassMutual 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.
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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 U.S. District Court for the District of
Massachusetts against MassMutual. Golden Star alleges, among other things, that MassMutual 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. MassMutual 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 MassMutual in April 2010. Chavez alleges that MassMutual
breached its obligations to its term life policyholders in California by not paying dividends on those policies. The parties are engaged in
active discovery. MassMutual 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 motion to dismiss the suits. In January 2012, the court granted a
stipulated scheduling and discovery order in these actions. In September 2012, defendants opposed plaintiffs July 2012 motion for class
certification and filed motions for partial summary judgment in several of the Rochester Suits. In March 2013, the court denied one of the
defendants motions for partial summary judgment; defendants second motion, which seeks dismissal of plaintiffs leverage ratio claims,
is still pending. 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, MassMutual was named as a defendant in a private action related to certain losses in a bank owned life insurance (BOLI)
policy issued by MassMutual. The plaintiff alleges, among other things, fraud, breach of contract and breach of fiduciary duty claims
against MassMutual, and it seeks to recover losses arising from investments pursuant to the BOLI policy. MassMutual 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.

In July 2012, Karen Bacchi filed a putative class action complaint against the Company in federal court alleging that MassMutual breached
its contracts by allegedly failing to distribute surplus in excess of the statutorily prescribed limit. The matter is in the initial pleading stages.
MassMutual believes that it has substantial defenses 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 claim.

In July 2012, members of the Keros family filed a putative class action complaint against the Company and its directors in federal court
alleging breach of fiduciary duty related to an alleged violation of Massachusetts law concerning domestic mutual insurance company
voting practices. The Company and directors motions to dismiss are pending. MassMutual believes that it has substantial defenses 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 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. Transfers of receivables reported as sales No significant changes
b. Transfer and servicing of financial assets No significant changes
C. Wash sales:
(1)  In the course of the Company s investment management activities, securities may be sold and reacquired within 30 days of the
sale date.
(2) The Company did not sell any securities with the NAIC Designation 3 or below through the first quarter ended March 31, 2013
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
a. Fair value as defined and unique level descriptions  No significant changes

(1)  The following presents the Company s fair value hierarchy for assets and liabilities carried at fair value:
March 31, 2013

Level 1 Level 2 Level 3 Total
(In Millions)
Financial assets:

Bonds

Industrial and miscellaneous $ - $ 6 $ 28 $ 34

Parent, subsidiaries and affiliates B 2 - 2
Common stock - unaffiliated 323 317 142 782
Common stock - affiliated - 458 194 652
Cash equivalents and

short-term investments @ - 2,190 - 2,190
Separate account assets 37,430 16,681 470 54,581
Derivatives

Interest rate sw aps - 7,401 - 7,401

Options - 271 - 271

Currency sw aps - 166 - 166

Forw ard contracts - 47 - 47

Credit default sw aps - 15 - 15

Total financial assets carried
at fair value $ 37,753 $ 27,554 $ 834 $ 66,141
Financial liabilities:

Securities sold under agreement to

repurchase $ - $ 3739 $ - $ 3,739
Derivatives

Interest rate sw aps - 5,369 - 5,369

Options - 30 - 30

Currency sw aps - 67 - 67

Forw ard contracts - -

Credit default sw aps - 8 -

Total financial liabilities carried
at fair value $ - $ 9,216 $ - $ 9,216

() Common stock affiliated does not include MMHLLC that had a statutory carrying
value of $4,405 million and C.M. Life Insurance Company that had a statutory carrying
value of $1,007 million.

(2 Does notinclude cash of $570 million.

The Company reviews the fair value hierarchy classifications each reporting period. Changes in the observability of the
valuation attributes and the level of market activity may result in a reclassification of certain financial assets or liabilities
between fair value hierarchy classifications. Such reclassifications are reported as transfers between levels at the beginning
fair value for the reporting period in which the change occurs. During the current period, $177 million of equity securities
were transferred between the Level 1 and Level 2 measurement categories.
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December 31, 2012

Level 1 Level 2 Level 3 Total
(In Millions)
Financial assets:
Bonds
Industrial and miscellaneous $ B $ 14 $ 12 $ 26
Parent, subsidiaries and affiliates B 3 - 3
Common stock - unaffiliated 620 59 155 834
Common stock - affiliated (” - 363 180 543
Cash equivalents and
short-term investments @ - 2,087 - 2,087
Separate account assets 35,306 16,524 510 52,340
Derivatives
Interest rate sw aps - 2,403 - 2,403
Options - 305 - 305
Currency sw aps - 121 - 121
Forw ard contracts B 16 B 16
Credit default sw aps B 13 - 13
Total financial assets carried
at fair value $ 35,926 $ 21,908 $ 857 $ 58,691
Financial liabilities:
Securities sold under agreement to
repurchase $ - 3,822 $ - $ 3,822
Derivatives
Interest rate sw aps - 156 h 156
Options - (4) - (4)
Currency sw aps B 50 - 50
Forw ard contracts B - - B
Credit default sw aps B - - -
Total financial liabilities carried
at fair value $ - $ 4,024 $ - $ 4,024

() Common stock affiliated does not include MMHLLC that had a statutory carrying
value of $4,271 million and C.M. Life Insurance Company that had a statutory carrying
value of $96 1 million.

(2 Does notinclude cash of $729 million.

For the year ended December 31, 2012 there were no significant transfers between Level 1 and Level 2.

(2)  The following presents changes in the Company s Level 3 financial instruments that are carried at fair value:

Beginning Gains Gains Ending
Balance as of Transfers ~ Transfers (Losses)in (Losses) in Balance as of
01/01/2013 n (" out” Netincome Surplus  Purchases Issuances Sales  Settlements @ 03/31/2013
(In Millions)
Financial assets:
Bonds
Industrial and miscellaneous $ 129 7% - § 1§ 1% 1% -8 -8 4 $ 28
Common stock - unaffiiated 155 : - (1) (12) - - - - 142
Common stock - affiliated 180 - - - (1) 15 - - - 194
Separate account assets 510 - - 40 - 49 - (180) 51 470
Total Level 3 financial assets
carried at fair value $ 857 § 17§ -8 40 8 (12§ 65 $ - § (180) § 47 °$ 834

() These columns identify assets that are either no longer carried at fair value, or have just begun to be carried at fair value, such as assets with no level changes

but change in lower of cost or market carrying basis.
(9 Real estate fair value is carried net of encumbrances on the Page 2 Assets and the change in encumbrances are included in the seftlements within separate

account assets.
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Beginning Gains Gains Ending
Balance as of Transfers  Transfers (Losses)in (Losses) in Balance as of
oot b (" out ™ Net hcome Surplus  Purchases Issuances Sales  Settlements @ 1o31/2012

(In Milions)
Financial assets:
Bonds
Industrial and miscellaneous $ 16§ 2% -8 (199 59 89 65 (3 (26) $ 12
Common stock - unaffiliated 166 . . 8 (10) . . Ul (2) 155
Common stock - affiliated 305 i i 26 10 144 . (309) 180
Separate account assets 396 o ) 37 ) 69 ) (179) 9 510
Total Level 3 financial assets

carried at fair value $ 883 $ 103 § - $ 55 § 5% 221§ 16§ (490) $ 64 $ 857

(1) These columns identify assets 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 are moved to Level 2. The separate account assets transferred into Level 3
were transferred from Level 2 due to a change in the pricing source.
@) Real estate fair value is carried net of encumbrances on the Statutory Statements of Financial Position and the change in encumbrances are included in the
settlements within separate account assets.
(3) Fair value hierarchy classifications No significant changes

(4) Valuation techniques and inputs  No significant changes
(5) Derivative assets and liabilities fair value disclosures No significant changes

b.  The Company provides additional fair value information in Notes 1, 5, 8, 21, 32 and 34 on an annual basis.
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STATEMENT AS OF MARCH 31, 2013 OF THE Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

c. The following presents a summary of the carrying values and fair values of the Company s financial instruments:

March 31, 2013

Not
Practicable
Aggregate  Admitted (Carrying
Fair Value Assets Level 1 Level 2 Level 3 Value)
(In Millions)
Financial assets:
Bonds
U. S. government and agencies $ 8689 $ 7663 $ - $ 8678 % 1 $ -
All other governments 233 199 - 201 32 -
States, territories and possessions 1,913 1,731 - 1,902 11 -
Special revenue 5,202 4,291 - 5,202 - -
Industrial and miscellaneous 50,328 46,845 - 33,527 16,801 -
Parent, subsidiaries and affiliates 5,257 5,022 - 1,381 3,876 -
Preferred stocks 359 347 - 88 271 -
Common stock - unaffiliated 782 782 323 317 142 -
Common stock - affiliated (" 652 652 - 458 194 -
Mortgage loans - commerical 13,380 12,938 - - 13,380 -
Mortgage loans - residential 2,063 2,059 - - 2,063 -
Cash, cash equivalents and
short-terminvestments 2,760 2,760 570 2,190 - -
Separate account assets 54,581 54,581 37,430 16,681 470 -
Derivatives
Interest rate sw aps 7,401 7,401 - 7,401 - -
Options 271 271 - 271 - -
Currency sw aps 166 166 - 166 - -
Forw ard contracts 47 47 - 47 - -
Credit default sw aps 15 15 - 15 - -
Financial liabilities:
Commercial paper 250 250 - 250 B -
Securities sold under agreements to
repurchase 3,739 3,739 - 3,739 - -
Funding agreements 4,142 4,046 h - 4,142 -
Investment-type insurance contracts
Group annuity investment contracts 8,555 7,473 - - 8,555 -
Individual annuity investment contracts 5,952 5,103 B B 5,952 -
Supplementary investment contracts 1,025 1,025 - - 1,025 -
Derivatives
Interest rate sw aps 5,458 5,369 - 5,458 - -
Options 30 30 30 -
Currency sw aps 67 67 - 67 - -
Forw ard contracts 3 3 - 3 - -
Credit default sw aps 8 8 - 8 - -

(" Common stock - affiliated does not include MMHLLC that had a statutory carrying value of $4,405 million and C.M. Life Insurance
Companythat had a statutory carrying value of $ 1007 million.

7.9



STATEMENT AS OF MARCH 31, 2013 OF THE Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

December 31, 2012

Not
Practicable
Aggregate  Admitted (Carrying
Fair Value Assets Level 1 Level 2 Level 3 Value)
(In Millions)
Financial assets:
Bonds
U. S. government and agencies $ 879% $ 7654 $ - $ 8783 % 13 $ -
All other governments 164 126 - 133 31 -
States, territories and possessions 1,641 1,449 - 1,641 - -
Special revenue 4,945 3,983 - 4,945 - -
Industrial and miscellaneous 42,199 38,419 - 26,930 15,269 -
Parent, subsidiaries and affiliates 5,473 5,260 - 1,433 4,040 -
Preferred stocks 358 336 - 73 285 -
Common stock - unaffiliated 834 834 620 59 155 -
Common stock - affiliated (") 543 543 - 363 180 -
Mortgage loans - commerical 12,147 11,812 - - 12,147 -
Mortgage loans - residential 2,162 2,145 - - 2,162 -
Cash, cash equivalents and
short-term investments 2,816 2,816 729 2,087 - -
Separate account assets 52,340 52,340 35,306 16,524 510 -
Derivatives
Interest rate sw aps 2,382 2,403 - 2,382 - -
Options 305 305 - 305 - -
Currency sw aps 121 121 - 121 - -
Forw ard contracts 16 16 - 16 - -
Credit default sw aps 13 13 - 13 - -
Financial liabilities:
Commercial paper 250 250 - 250 B -
Securities sold under agreements to
repurchase 3,822 3,822 - 3,822 - -
Funding agreements 4,154 4,054 - - 4,154 -
Investment-type insurance contracts
Group annuity investment contracts 8,783 7,606 - - 8,783 -
Individual annuity investment contracts 6,129 5,154 N B 6,129 -
Supplementary investment contracts 1,021 1,020 - B 1,021 -
Derivatives
Interest rate sw aps 157 156 - 157 - -
Options (4) (4) (4) -
Currency sw aps 50 50 - 50 - -

Credit default sw aps - - - - - -

(1 Common stock - affiliated does not include MMHLLC that had a statutory carrying value of $4,271 million and C.M. Life
Insurance Company that had a statutory carrying value of $96 1 million.

d. As of March 31, 2013 and December 31, 2012, the Company had no investments where it was not practicable to estimate fair value.

Note 21 Other ltems

a. Extraordinary items  No significant changes
b. Troubled debt restructuring No significant changes
C. Other disclosures:

Common stocks of unconsolidated subsidiaries, primarily MassMutual Holding LLC (MMHLLC), are accounted for using the statutory
equity method. The Company accounts for the value of its investment in its subsidiary, MMHLLGC, 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 guidelines in MMHLLC s statutory carrying value. However, the Company
has limited this recognition to $2,166 million and $2,165 million as of March 31, 2013 and December 31, 2012, respectively. 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
Subprime mortgage related risk exposure:
(1) No significant changes
(2)  No significant changes

@ oo
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STATEMENT AS OF MARCH 31, 2013 OF THE Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

As of March 31, 2013 and December 31, 2012, 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:

Three Months Ended

March 31,
March 31, 2013 2013
Actual Carrying Fair
Alt-A: Cost Value Value oTTI
(In Millions)
a. Residential mortgage-backed securities $ 1,453 $ 1,007 $ 1,110 $ (2)
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - -
e. BEquity investment in SCAs * 110 77 84 -
f. Other assets - - - -
g. Total $ 1,563 $ 1,084 $ 1,194 $ (2)
Three Months Ended
March 31,
March 31, 2013 2013
Actual Carrying Fair
Subprime: Cost Value Value oTTI
(In Millions)

a. Residential mortgage-backed securities $ 834 $ 652 $ 693 $ (1)
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations 3 - - -
d. Structured securities - - - -
e. Equity investment in SCAs * 35 28 29 -
f. Other assets - - - -
g. Total $ 872 $ 680 $ 722 $ M

* 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.

Year Ended
December 31,
December 31, 2012 2012
Actual Carrying Fair
Alt-A: Cost Value Value oTTI
(In Millions)
a. Residential mortgage-backed securities $ 1,667 $ 1,136 $ 1,183 $ (79)
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - -
e. Equity investment in SCAs * 130 89 92 (6)
f. Other assets - - - -
g. Total $ 1,797 % 1,225 §$ 1,275 $ (85)
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(4)

Y ear Ended
December 31,
December 31, 2012 2012
Actual Carrying Fair
Subprime: Cost Value Value oTTI
(In Millions)
a. Residential mortgage-backed securities $ 725 % 532 $ 536 $ (11)
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations 3 - - -
d. Structured securities - - - -
e. Equity investment in SCAs * 40 30 29 -
f. Other assets - - - -
g. Total $ 768 $ 562 $ 565 $ (11)

* 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.

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

The Company has evaluated subsequent events through May 8, 2013, the date the financial statements were available to be issued, and

On January 1, 2013, the Company entered into an indemnity reinsurance agreement to reinsure 100% of RPG. The reinsurance
agreement contains coinsurance and modified coinsurance features. Under the agreement, the Company will indemnify The
Hartford for $9.2 billion of policyholder liabilities, using coinsurance, and $26.3 billion of separate account liabilities using
modified coinsurance. In addition, the Company reinsured contracts written on The Hartford s policy form by the Company s
Retirement Services Division during the post close period, which is expected to be 12 months. On execution of the coinsurance
feature, the Company received invested assets with a fair value of $9.3 billion and $384 million of other assets, net of a ceding
commission of $355 million, and assumed $9.2 billion of policyholder liabilities and $869 million of other liabilities. Under the
modified coinsurance feature, the separate account assets and related reserves were not transferred to or held by the Company.
This transaction enables the Company to build its retirement business, add complementary markets and distribution capabilities,

For the three months ended and as of March 31, 2013, the Company has received $477 million of premium and established $9.2

As a result of the agreement to reinsure RPG, group annuities in the policyholders reserves increased $5.3 billion with a range
of interest rates of 3.0% - 9.5% and the liabilities for deposit-type contracts increased $3.9 billion with a range of interest rates of

h. Retained asset accounts  No significant changes
i Business risks  No significant changes
Note 22 Events Subsequent
no events have occurred subsequent to the balance sheet date and before the date of evaluation that would require disclosure.
Note 23 Reinsurance
a. Ceded Reinsurance Report:
Section 1 - General Interrogatories  No significant changes
Section 2 - Ceded Reinsurance Report - Part A No significant changes
Section 3 - Ceded Reinsurance Report - Part B:
(1) No significant changes
)
and nearly double the number of retirement plan participants it serves to approximately three million.
billion in reinsurance reserves for the reinsurance agreement.
3.0% - 9.5% as of March 31, 2013.
b-c. 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 Annuity Contracts - No significant changes
Note 32 Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics - No significant changes
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
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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:

Period Ended

Amortized Cost
befare Cumulative
Adjustment

Cumulative
Adjustment

Amortized Cast
before OTTI

Projected Cash

Flom:

Fecognized

aTTI

Amartized Cost
after OTTI

Fair Walu=

March 31, 2015

194, 772.02d.52

# 194, 772.029.52

¥ 185.372.0858.50

#  [B.393.336.02)

# 188.372.0585.50

# 1TE.E7S.310.26

December 31, 2012

ITE.096.660.04

3TE.096.660.04

J6E. 2311021

[M.773.549.53)

S66.323.110.21

33308607258

September 30, 2012

§16.5735.456.06

S16.573.456.06

To08.350.822.82

[28.222,633.24)

78835082282

E37.653.288.85

June 30, 2012

2 025,936.52

912.025,336.52

530,434, 220. 76

[£1.531.715.76)

530,494, 220. 76

TOE.E7T2.106.43

March 31, 2012

1.035.015.5259.15

1.095.015.523.15

1.0558.132.041.03

[36.856.45858.03)

1.058.1532.041.03

541,095,012 75

December 31, 2011

1.030.0582.433. 62

1.030.052.493. 62

1.055.870.7d46.62

(34,21, 747.00)

1.055.870.746.62

153.328.460.77

September 30, 2011

TE2.320,631.75

TE2.320,631.78

T35.510.047.63

(233,570,554 15)

T35.510,047.53

546,434 23136

June 30, 2011

1.130.732 65614

1130, 732 65614

1O078.535.670.23

[52.136.385.31)

10755535 67023

533.143,230.12

Marzh 31, 2011

1.037.705.351.03

1.037.705.5351.09

1.065.852.203. 67

[Z8.853.147.42]

1.068.852.203.67

§16.655.348.33

December 31, 2010

965, 742.505.30

965, 742.508.30

350.1711.416.81

[15.631.031.43)

350, 111,416,581

705,.835,636.37

September 30, 2010

95, 725,023,566

915, 725,023.66

GO53,896.0558.15

[25,531,371.685]

G853, 896.055.15

B73.462 49271

Jume 30, 2070

1.5362.887.892. 31

1.362.887.832.31

1.335.6258.211.52

[27.253,680.73)

1.335.6258.211.52

I75.2d41.505.33

March 31, 2010

1.471.905.695.71

1.471.305. 635. 71

1.391.5337.542.36

[B0.568.152.75]

1.391.337.542. 36

1.015. 645,802 04

December 31, 2003

1348124, 213.70

1349, 124.215.70

1,290,517 167.65

[55.307,046.02)

1,230,517 167658

552 058, 733.42

September 30, 2009

2.955.442.6583.02

[106.853.708.32]

2.846.555.950.70

2.700.945.26d.45

(145640, 716,271

2.700.945.264.45

1.692.403.633.54

Tatal=

# [106,553.705.32)

¥ (600.125.446.42)

The following is the impairment listing for loan-backed and structured securities for the three months ended March 31, 2013:

Amortieed Bos Amortized Cost
CUSIP bE'fD[E.' Cu.mulal:il.le- Bt Projected Caszh Recognized Bmortized Cost F air Yalue
Cumulative Adjiustment Flow aTTI after OTTI
Adjustment o

0044 2KA05 4 300071747 | % = ¥ S3.000,71717 | $# =2355.575.339 | # (44.535.18] # 235587533 | § 271065046
021470483 20.019.58 - 20,013,355 13,.5958.535 [6.120.55] 13.595.53 7.6658.57
02660TSSE 5.166,461.70 = 5,166,461.70 5.042.505.13 [123.956.57] 5.042,505.13 d,586,126. 29
O2660THLO 735,213 74 g T35.213.74 715.951.45 [16.262. 26] T15.951.45 TO1.570.75
053dE=vP2 6G61.851.06 - BG61.851.06 5d43.5855.17 [12,932.89) 545,858.17 B15.875.67
0534354800 Tr.220.72 = 722072 TE.154.13 [1.036.53) TE.184.13 T3.3905.47
O7F357aPA0 1.252.6258.15 =3 1,232, 625.15 1,164 624,23 [65.003.53) 1,164 . 624.29 1.1239.442.11
o740l &A1 3.313,361.00 - 3,313.361.00 3,261,564 74 [37.736.26) 3,251.564. 74 5.970.214.56
1245MPACS 10,010, 615.65 = 10,010, 615.65 3,273.020.00 [731.595.65] 3.273.020.00 5.132.007.20
1248MPAHT 13,3337 - 13,3337 T.3944.13 [105,353.04] 7.344.13 214,583.58
12E6TIUUS 4.3,303.33 = 4.3,303.33 4.2 665.95 [1.2dd.04) 42 EG5.35 33.467.94
1266TGMED 1.545,.520.47 g 11..545.520.47 1,227.660.73 [120.853.65] 1.227.660.73 1.112.922.03
126654465 3.370,133.25 o 9.370,133.25 3.107.603. 54 [262.523.917] 3,107.6039.54 3,023,866.72
126634 Mg 2031.355.26 = 2.091.353.26 2.0588.372.27 [2.560.93) 205837227 2.038.535.07
14453MABD 5.079.2683.51 = 5.073.283.51 5.016,823.57 [62.459.94) 5.016,823.57 4,502,033.03
15974EALT E28.223.21 o E28.229.21 501, 230.04 [2£6.333.17] B01,230.04 515.34.5.50
225dEMNAVE 3,.726,5830.33 = 3.726,5330.33 543,143,530 [3.077.741.03) 6543,143.30 E43,037.62
2234 3HADS B.O75.077.25 - B.O7S077.25 5,393,554 25 [51.1335.00) 5.933.554. 25 4 642, 560.00
23244l ABT 1.751.307.05 = 1.751.307.05 1.545.667.45 [207.533.55] 1.543.667.45 1.1534.340.50
23321PEA1 2.1584.940.35 a 2.154,340.:35 2.165,830.30 [13.110.565] 2,165,5830.30 277,214,249
233320005 12,558,142 21 = 12.585.142.21 12,585,335 92 [20Z2,58035.29] 12.355.5335.92 12.415.514.639
3E23d1L43 d4 03502240 =] 4.035.022.40 4,002, 700,25 [35.322.15]) 4,002, 700,25 3.276.693.71
39553356400 2.856,147.82 e 2856 1d47.82 2. 78248081 [T3.667.01) 2. 752 480,81 Z.526,0358.50
404 30HEHD 162.35 a 162,535 103.50 [535.05] 103,50 101,41
41164LAES T.711.915.86 = 7.711.915.86 T.655.426.24 [56.453.62) T.655,426.29 T.A462,.954 25
d3T39EEJS 5.504.157.50 - 6.504.157.50 5,435,354 862 [65.502.35] 5.435.554.52 5.052.458.24
dEEEOLK\E 18,073, 77347 = 18.073.773.47 18.022.051.43 [S7.725.04) 15.022,051.43 15,564,.047.25
dSEE0LY" w3 237276382 o 237276362 2.231,530.55 [51.173.27] 2.291.530.55 2 062 635 67
456612404 10,576, 730,02 = 10,576, 730.02 10.757.010.05 [59.713.97) 10, 757.010.05 10,545, 750. 71
dEGZd T <ES 3876145 45 = 3,976,148 45 3.355.773.09 [40,.375.39) 3.935.773.03 53.715.135.55
dEGZ238ARD 2552 666.37 =3 2852, 666,37 2.7958.0d45.65 [54.620.63) 2,738,045 65 255260215
dEEI0ORAAG Tr0022.33 - TT0022.33 TES.625.53 [1.393.80) TE8.6258.53 550.576.85
S25221GMS 2.221.910.15 = 2221910105 27T 468 51 (4. 441.64) 2177, 465.51 203,164 67
525221HAS 15.523,309.02 - 15.523,.303.02 19,400,250 25 [123.055.77] 15,400,250.25 13.711.703.449
STEd 3554 855.035.28 = 855.0358.28 547.324.09 [7.114.13) 5d47.324.03 g45.425.85
53024UABT 323407 25 g 92340725 315.437.15 [10.370.10] 915.457.15 326,705.06
E17S0MAEA 30,836.65 - 30,836.658 306720 [164.58] 3067210 27.958.537
E17S5AAES 3.413.54 = 3.413.54 512127 [1.235.07) 512127 5. 753.62
ESI0EF AES 5,355,933, 26 = 5,353,933.26 5,391, 713.55 [37.280.71) 5,351, 7158.55 5.322.103.12
55400586 103,045,071 o 103.043.01 102.041.63 [1.001.32) 102.041.639 36.273.00
TETIOW )2 4.313.05 = 4,.313.05 4.1339.71 1113.537] 4.133.71 5.312.40
SE358HH=0 654,.331.03 - Giod 331.03 575, 606.52 [7.724.51] 676 60G.52 576,555.32
SE3594ACE1 21.5581.25 = 21.5581.25 5.171.73 [15.403.44] 5.171.73 20.125.60
5635300 0327 = 90327 §54.15 [43.12] 524.15 93422
SEISILRWA 14, 456,432 41 o 14 456 43532 41 14,291,064 42 [165,367.33] 14,291,064 42 13,808,202 &1
SE3630AA3 5,907 .657.465 = E.307 657.45 B.856.223. 37 [51.464.03) E.556.223.37 B.656.9558.52
237 AT 1.5371.065.06 e 1,.371.065.06 1,205,872.07 [162,132.33] 1,208,5872.07 242 72000

Tarals ¥ 194.77E024.52 | § a ¥ 194.772.024.52 | $185.572.085.50 | # (5.393.,3536.02]| $158.572.0558.50 | ¥ 176.675.910.26
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STATEMENT AS OF MARCH 31, 2013 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 December 31, 2012:

Amartized Cast

Amartized Caost

Hdjustment SABI
021460463 ¥ 9352073236 | ¥ - 59.320,782.36 | # 913385314 | &  [(180.923.22)( $# 3.139.853.14 5.063,355.10
05346=v'E3 23,896.52 £ 23,836.52 15.525. 34 [5,567.55] 15.325.34 45.8691.57
053dE=YP2 TOS, 30234 = TO5,302. 534 GE2,357.82 [26.5d4.52] B5Z,357.82 G01,121.02
OGE520047T 4,254,094, 76 - 4,284,034, 76 4,233.256.04 [50.535.72) d,25335,256.04 4,126,353, 31
O7325Wvass 1.562,540.3535 & 1.562.840.35 1.529.743.86 [335.030.43] 1.523.743.86 1.4639.093.52
07 383PAY'E 191,771.23 - 131.771.23 170,306.13 [21,4565.10) 170.306.13 166,754, 27
07383V AALS 1.230,347.36 5 1.230.347.36 1.126.133.29 (104,154.07) 1.126.133.23 1.152,071.57
124 TI0ACE 5,267 ddd_ 20 - 8,267,444, 20 752,586, 32 [1.114,857.58)] T7.152,586.532 6,463,045, 14
12EETIULE dd,5313.44 - 44,313,494 435,756,533 [S57.11) 43, 796,33 35,210,580
12667GMED 11.694,433.04 & 11.694 .433.04 11.592. 732,36 [101.656.65] 1.592.782.36 10.305.4716.54
12668A4B8 8,701,052.41 = 3.701.052.41 3.654.534. 75 [46.457.63) 5,654,534.75 5.935.378.57
12668BE33 10,036, 73034 = 10,036, 75034 3.907.735.06 [183.042.58) 8,907,735.06 5.705,065.67
126634 Md 2.239.4535.44 - 2,233.453.44 2.147,5343.36 [32.1035.45) 2.1d47,.343.936 1.976,755.53
12669FWE2 134.544.20 - 134.544.20 132,368,439 [2172.71) 132,365,439 12772795
12669GRMS 1.965.453.13 & 1.965.453.13 1.5869.461.50 [33.027.63] 1.863.461.50 17316316
12669LEES 536.100.79 - 536.100.79 326.581.52 [209,513.27) 326.581.52 383.993.09
14453MAEBD 5,552 661.63 - 5.552. 66169 5.433.932 .43 [112,663.26) 5.433.932.43 4,756,045.13
233320CMe 35703504 £ S57T.0355.04 A= = | [9,233.33) 3TT.TI5.71 37541610
233320005 13.237.438.584 = 13.237.438.84 13,134 362,56 [163.076.25) 13,154, 362.56 12.046,704.60
2641001410 13046055 = 130,460,558 = [130.460.53] 7 37IZ6.04
S025TvAE4 5.97V6.882.17 = 5.976.882.17 5.945.065.42 [25.816.75] 5.945.065.42 S.857.460.54
362480607 &.077.513.66 - G.077.513.86 5.025,051.94 [43,761.92) 5.025.051.34 5.534.111.83
SEZI0PAKS 3,530, 7E2.57 5 3,590, 76257 1.721,505.21 [1.869,257.36) 1.721.,505.21 2.136,522.05
FI535WEHO 516.93 - 516.93 234.05 [222.85] 234.05 252.55
33533956440 2,935, 620,22 - 293562022 2.,920,843.03 [14,777.13] 2.920,5843.03 2,722 406,56
40430HEHD 950.35 & 350,35 BOE. 30 [343.458] E0E.30 437.76
41IEIPHCO 5.318,247.22 = 5.318.247.22 5,.246,310.10 [71.937.12) 5.246,310.10 5.700,352.45
d373IEEJS 5.541,957.03 = 6.5d41,357.03 6, 706,025,582 [135.931.21) 5,705,025.52 E.035,0d46.50
ASEE0LKS 18.512127.82 - 18.512127.82 18.445,313.61 (66,514 21) 15,445, 513.61 15,401, 737.82
ASEE0LY WS 2,590,706, 25 - 2,590,706, 25 2.41,035.54 [173.610.71] 2.411.035.54 =.113.6590.21
45660MN5HS 4.055,537.66 7 4.085,537.66 4.012.554.45 [73.013.13] 4,012,554, 45 4.461.277.13
45660MN024 1.143,455.15 - 1.143,455.15 1.119.063.15 [30,356.00] 1.119.063.15 1.341,352.04
d5EE12ACd 11,213,945, 533 - 11.213.545.33 1,200,404, 46 [13,5435.87) 11,200,404, 45 3.832.091.02
45667 WALCS §6,133.55 £ 36,133.55 25, 7958.22 [10,541.:533] 25.7358.22 36.452.51
dEG24THES 4,224, 775.73 = 4,224, 773.73 4,032.0554.06 [132,741.73) 4,052,054, 06 3.795.495.63
525221C07 G56,564.53 = 85,864.53 53.770.04 [335.034.43] S3.7T70.04 T2.870.52
525221GM3 2.332,635.06 - 2.332.635.06 2.282,935.45 [=3,693.61) 2.282,935.45 2.081.431.52
S25221HAS 16.401,337.61 - 16.4071,337.61 16,037,358 46 [364,603.15) 16,0357, 5355.46 13.826,038.75
SS027ALL4 3.729.293.25 % 3.7239.233.25 3.628.313.72 [100,373.53) 362591372 3.675.404.51
STE433G42 5,833,844 31 - 5.8358.544.31 5.5847.440.62 [51,4035.63) 5,847 4d0.62 S5.585.376.26
STE45LMPS 1.433.272.53 - 1.433.272.53 1.401.433.50 [37.772.73] 1.401.433.80 1.089.840.42
E17505AB8 360.603.45 = 360,603.45 355.501.66 [5.101.73] 355.501.66 306,405.53
E17S5SALEZ 12,055.50 = 12,055.50 10,763,533 [1.322.17) 0. 76333 5.471.10
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STATEMENT AS OF MARCH 31, 2013 OF THE Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Amortized Cast

Amortized Cost

cuse | e | Sumdewe | ARG | PromdCon | Ressgmed | Aronesdton | uvane
Adjustment SABL
E1315REE1 5.15.363.20 - 5.15.365.20 5.035.230.01 [20.673.19) 5.035,230.01 4 559.505.50
E4352WPC3 1.356.32 £ 1,356.32 553.50 [502.82) 55350 303,34
BS10EF AES B.7d7TN3Z = B.7d7. N3 12 67185701 [25.2d3.01) 6, 715.5870.11 5.212.524.70
BEIETAEVE 15.233.24 - 15.239.24 15.073.00 [166.24] 15.073.00 12,181.73
TSI GACS 13,704 67138 - 13.704.671.38 13,346 662,61 [355.009.37) 13.346.662.61 12.424,345.12
TSTdHARS 381224251 - 381224251 3641050077 [171.191.7d] 3641050077 2,731.962.22
TSa05kAGS G.044.09 - 5,044.09 5.050.66 [333.43) 5.050.66 4,232,758
TEO385NZ0 54, 736.47 - 54, 736.47 4551812 [3,2758.35) 45.518.12 36,010,592
TETOSZEZ3 4.314.075.51 - 4.314.075.81 4,057, 765.60 [216,310.21] 4,037, 765.60 4 277 733.62
TENOGGE2 4,350.445.04 £ 4,350,445.04 4.056,131.23 [234.313.581] 4 056,131.23 4 268, 755.70
TENOE+LI 1.105,529.34 = 1.105,529.34 1.1035,557.87 [1.372.07) 1.103.557.87 1.077.493.80
TENOGZOT 5.722.9335.65 = 5. 722, 935.68 S5.075.857.52 [B47.076.16] S.075.857.52 5.242.199.65
TEIEWP3 5,227.539.35 = 8.227.539.35 TA8T.EE0.27 [239,659.08) T.AET.880.27 T.801.974.65
TT2TTLAF4 35,874.645.93 - 358,874 645.93 37.914,5893.16 [359,752.77) 37.914.5893.16 30673,085.88
TT27TLAHD 1.933.141.62 & 193314162 1.8586,324.40 [46.817.22) 1.886.324.40 2.969,324.37
Tr2TTLAJG 27,368,666.47 - 27.368,866.47 26,706,041.52 [G62,529.63) 26, 706,041.52 13,305,363.33
TS ERR0E G§54.015.55 - G854,016.55 §53.6594.62 [361.33) 853.694.62 TH5,333.55
F1373EAAD 217.866.27 & 217.866.27 137.747.65 [20,115.62) 137, 747.65 207.574.07
B635TaHM3 352,37 = 952,37 G01.34 [5351.03) G01.34 1.857.50
GB6358HH0 T27.235.32 = T27.295.32 T04.500.36 [22.434.35] TO4,500.36 558,168.53
GE558HRLS 24.5355.53 - 24.6358.33 13.636.11 [5.142.22) 13.636.11 13.315.57
GESSER50E 126.261.83 - 126.261.83 115.6931.91 [7.563.92) T15.631.31 103,356.43
GE5353BUS2 15.520.16 = 158.520.16 16.577.86 [1.34Z2.30) 16,577.86 5d4.458.533
863530013 135,684 06 - 135.684.06 133,404 54 [2.273.22) 133,404 54 1367513
8E3530UWT 2532 67 - 253267 1.736.94 [T35.73) 1.736.94 1.915.32
BE353LRW1 15.323.351.25 - 15.323.951.25 15,045, 453.07 [275.462.15] 15.048.483.07 13, 73252578
BE3E0JAMNT 2.453.060.75 = 2.455.060.75 2.436.076.21 [16.354.57) 243607621 2.235.925.08
BE3E0KAFS 2d.83d.3d45.35 - 2d,63d,3d5.35 2d,356,935.40 [477.4059.35) 2d4,356,935.40 22633,394.34
BE36THALZ 3,286,566.20 - 3.2586,566. 20 5.875,905.50 [d10,E57.70) 5,575,305.50 TET3.626.93
315 7RALZ 573,449,581 - 573.449.581 532.53d47.23 [21,102.58) 5323534723 1.4435.040.60
89789KACT 14,223.51 - 14.223.51 11.365.94 [2.863.57) 11.365.94 131.584.68
27T AT 1.678,839.27 - 1.6758.839.27 1,364,044 .54 [314,734.73] 1,364,044 54 255.144.00
93934FJOE 11.668.823.78 - 11,668,823, 78 11.625.486.02 [43,337.76) M.625.456.02 11,113, 655.96
384582004 2.544,809.52 & 2.544,809.82 2.1535.322.68 [391.487.14) 215332268 2,445,054 44
Tatals ¥ 375.096,660.04 | - ¥ 378,096, 660.04 | # 366532310021 | # (11,773,543.83)| $ 366,323.110.21 | # 335.086,072.58
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STATEMENT AS OF MARCH 31, 2013 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, 2012:

Amortized Cost
CUSIP Cu'?-:il?ar;ue I:u_rnulatil.le- p'?;girz:;.lr:.;_:;ﬂ Prajected Cash Fecognized Bmortized Cost F air W alue
Adjustment Adjustment Flouw aTTi after OTTI
D4EAFT ¥ ga000.00 | ¥ a5,000.00 | ¥ 20,000.00 [65,000.00] 20,000.00 7.00
004421705 1,386,826.15 1,386,225.15 1,316, 275.19 [69,949.96] 1,316, 275.19 1,270,167.00
o442k ADG 32101130 3210130 BIETA43FT [43,567 53] BIETA43FT 2654,759.02
0214E0LAES 9,868,919.23 9.868,919.23 9,669,349.25 [200,059,95) 9,669,849.28 el el ]
D247OAET 2,170,690 95 2,170,690,95 B03,775.43 [E6,916.53] B03,775.43 7,095 44607
I2150MABT 12,116,0:1.08 12,116,021.08 12,087 55115 [223 47993 12,087 55115 12,011475.43
OZEEOTEFS 260,071.28 260,071.28 145,570,658 [104,500.70] 145,570,658 1,040,778 77
DZBE0TGMT 43047932 43047932 12394920 (30552012 12394920 BAGZ 22T
OZEEOT H5E 547917612 547917612 5,366,612.12 [(112.663.99) 5,366,612.12 4,687,198.15
DZEE0THLO 316,495 41 316,495 .41 B06 45397 (10,044 44] B06 45397 74717944
OZEE0TJED 16,520,042.00 16,520,049.00 16,272 E28.61 [1.247 410.29] 16,272 E28.61 13.962,184.74
DZBEN-ADE 2,707.500.01 2,707 ,500.01 2.565,739.15 [138,760.53) 2.565,739.15 267001674
DZEF23A01 B 026467 28 E02E 467 28 F 2R3 1205 [22E.a49.22) F 2R3 1205 EATILEAZAD
i Ppce=m)] 2TV ATANT ZFTATANT 276,209 52 [1.5E4.E5] 276,209 52 2373826
040104 G4 1,936,075.16 1,925, 075.16 1,970,762 95 [14,2312.20] 1,970,762 95 1,714,162.12
040104 TFS BB IE11T B5 6117 6512638 [34.79) 6512638 58,698.30
040104 TGE 94,9121 94,9121 94 54153 (7053 94 54153 58,066,793
053500455 8,051,249.92 #,061,249.93 788841528 (162,824 65] 788841528 7E63.912.29
NEEGZOAAT 4,595,312 45 4,595,312 45 443143275 [163,879.71) 443143275 4,108 675,87
O73ZeVAGE 166722909 1.667,229.09 163412574 [22,092.35) 163412574 1,488,240 52
07 azEHKESS 3627323 326,273.32 33310411 [2.169.22) 33310411 30032322
07 3EEHMPS 99220717 992 20717 926 BEE.99 [11.540.12) 926 BEE.99 Q08,1020
07359FANE 307ET10Z 307 ETLOZ 195, 76220 [M,a02.72) 195, 76220 164, 23250
073 ARG 1273545832 1.273.5458.32 1.233817.70 [39,73062) 1.233817.70 1.015,009.35
12429 EHD MA63.43 M,363.43 95,219.61 [1E142.82) 95,219.61 BER 519,20
1243MEAAT 5,409,561.73 5,409 ,561.74 5454 195,35 [455,376.43) 5454 195,35 373747761
1243MGAIZ BEZET BEZET 5B, 11101 [1.0016E] 5B, 11101 50,269.09
1z45MPAHT 196, 782,15 196, 782,15 140,799.20 [55,982.95] 140,799.20 216 55717
1ZBETOLF 4,922 294 55 4,922,294 55 4,212 BDEA0 [FO3,722.45) 4,212 BDEA0 4 477 46400
12EETO0IZ4 ZaT 6136 28716136 24298015 [44,181.21) 24298015 262,376.50
1ZBETILILE 47,238.91 47 23891 47 08775 [151.16] 47 08775 39,359 86
1ZBEPGCET 13493218 134,932,108 134,006 56 (926 62] 134,006 56 130,120,332
1ZBE7EMED 12 516,509.13 12,516,809.13 12,146, 740,32 [370,065.57) 12,146, 740,32 10,727 475 66
12BE7GREZ 1,899,270 26 1,899,270.85 1,844,205 65 [55,0E6.20] 1,844,205 65 1, 72710017
1ZBETRACE 190,099 57 190,099 57 187,702,928 [2,290.53] 187,702,928 186,799.06
12EESA305 B.220863.07 B.220,563.07 BABE,712.20 [52,860.27) BABE,712.20 E114, 745,29
1ZBEEACZE 2EI7490.20 2E17.490.20 257226518 [45,236.02) 257226518 2,290,022.95
1ZBEEAENS 8,297,184 43 2,297,184 43 8062 EXEET [233667.6E) 8062 EXEET TFILANE03
12BEEEETY 16,812,582.21 16,812 582,21 16,165, 081.27 [E42.501.84) 16,165, 081.27 16,267, 740,77
1Z6EEBET: 10,608,723.70 10,608,729.70 10,309, 768.15 [295,96152) 10,309, 768.15 953457739
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STATEMENT AS OF MARCH 31, 2013 OF THE Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Amortized Cost
CUSIP I:utll':FuT.;El.le I:u.mulatil.l-e- 'ﬁ'?;girieg.lr:.ﬁﬂ Frojected Cash Recognized Amortized Cost F air Walus
Adjustment Adjustment Flomw aTTI after ATTI
1ZBE34Y R4 2HBITEE 231726 2T TETAT [386.44) 23T TETAT 1,998,319.41
1ZBEAF a2 S07 E03.10 B07 60210 TE8,33368 (7926942 TE8,333.68 F35,614.53
12BEAGKHS 9,297,064.24 9,297,064 .24 9,157,20162 [129,762.32) 9,157,20162 10,063,532 74
1ZBE3GURO 2.510,151.11 2.510,151.11 ZAZEEES 2R [22,521.89] 242656922 2126517 86
1Z6E3LEES BYT, 20254 BTT.202 54 B42 260 4T [24,122.07) 543,260 47 40612272
14453MAED 5,994 542 92 5,994,542 93 5.822,082.94 [172,459.99) 582208294 4,701,669.92
144542485 1,800,461.12 1,800 46112 1677026 658 (123424 54) 1,677,036 558 1,691,708.24
HE53CA8S 984,170.40 984,170.40 A6A,590.10 [14.580.30] 968,590.10 215,714.71
ZEEHIVET 130,709.14 130,709.14 130,675.0% [34.08) 130,675.05 130,026,532
225415 F4 1612, 122,28 161212228 1420,602.72 (2952956 142260272 1,188,749.95
22438008 702,229,958 T02,229.95 EE1454.17 [20,776.78] BE1454 17 E24,250.70
232450847 162827280 162827280 152453201 [22,741.49) 152983201 15EE,167.19
ZFIFIUACE 327613269 327613269 JATRIETER (97 9EE.07) 3TBETER 3,766,901.3
ZFIFEUARE E.741,262 68 E.741,262 63 E.5R9.937 239 [181,270.29) E,653,992 29 7018, 715,95
ZFIFUENG 4,029,640.03 4,029,640.03 3,876.007.69 (153 632.34) 387600769 3,886,993 68
ZFIFIUCM 40359275 40359275 396,579.36 [E.713.39) 396,579.36 368,092.05
233320005 14,238,921.99 14,222,921.93 13,722,207 £ [E1E,714.22] 13,722,207 B 11,911,772 62
ZFIFEUFY 1,077,072.50 107707250 997 40670 [79,EE6.20] 997 408,70 933,919,732
ZHENCS 11,830 671.08 11,920 571.08 10,964,975 47 (265,595 £1) 10,964,975 47 K836 695,19
2140 AES 44,000.00 44,000.00 2 [44,000.00] 120,432.00
20ROV 33 411468 64 41146864 369,105 [52.358.12) 359,110,562 415,924 50
FENZAAT B24,407.08 524,407.06 489,022,156 [36.284.90] 489,022 15 43712943
823449 4 425,602 42 4 425,602 42 4,162,951.73 [262 E2063) 4,162,951.73 313303782
24z20EN 372,09199 372,091.99 3E3,292.72 [9.699.2E) 2E3,392.72 266, 7ARE]
ez4s0a0v 212,212,632 212212632 200,792 62 [12,014.25] 200,792, 68 T02,772.26
J9538REEY 8837 B 62 8,827 BA163 BETIE2R.74 [165,992.74] 2ETIEIETA 771942061
FA53EWEHD zETE ZET4 250023 (17298 ZE00.23 124848
FA5GEWFHE 7107 20163 7107 20163 5829,766.21 [277 43642 £,829,766.21 E.207.709.43
F53EWHFE 20,436,910.95 20,436,910.95 19,982 637.72 [454,273.23) 19,982, 637.72 17.630,138.20
33533GAAD 331,525,658 3131.528.65 3.040,304.05 [91,.224.63) 3040,304.05 2,779,955.90
40430HEHD 280798 3,807,958 226506 [1.442.42) 2,265,086 483572
HIEIFFRY 874,219.04 874,219.04 870,422,232 [2.896.72) 27042232 826, 75057
ANEIFHUD F,278,699.749 B278.699.79 52,154 1 [EE 445 E2) 52121641 571472208
HIEIPEHS 333,240.82 33224983 e | [15.4E7 52] | 328,714.19
HMEIFLRE 3.371145.75 237114575 522759291 (143552 87) 8227592491 761037030
HNEIFMIGE 10,265,049.13 10,266,049.12 10,067,244.02 [207 705,11 10,057, 344.02 8,933,426 54
411E1P QLD 9,172,389.34 9,172,389.34 313647274 [35,916.60] 13647274 5,350,147 54
ANEIFSKD 247827166 247827165 3,454 055 94 [22,415. E1) 3454 85594 316,217 .04
HEIPTIS 1,485 26791 1485267 91 1444 B20 62 [40,634.29] 1444 B2262 1,367,281.20
MEIFWES 4 B4E, 026 49 4 B4E 026 49 4 02 ER2 04 [42,244 48] 4602, ER2.04 411291074
HEIFRHI 54242209 54243209 5704578 [M287.21) 527,045 78 499,452 21
AME4LAES 3443541582 3443541582 5,180,637.95 [2E67.777.54) 8.180,637.95 43244057
MBS AET 248207657 248207667 8,333,726.65 [148,249.92) #,333,726.66 7.246,002.39
+IVHIEE.JS 7.055,150.45 705315045 7007 297,76 [50,552.70] 7.007,297.76 5,9:39,909.95
4507IKDOE 229,825 04 239,226 09 74912212 [90,702.91) 74912218 7RG, 242 51
452540IGES 205,740,748 296, 740,78 87850892 [17.232.86) 278,508.92 220,129.68
4525400 TEE, 520,95 TEE, 520,95 TER, 96194 [10,613.01) 766, 96194 T20,069.78
45254MMLE 1,125,979.649 1125,979.649 1,068,860,92 [B7.112.71) 1,062,860,92 971,152.92
45254MNFE 940337146 940337145 9,242 236,34 [161,135.12) 9,242, 236.34 5,862,219.04
45254MF A3 3,389,379.80 3,389,379.80 3190,622.08 [198,697.72] 3.190,682.08 3,089.441.21
45254MF LS 497,954,453 3497954 43 22617003 [271,784.40] 322617003 3556,159.25
45254TEMY 2704824 54 2704824 59 2E48.494 26 [BE,220.22) 2E42 494 25 2249526 74
452570082 38,044 53 38,044 53 3E,590.40 [1.454.12) 3E,590.40 3620360
1525VEA AL ZETIEZ A ZETEEZ4 4 & BOE 631958 (7289242 & 598631958 2,219,789.35
45EEOLE WS 19,422,015.89 19,422,015.89 12,861,953.78 [GTO062.11) 12,861,953.78 14,706,208 59
AGEROL W IR 1,890,950.35 1,890,950.35 1,882,2649.02 [8.721.34) 1,882,269.02 1,776 77a42
A5EEOLY W3 2 B51,096.95 2,651,096.95 262177114 [29,226.76) 2E217T119 2114, 596,81
A5EEONZ.) 320016307 3.200,163.07 3156, M5.57 [14,144.50] 3156,015.57 353326610
45EEONSE0 1,704,040.22 1,704,040,23 1,697,420.849 [EE09.44] 1,697.430.849 1611, 245,12
45EEONT 38 1.772,999.54 1,772,999.59 1,739,204.08 [22,715.51) 1,739,204.08 2063,248 96
15EE1ZACE 11,951,695, 72 11,961,695.73 15311216 420582 57) HE3112 18 9,704,906 25
44128004 4 460,629.02 4 460,629.02 2TTT199.64 [1E72.489.28) 2TTTI99.64 4, 146,663.29
A6E247LIGE 1,765,453.00 1,765, 463.00 174547177 [19,991.23) 174547177 1E71L01E64

717
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Amortized Cost
CUSIE I:utll-:FuT.;E-.-e I:u_mulatil.l-e- .ﬁ.l-bn;:::irie;_ll?ﬁst Fraojected Cash Recognized Amortized Cost F air Walue
Adjustment Adjustment Flomw aTTI after @TTI
4EEZ4THES 4,528,510.15 4,528510.15 4.544,059.17 [154,450.95) 4.344,059.17 3,759,551.1
4EE2TMERS 3,095,045 45 3,095,045 45 8,754, 44161 [340,6503.85) 3,754, 44161 7,789,362.45
4EEZIBARD 3063,023.749 306302379 3048 42387 [16,599.92] 3046 42387 2525,2411
T2GE21A.E 1,920, 306101 1,920,906.01 1528,241.78 [92 BE4.23) 152824178 1,633,544 92
B2BezICorT 99,549.31 99,549.31 5,511.54 [13,737.77] £5,51.54 717770
G2hiziHAS 16,974,165.26 16,974,165.25 16,922,924 15 [51,121.70] 16,922,954 16 12,632,102.93
B25EZBAL0 1,047 118,57 1,047 11857 975,947.93 [71,170.64] 475,947,597 362,937.74
T2hEzanEs 35653840 3EEA3E.40 364,494.50 [22,043.60) 354,494.50 E,059.08
S2BE4WAG: #550,542.30 #550,542.30 H445,297.51 [432344.79) 544829751 7EE0,943.53
B2524YAFD Fazsiva0e 7azsivR0z 7E23009E5 [206,162.37) 7.633,009.65 EBEREOET A2
FE0E73A.A1 355807071 3.558,070.71 3,455 BOE.25 (102 464 43 3456506248 326259543
SR0EYAAR 795250519 7.952505.13 7.513.568.33 (135,936 58] 7.513,568.33 E,320,491.78
SE0ZVEAAE 10,554, 77 3.50 10,554, 77360 10,565, 74411 [315.029.49) 10,565, 744.11 9,346,569.47
B7E433HIE 283.EET.90 28366790 TR R2IT 42 [11,450.48] T2 2T A ZELTIAET
GTe4IIRLZ 1,353 57712 136357712 1,272,362.70 [81,224.42] 1,272,362.70 1124138249
SYE433SET 1,367 49357 1367 49357 1291443514 [FE050.43) 1,291,443.14 B81,613.00
STE4ELMFE 1521,589.02 1521,589.02 1467 456 62 [54,132.40] 1467 456,62 1,050,715.39
BEIZAM3E 112824317 112824317 1124 0838 [3.734.74] 1124,608.38 1,121,005.99
GEIFZAHZT 3.219,135.72 3,219,135.72 3162,749.58 [5E,255.54] 3162,749.88 305351494
BA020UEST 3.216,569.32 3.216,569.32 313454291 [81,926.41) 313454291 2,05E,200.40
EIT463AA2 15,957.54 15,957 54 15,572.05 [385.79) 15,572.05 12,714.50
E174EHASS 10,679.44 1067944 10,549,328 [130.06) 10,549,328 11,465 55
E1730F AED 700,285.02 TO0,255.02 BES 48626 [1,798.75] BO3 43626 EO7 10555
BITRK AR 121,326.36 121,326,356 G4,367.45 [56,958.55) G4, 36745 F1,995 57
EITETIAES 2,139,386.61 2139,386.61 1570,104.32 [5ES,7E169) 1,570,104.92 204173219
E1915REE 5,370,697.26 5.370,697.26 5,264, 499 28 (116,197 47] 5 254,499,278 4.941,918.72
B3ET28AC3 1,805,925 45 1,505,925 45 1,647, 260,90 (152 564 55 1,547, 260,90 1,666,532.29
B35V 27715224 2FT152.24 2,267, 069,56 [504,052.38) 2267 069,565 1,837,559.00
E4352WPCA 8,330.54 3,338.54 4523.94 [2,714.60) 452294 B,138.11
ERIDEF AES 7.182,924 60 7,183,924 50 T47 2307 (3669333 T4T 23T £,400,260.04
BETIEWLISE 1,434, 862.05 1,434 36305 1,302 98692 [121,876.13) 1,302 98692 1,251562.72
Ea3ENBED 4,000,550.51 4,000,550.41 3.745,222.43 [255.628.32) 374622249 394138357
BEIFIMCAS 16,533, 754.14 16,533,754.14 16,234,620.95 [299,162.13) 16,234 62096 16,381,217 67
BEIFINCDS 257542454 2ETE 43454 250404322 [71,391.62) 260404322 257237100
BEIEINOTY E.481943.18 E481,943.18 5,369,580, 71 12,252 47) E,369,580.71 F,205,734.12
Ba3EaN0W0 5,526,533.08 5,526,533.09 5,549, 906.06 (175,627 .03) 5,549,306.05 4,145,042 55
THIZZARAS 10,525,115.43 10,525,116.43 9577 B4E4G (248 469.97) 3,577 54645 763357761
THIZZMAET 724837212 724837212 B4, 77176 (53350038 71,7776 £,715, 31051
THIZZMACS 70732347 70732347 BEO547.34 [4E,775.83) BEO547 34 £99,536.00
PENIGACS 14,411, 026,37 14, 411,026,357 13.84,542.93 [469,453.44) 13,941,542 93 11,356, 754.41
75ll4HADS 13,608,091.32 13,605,091.32 13,060,457 E1 [547,533.71) 13,060,457 51 1,126,549.82
FEI4HAKS 4,204 42710 4,204 42710 372706345 (47736315 3.727.063.95 2 461,201,968
TEA05KAGE 1,830.73 1,330,732 786200 [3.968.73) 786200 757791
TENOGEZ3 439155882 4,391 655.82 45357, 72130 [3.83752) 435772130 4,357,035.85
FENOGUGS 1,147,028.99 1147,022.93 1.19,062.74 [27870.25] 1,119,052, 74 1,098,963 42
TEINSMIAE 7.313,520.69 7.313,520.69 B.561,943.3 (45197738 6,561,543 B.785,487 45
FEIMNEF.JI 7EE3LTT 27653177 PEE,120.75 [10,410.93] ZBE,120.75 Z62,111.895
FTETILAFY 39,617,557.09 39,517,557.09 35,574,645.93 [B42.941.15) 36,574.645.93 26,605,966 35
FrZTILAHD 1.964,953.14 1.964,959.14 192314162 [3,217.62) 1,933,141 62 2ETZEZ4TE
FrZTiLAJE 27,514,860.59 27,514, 260.59 27.365,866.47 (445,994 12] 27,365,866.47 16,742,320.30
B13TEEAA 1,925,535.35 1925,536.35 1,529, 36614 [96,2639.21] 1,529, 36614 1,542 36258
BIFTAEAAD 246,517.09 246,5817.09 236,120,861 [10,696.45] 23612051 20755297
FIETIGAAT zmzzem zozizem 1,894,346 95 [17.721.35) 1.894,246.95 1,920,801.74
BEIETIHMS 2.5958.38 2.958.38 1,BE3EG (129473 1EE3.ER 2,719.25
BE3GIEUE 45,195 66 45,193 66 25,3563 [21,578.03) 25,3563 24,054.29
BE3E0JAAI 9,130, 50661 4,130,506 K1 5.5359,547.78 [500,658.52) 5.359,547.74 45155257
BEIE0JAED E864,732.97 B264,732.97 BE1,222.22 (24351074 BE1,222.22 5,217,242
BEIE0KAFS 25,074 176.98 2E,074176.93 25,295 53195 (17564503 25,295 53195 23,412,286.09
BEIE0LAFS 3.138,149.64 313814964 3,009,0365.04 (123,114 60] 3,009,035.04 275352393
BE3EZHAA 7317, 30004 7.317,300.14 7,305,095.52 [12,204.52) 7.306,095.32 57739200
ggiETOALE B48,398.13 B48,398.13 BET.2T4.44 [81,122.68) BET,274.44 1,394,925 58
gavEskaca 20,085.78 20,085.73 15,044.02 [5,041.75) 15,04 4.02 16,245.72
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Amortized Cost Amartized Cast
cusp befare Cumulative Cumulative before OTTI Projected Cash Recognized Amartized Caost F sir Walue
Adjustment Adjustment Flaow aoTTI after OTTI
32322FdM7T ¥ 379682122 37682224 366218415 [ # (134 637.07) # 366218415 [ $ 3.359.468.95
32322F5T1 5.343.746.87 £,343,746.57 £,082.5645.93 [267.097.55] 5.052.645.33 5.770.123.3
2322FBET2 1.044 53317 1.044 §33.17 1.024.610.17 [20.023.00) 1.024,610.17 1.021.754.74
32322FJ25 5.517.864.45 5.517.564.45 5.358.033.61 [153,764.57) 5.358,033.61 4,354, 701.82
32322F2F G T.0.4635.72 7046372 T.056,453.15 [53.378.57] 7.056,485.15 7.4580,5813.33
32325CBET 3.657,145.66 3.657.145.66 3,403,428 92 [147.713.74] 3.503.4258.32 3.067.040.60
23T AT 1.710,312.44 1,710,312.44 1,674,947 34 [35,364.50) 1,674,947 34 257,345.00
93333665 3.716.5858. 34 3,716,555, 34 3,515,392 27 [201,466.07) 9.515.392.27 10.435,736.16
33334FHCI 5,877.031.30 5,877.031.30 6,575, 156.56 [5301.574.74) 6.575,156.56 5.456,555.03
33334F JOE 12.136.354.13 12.186.354. 13 12.035,963.57 [121.020.61) 12.035,963.57 10.513,2659.00
Totals $516,573.456.06 ¥ 516.573.456.06 | # 755,350,522.52 | # (28.222.653.24)| #755,350,622.582 | # G637 653,255.65

The following is the impairment listing for loan-backed and structured securities for the three months ended June 30, 2012:

s | oreCuminie | Samdie | Amorieife | FobesiCah | Reogled | AmetiCon |y
Adjustment
004 AFT i 20000000 i 20000000 ( 85,000.00 | £ (15,000,001 # 8500000 | F 86,000.00
Q4421705 1.431,8565.30 1.431,855.30 136386544 [ET,953E6.5E) 1363806544 1153,173.00
an442J5E4 386229168 3,862,29168 380147326 [10,218.42) 380147326 307214942
an442KA03 3,369,196.35 3,369,196 .35 330283279 [BE,353.57) 3302832749 213235150
02HEQAES 10,287,863.63 10,287,863.63 10,218,956.32 [B8,913.27) 10,218,966.32 THIT 24663
02147CAA] 7107, 913,64 710791564 B, 963,965,532 [137.953.32] E9E3965.32 E. 342 E16.04
021470OAET 2 E0E,269.92 2606, 269.92 8.5E2,519.895 [#:3, 760,08 8,662 519.896 EGBE 03808
02150mIAET 13, 77106783 13, 77106783 13,669,332.80 [101,7:35.0:3] 13.669,332.80 13,557, 560.71
0ZEEOTEFA 282,099.51 282,099.51 253.604.97 [28,434.54] 253,604.97 102885660
O2EEOTGMT EE9Z845E9 EB392.245.639 E034,228.23 [108,E17.36] E0S4.228.33 4. 77h B304
D2GEOTGEE BE43,873.60 B E49,878.60 BEIZ0T0ED (17, 202.02] BRIZ070ES 3.9023.949.03
02GEEOTHLD 123868787 1238 687.87 197,189,592 [41,447.95) 1197,189.52 103063683
02EEOTJED 17,108,199 .57 17,108,199.57 16,917, 71785 [190,481.69] 16,917,717 .82 12,786,540.98
O2EE0W AT 13,265,792.13 13,266,792.13 12,728,320.95 [B2T.471.18] 12,728,320.95 9,460,33383
D2EE0HADE A023202.20 02320220 888249132 [140,710,83) 888249132 T.A04,033.85
O2E329887 V2392469 F.2HA24.69 7.195,941.59 [35,983.10] 7.195,94153 E,.595,829.36
02E329401 E, 21156231 E. 2156231 E,1E0,5E49.73 [180,992.52] E,1E0,5E49.73 4. 307,184.72
040104304 2176 30,39 2762039 2197768 [34,702.74) 2197 7.ER 1E63,001.91
040104 F/VE 1643,861.14 164386114 161502938 [34,831.78) 161502938 1406395 36
055234 8,80 2.225,393.89 2,225,393.29 21839361 [41,397.18] 218393671 203821782
059494LH1 162139367 162189367 162041954 [1.474.13] 162041954 1596,127.11
05343CCED EBES38.44 EBE833. 44 E26,386.03 [30,453.41) E26,385.03 E43,367 65
O7325Y AGY 1.736,629.35 1.735,629.35 172302899 [12,600,3E] 172302893 127336693
07 334N 40 88,210.20 28,210.20 87ATvhZ [232.68)] grAavrhR2 2471182
073845 C0Oe 4 537,996,234 4 53799634 4 51394023 [24,056.11) 4 51394023 3EEE D203
073854 AB7 10,5873,710.45 10,873,710.45 10,623,347.48 [2B0,362.97) 062334748 10,432,056.29
07 38EHSFY 4 E89,009.73 4.639,009.73 464280364 [4E,208.09) 4 64280364 347148887
0738792492 T.A7E8,319.94 FATEH9.99 V186484 65 [192,535.33) V186484 66 4 72606137
07389 ARG 1318832.07 1.318832.07 128008362 [38,845.655) 128008352 1,087,200.81
O7401LAA1 10,399,215.68 10,399,215.68 10,211,138.77 [135,07E.89] 10,211,138.77 For3T.082.30
078206851 10,244,033.14 10,244,033.14 10,024,123.24 [159,843,90] 10,024,123.24 FEHES2E2
1ZEETGCET 14:2,614.09 14:3,614.09 141,535.45 [2078.E4] 14153545 1368108
1266TGMED 13.002,918.82 13,002,918.82 12,904, 511.72 [95,407.10] 12,904,511.72 9,057,195 55
126ETGS20 S EE3E06.47 965250547 4.511E63.62 (141,54 7.95)] 4.511E63.52 740394562
12662AEY2 2,700,864.26 8,700.864.26 8,657,05E6.20 [4:3,807.95) 2,667,056.20 .04, 72142
1ZEEEBETT 17,647 512,32 17 547 512,32 17 438,286,355 [103,225.47] 1743828635 13,341, 92663
1266 34MI4E 238 636.82 238,636.82 23,415.75 [F.22107) 231.415.75 17133074
12669F W82 251239.78 261,239.78 2476963 [3.650.15] 247 RE9ES E47 31189
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US| befrCumiae | Samiae | Ametiedces | ProemedCuh | Peoged | Ametioest | ey,
Adjustment
126E9F »RA % AT0494.06 | h 049408 | 3EE 19311 [4,200.95) 3EE193.1 307 570.41
126E9GKHS 9,657, 789.05 - 9,657, 789.05 962628307 [31,505.98] 962628307 82,224 615.71
12EEIGROE 4, 726,266.02 - 4, 726,266.62 4 BE1LA9E.13 [E4,260,24] 4 BT, 99612 4,014,96E.29
12EEAGETYS 263,652.30 - 2RA3,ER2.30 249,772.89 [9.873.41] 249,772.89 21,943.32
126E9GUR0 2.597,195.38 - 2.5497,195.38 257000025 [27,134.53] 257000025 200566332
14453MAE0 E510444 BE - E510,444 55 E287272.TE [223.171.80] B 287 2T2TE 4 814 36057
14454 80E5 2,010,236 64 - 2.010,236.64 192151872 [99,319.92] 1921,518.72 1169,687.65
14383CA43 1062,031.73 - 1.062,031.73 A33,0445.90 [62.981.83) 335,0445.50 806, 7E4.20
22943HA08 EEGS,7TI8.61 - B GG, 798.61 E06,933.13 [561,865.43) E,106,933.15 2462010000
232438008 TEE 348,29 - THE 34829 7E2,029.25 [4.313.04] TE2,029.25 E2T7320.41
2FIZIFEAL E3E5,E7E.20 - E3E5,E7E.30 E352,809.65 [12,26%.75] E,352,809.65 B304 418,22
23IFZUARE T184,122.90 - T184,122.80 EATT. .03 [206,511.87] EAT77 3103 E,038532.73
23332UB0GE 4,829,464 B2 - 4829464 B2 4,803,542 84 [25,921.78] 4.803.542.84 4, 236,755.93
23332UBYE 4 22688186 - 4 228,881.85 4,136,244 25 [90,637.00] 4,136,244 25 3.452,485.99
23332UCH4 425 6123 - 425 B61.23 419, 40625 [6,254.958)] 419,406.25 HEA2T.03
ZFIFZUOUG 15,161,149.93 - 15,161,149.93 14,909,012.37 [252,136.5E] 14,908,003.37 N,082,288.05
23332UF 1124.568.T1 - 1124 568.71 1,0949,842.01 [24,726.70] 1099,5842.01 TE1,534 55
ZE1510EHZ 26,882, 77036 - 2E,882, 77036 2E.8EE, 304 52 [16,465.74] 2E,5EE, 304 52 26,880,066 39
ZE1510FE4 4,.270,275.32 - 4.270,275.32 4,196, 360.93 [73.924.29] 4,196, 360,93 3 B3 E0E94
20251 AE4 E267 37284 - E357 37284 E245,226.03 [112,147.81) E245,226.03 B 452 63622
2051033 13780713 - 13780713 137,189,530 [647.83] 137,189,530 13319733
F2083LA40 154,671.30 - 154,671.30 146,156.35 [9.414.95] 146,156.35 14028347
FENIJAAT B35, 75912 - B35, 769,12 BT [4,041.41] BT A A72539.44
FE1EENATE 156, 72067 - 156, 72067 EE, 04217 [90,678.50] EE, 04217 296,175.91
JE2420BEJ1 827, 70002 - 82770002 2642741 [1272.61] 8264274 91,353.53
39538FREEY 9,235,052.70 - 9,235,052.70 9,161,865.90 [F3,183.80] 9,161,368.90 ER1z 18742
FE3WFHE T44E87183 - 744687183 ¥.388,260.67 [B8E21.18) ¥.388,260.67 521296428
FEIWHFS 21165,329.45 - 21165,329.45 20,219,111.57 [346,217.82] 20,819,11.57 14,434,086.13
HIEIFHCD B.EE3,138.76 - B EE3,138.76 BAT1887.86 [91,250.30] BET1,887.86 4 BRT.A33.18
H1161PHUD 5,574, TET.2E - h.574,TET.2E h.545,485.20 [29,282.08] 5.545,485.20 4.933.438.01
HIEIREHE 35834170 - 358,341.70 36045942 [7282.22) 360,459.42 27390912
HIEIPLR2 2,744,109.73 - 8,744109.73 BE236274E [120.582.27] 2E23627 45 7.001,090.12
HIEIFMGE 10,307 B6B0.36 - 10,307 660,36 10,675, 036.33 [232,614.03) 10,675,036.33 8,384,590.26
HIE1IPGILUD 962658195 - 9,626,581.95 95192893 [114,953.02] 9,51.928.93 715360390
HIEIPTMI 156722621 - 156722631 153048122 [36,745.03] 1530,481.28 1,227.095.07
HIEIP'WES 4,792 597 54 - 4,792 597 54 4 742 BEO.23 [49,937.31] 4 742 BEO.23 3,425,757 5B
HiE4LAES 9,025,230.85 - B,025,230.86 £.802,389.69 [222.841.17] £,802,389.69 B 136,334,923
164V AET 8,783,262.95 - 8,783,262.95 8.62E.488.00 [156,774.95) 8,626,4588.00 E.415,095.85
437IELAP2 14,784,174 76 - 14,784,174.7E 14,453,607 95 [F30,6EE.21) 14,453,607 95 12,736,264 .43
437I9EBSE EE44 926 54 - EE44 926 54 EE13,195.04 [31,73150) E,B13,195.04 5994 12662
45071003 7447983 - 7447982 843,040,588 [31,438.95] 43,040,588 59112765
45254 MFY S 1,038,063.72 - 1,038,063.72 HE3823.44 [74.240.28] Q6382344 905,686.67
45254 MJG 93317700 - 933,177.00 929,554 .25 [53,622.75] 929,554.25 GR347292
45254000 TH92,EBETT - T92,EBE7T Fe0,003.42 [12,652.35] FE0,003.42 BT 88212
45254 MEF 3 83T ETEG - 2EETETER ARSI [154,574.82] 383032 3,959,710.64
45254 MK 4,478 860,96 - 4 478 860,96 4422 TIRET [56,122.69] 4422 TI0.2T 4,083,551.43
45254 MMED 836,811.04 - 836,811.04 429,894 54 [5,916.50] 829,894 54 27244805
45254 MMLE 1,228,716 6S - 1,228, 71665 1136,591.52 [91,124.66] 1,136,591.92 216, 73312
45264 MNP 4,764 36225 - 4,764 36225 9,679,252.19 [85,010.08] 9E79,362.19 8,050,203.25
45254MF 23 127343809 - 127343803 10,257,202 67 [1.016,236.42) 10,257,202 67 A774,575.07
45254 NP LIS 3,954 74203 - 3,954, 74203 356380902 [390,933.01) 356380902 313843238
45204 TR 225,155 56 - 225,155 58 2201457 [5,041.13] 220114 37 19642177
45264 TSMT 272 8E2.3 - 27728628 275308350 [19,773.21) 2,753,083.50 19449,022.94
45254 TTME A,152,610.15 - 9,152,610.15 8,265,169.73 (287 441.37] 8.265,168.73 T.210,716.01
452AT0AL 2 39,367.38 - 39,367.38 F3.513.03 [544.35) 33.5013.03 36,080.60
452ATERLZ 3332204 - 33432224 2.8364E62.90 [B04,859.24) 2.836,462.90 233285739
45EEOL WIE 194201641 - 194201641 1904 763 48 [37,252.93] 1904, TE3 48 1436,169.74
45EEONEHY 436160728 - 4. 361,507.28 4. 338,E21.20 [12,286.08] 4 338,621.20 392399906
45EEONCIZ 4 123348645 - 123348645 123064209 [2.844.3E6] 1.230,642.09 1232, 617.30
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CUsP | befrCumiae | SamIae | Ametiedces | ProemedCoh | Peoged | Ametitest | ey
Adjustment
45EEONREZ t 43741455 | G t 48741455 | § 399,280.62 [88,132.87)] 39828062 | £ 490,283.19
AEEEONT A6 1.816,062.88 - 1.816,063.88 1.806,256.24 [9,207.64) 1.806,256.24 1.859,981.54
4EEZ4THES 4, ER0,188.72 - 4, ER0,188.72 4 B35 482.74 [14,705.33] 4 B35 482,74 3,697 ,666.40
R2E221CO7 12,773.85 - 12,773.85 35.101.24 [14,E678.01) H5,101.24 E1,536.12
B2E221GM 3 245828285 - 245888885 2.445388.33 [13.500.52] 2.445388.23 1644 E20.54
R2RZEIHAS 17,763,846 44 - 17,763,846 44 17, 620,557.13 [143,289.26] 17 B20,667 13 1,871,668.03
R2EzZEALO 1,093,213.42 - 1.093,213.42 10393,327.33 [59,892.09] 1.039,327.33 339,620060
2524 QG 9,458,736.80 - 3,458,736.80 9212, 71422 [246.02158] 9,212, 714,22 T.479,285.60
B2R24YAFD 827210447 - 827210447 8222 54065 [49,555.82] 8222 54565 E109,440.93
RROZTAAA] 3.665,435.80 - 3,665,435.80 3,665,115.00 [10,320.80] 3665, 15.00 2.954,176.05
RROZFAART 8,362,542 50 - 8,362,542 50 8,109,980.95 [242 5E155] 8,109,980.95 §,7E0,436.41
BROZFAALI4 4 36903187 - 4 369,0341.87 3,986,137 45 [392,894.42] 3H8E,137. 45 3,030,630.32
RROZTEAAE 1.515,914.05 - 1.515,914.05 NA7E 053,06 [343,860.93) N7, 053,06 8,366,553.71
BR2T4SAMNZ T0,404.35 - T30,404.35 TPEHTEE [12,087.03] FraAraz 2308632
ABTE433HI3 290,906,386 - 290,908 38 290,091.39 [814.97) 290,091.33 21652720
BYE432RLZ 142,948,739 - 142,948,739 136192138 [E1I0ET.41) 136192138 871,870,580
BTYE4335ET 1,387 86296 - 1,387 862,96 1362 484 32 [26,375.64] 1362 484,32 841,761.20
ABTE433Y MO 1020558711 - 1020587 1 995,392.32 [25,194.79] 995,392.32 HE3,93%.44
R29929429 3,746,698.79 - 3,745,698.79 3EBENET 20 [89,640.99] 3 BEBEDET 20 3,200,240.15
RA0Z0UAATS 107,389.64 - 107,389.64 106 56202 [827.62] 106.562.02 117081
Ra0zolACa Tr2E52.78 - Tr2ER2.7E TE1004.07 [11.548.71) TE1004.07 TET.O74.36
E1T43HALS 5,244 EE - h.244 5 £,039.15 [B05.51]) 5,039.15 5.539.25
EI7EIKABZ 152,329.44 - 152,329.44 124,750,986 [27.572.48] 124, 7E0.96 104,558.71
EITETMAES 2.336,961.40 - 2,.336,961.40 2.140,588.87 [195,a72.53] 2.140,588.87 1861,385.13
E1313RAA0 10,298,141.38 - 10,293, 141.38 10,255, 70863 [42432.758] 10,255, 703.63 9,957 20231
E1315REE] B E10,065.10 - B E10,065.10 5 A1 445864 [98.616.4E] B.A1 448 64 421560859
E131EREZS B30,852.12 - R30,862.12 ATa3.21615 [17.636.47] AT3.216.15 47017213
E387Z3AC1H 187398712 - 187388712 183413137 [39,855.75] 183413137 1,286,552.89
ERG3AWREE 431,6071.40 - 4.31,601.40 426,845.72 [4,7B5R.68] 426,845.72 39422223
EERIRVLISE 1.662,289.99 - 1.562,289.29 1,507 833,50 [44 456.29] 1,507 833,50 A7R12D42
EER3IE0AAZ 1,845,334.08 - 1,885,334.08 1864,821.43 [31.112.60] 1864.821.45 1,394,262.04
E2383NC AT 1747187347 - 1747187347 17,083,180.00 [388,693.47] 17,083, 13000 15,924 424 42
E238INCOZ 2,742,202.29 - 2,742,202.29 2.BEEBAT.IT [75.545.12] 2 BEEBRT.IT 2107 50200
EZ3E3MCUG E.535,346.78 - ER35, 346,73 E,J6E 44552 [16:5,300.36] E,36E 445892 5. 534,360.65
EZ353M0OTY E.F70,195.33 - E.F70,195.33 EES4,267.20 [85,928.13] E.ES4.267.20 4,864, 335.27
FI3EPJOZ 1723344 - 1723344 16,933 56 [1.294.88] 16,938 56 16,075.41
THIZEZARAG 1,432,08567 - 1,432,08567 10,248,563 47 [B82522.10] 10,248,563 47 V.368,263.94
T4I2EMAET 8,041,255 63 - 8,041,255 63 750316916 (538,086 62) T.A03169.16 BE46,773.23
T4IZZMACE 1,058,260.00 - 1,068,260.00 36219441 [96,665.53] 6319441 T7A,705.04
TREIMGACT 1547273282 - 15,472, 73282 14,796, 192.74 [ETE.540.02] 14,796,192 74 10,210,048,
TEI4HADS 14,374,500.13 - 14,374,500.13 14,088,504 52 [286,995.27] 14,038 504 52 10,413,693 52
TEI4HAKS 4.576,978.98 - 4.576,978.98 4. 163,435.41 (41254357 4,163.435.4 1,9658,950.35
TEOA3HUZS 476.529.29 - 47E,529.29 459,9949.24 [16,530.06] 459,9949.24 47092507
TEIOGEZS 4 436,264.03 - 4 436, 26402 447960963 [E.E54.45] 447960963 3,740,468.32
TEIOGUGS 1,202,269.60 - 1,202,269.60 1194,172 .45 [3.047.15] 1194,172.45 114487411
TEIZFMG 8.570,697.93 - 8.570,697.93 8.493,457.10 [FF.210.83] 8.4393.457.10 8,323.336.48
TEI2KLN fAG54 41945 - 5554 41945 5,142 39157 [H2,027.828] B 14229157 3979,797.32
TEATEMMS T.E20,104 63 - T.E20,104 63 48183025 [138.274.41] TA81830.25 B .E33,45177
TEIERJS 300,705.39 - 30070539 28452047 [16,134.92] 28452047 132, 710,00
TEI13RM2 16,196,536.86 - 16,196,536.86 1352262217 [1E74,214 53] 1362262217 4,724, 6107
TEIZHAET 22,009.23 - 22,009.23 30,876.03 [1.433.20] 3057603 A k=3 LT
B0RGE4RME 287038703 - 287038703 2,054,817 47 [116.463.62] 2,854,917 47 2,726, 749.61
ST44FOKO 2,004 634 45 - 2004 634 45 2,003,446.91 [1.247.55] 20003,446.91 1,860,889.85
FIEIGALT 208885282 - 208885282 20385494 20 [B0,258.02] 20385494 20 182E6,699.24
BEIRAR0ES 132,075.82 - 132,075.82 128,708.23 [2.366.58)] 128,709.23 M,037.52
BE35340M0 300,345 63 - 300,845 68 2325280 [68,316.97] 23252801 17375134
BE3RIELER 1121595.85 - 1,121595.85 1117 62392 [3,911.87) 1117 62392 1,107,135.61
BEZRI00OED 1,502, 49:2.10 - 150249310 1466,261.87 [36.631.23] 1465, 86187 1.218,072.63
8E35A0ULA 14672832 - 146,728,532 144, 72346 [1.004.88] 144, 72346 17,395,068
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ClUSE b:}:f:gﬁ:ﬁ;?:e I:u.rnulatil.le- Amaortized Cost Frojected Cazh Fecognized Amartized Cost F air Yalue
Adjustment Adjustment before OTTI Flomw aTTl after OTTI

2E35A0URE i 1391254528 | & = E 1391204528 | & 13743927398 [ § [IEEIr30) ¢ 1374332798 | £ 11,206, TEE. 34
2E25ALRW 16,864, 72894 - 16,264, 72899 16,620,981.75 [243,7E7.24) 16,620,981.75 11,964,986.87
2E35ALEM2 1,125,578.44 - 1,125,572.44 1,099,624 28 [25,954.11) 1,099, 624.28 226,429.54
2E260JA04 9,723,080.72 - 9,723,080.72 463373686 [89,323.88) 9,633, 73686 5,413,120.90
2E3E0JAE 7.326.2682.91 - 7,325.282.91 7,105,956 59 [219,297.32) 7,105,956 69 4.510,390.44
SEZEQKAFE 27 E2E 47705 - 27, E2E 47785 27172 4ar.2a [512,990.56] 2rIra4ar.3a 17,521, 326.E5
SEZEOUAFZ 3,200,100.87 - 3,200,100.47 324EE26.02 [B3475.15) 246 E26.02 23731200
SEMEIHAAZ 10,247 220.88 - 10,247 220.08 10,053,760.37 (187 469.51) 10,053,760.37 6,991,368 .52
22157EAL: G437 BEE.SE - GAT BEE.SE B41,362.90 [46,303.65) E41,362.90 1,251,367.07
SE5220FST 5,964,126.86 - 5,964,126.86 588729228 [76,233.58) 588729228 5,696, 73283
SZAZZFAMT 392852013 - 392852613 3902 56052 [25,964.61) 3902 56052 SE07.898.95
92922FET1 B601,125.32 - B601,125.32 B.532, 138,39 [68,936.93) B532, 138,39 5,368,328.70
HZAEEFTOA 783370621 - 783370621 779628945 [36,816.75] 779628945 £.591,738.049
H2822FBETE 1086 FF2TT - 1086 FF2TY 107E5EE.TT [1,206.00) 1,075 566.T7 2034774
H2A22F )26 5,684,106.748 - 5.624,106.78 GEEZ042.97 [21,061.81) GEEZ04297 4. 491EEE 43
S2922F WL 3212,089.20 - 3212,089.20 219216108 [19,902.12] 319216108 307330416
92928CEET 3,785,596.04 - 3,785,596.04 3,766 988.02 [28,607.82) 3,786 998.02 3,080,172.97
29TV ANT 2,076,178.98 - 2,076,178.98 1,704 44101 [3T1,737.87) 1,704 44101 264 420.01
29TIEEW 1406,019.24 - 1406,019.24 1288, 720.27 [17,292.97] 1288, 720.27 119417117
Q4aev ALz 2193,194.20 - 3193,194.20 3,121994.05 [E1,200.25] 313,994,065 2,947,13510
S43240DAE0 1,021,622.04 - 102168204 233EI42 [18E,150.12) iR R el ATE.2E7.00

Totals +  M202593652 | ¢ - ¥ 3202533652 [ 89043422076 | § (1B T67E)| £ 23049422076 | £ TOREFZI06.43
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The following is the impairment listing for loan-backed and structured securities for the three months ended March 31, 2012:

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
O4421TOR 3 1aH47ere | £ 3 154147878 | % 141093796 | # [120,540.22]| & 1,410,937 98 1,160,727.00
on442ka0s 2,395,326.62 2,395,326 62 2,395,101.25 [225.37) 2,395,101.25 1521, 724.23
0214ECIAES 10,5495, 719.62 10,895, 719.62 10,673,040.59 [222,679.03) 10,673,040.54 2,244 49082
0214ETAQ0 15,9949,669.17 15,999, 664917 15,309,628.19 [E90,040.95) 16,209,628.19 14,282,052.69
Oz7CAR 4,286 961.12 4,896, 961.13 4,72E.262.94 [100,692.19) 4, 786,262.94 4,201,092.71
0z1470AET 9,135,5686.28 4,135 56624 9,088,65147 [46,304.81) 4,05565147 T.239,389.63
026E0TEFY 3270362 32710362 285,583,532 [41.520.09) 285,583.53 1,778, 116.87
OZEEOTGMNT 7,100,084 55 7,100,024 .55 E,860,766.65 [239,312.90) E,2E0,766.E5 513221237
026E0TGSE E,092,795.44 093,795,449 5839,216.48 [254,479.01) 5,229,216 48 4.214,268.41
02eE0TJED 12,399,042.67 18,399,042.67 17476,292.71 [922,745.96) 174762921 1365161053
0ZEENWACO 13,883,026.83 13,883,026.83 13,581,227 1 [301,798.72) 1358122711 10,161,104 14
0zeEN=ADE 9,45€,288.55 9,456,288 65 9,329482.84 [126,2056.68) 9,329,482.89 2,125,264 .94
0269294887 TEG2B42ER 755254266 728737k [165,226.04) 728727 E2 TATEA
O2eazaam £,939,928.90 E,439,928.490 B72E318.74 [217 B10.18) E722318.74 4,774911.41
03072sPO 319,295.58 313,295.58 298,29147 [21,003.61) 298,291497 235,286.54
040104 G104 2,426, 705.81 2426, 705.81 233964.02 [94,741.79) 2,331,964.02 1,807 560.64
040104 RYE 1,727,754.49 1,727, 754.49 1,6491,200.14 [26,564.35) 1,691,200.14 1,474,364 .84
055294800 2.486,190.72 2486.190.72 2,338, 78 [147.472.90) 2338 2,131,805.20
05346HYF2 414,454 53 814,454 .55 a01,728.32 [12,726.26) am,r2a.az 52356088
0534804840 258,465.04 258,465.04 252,159.50 [6,305.54) 252,159.50 235,148,714
053434LH1 1,738,997.76 1.739,997.75 171,220,562 [28,777.23) 171220562 1686,676.45
OEEE20AAT 520221642 520281643 494210209 [23BE,714.34) 4.942102.09 3,528, 7EE B
O732eYAE4 2,314,376.08 2,314,376.08 2,140,832.08 [173.544.02) 2,140,832.08 ar4 4ir.2a
OF384MISED 853,025.55 353,025.55 831,445.04 [21,580.51) B31,445.04 864,013,368
OF384M w40 93,266.24 43,866.24 90,226.37 [3.629.87) a0,225.37 4722652
072345 COR 471226270 471226270 470037207 [11,291.63) 4,700,372.07 462244203
O7xa542E7 64620116 11,646,201.18 1,090,326.43 [B5E475.72) H090,326.43 2,251,268.08
OT336HKSS 365,230.85 366,230,858 356,757.26 [8,473.54) 366, TE7.26 284341487
07 386HSPY 5,001,191.32 5,001,191.32 4,814,088.09 [187.103.23) 4,514,088.09 3.538,709.24
O7287aPA0 132558872 1225, 589.72 1,070,146.74 [255,442.92) 107014674 1,192,698.90
OF3gra2az 2,269,046.849 2,269,048.89 704,182,897 (964 862.92) 1204182897 4,642, 737.08
OT400-AES 249341068 243341065 2,218,747.35 [273,663.33) 2.218,747.35 1,736,454 .28
OF401LAA1 10,485,395.03 10,985,395.03 10,743, 110.45 [237.284.57) 10,748 110,45 £,005,394.60
OvE20ca%1 10,4549,891.90 10,9549,5991.90 10,746, 71417 [213177.73) 10,746, 71417 2,482,106.39
07244607 90,796.00 40,796.00 27,400.00 [2,296.00) 87,400.00 74,000.00
12429WEET 1.401,150,00 1,401,150.00 1,280,292.44 (120,256 58] 1280,293.44 1064,4598.20
1248MG A E0,041.11 B0,091.11 59,425.51 [BES.E0] 53,425.51 38,234.58
1248RHADA 432561023 4,325810.23 4,134 66967 [190,260.58) 4,124 BBAET 2,774,408 69
12BETOKNT 1600,602.32 1,600,602.33 1576,120.03 [25,422.230) 1,575,180.03 1,062,251.00
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cUsP | b Cumiaie | oIS | Aorielcos | Pofedcuh | Reeopied | AnetiSert | e
Adjustment
12EETIENMED % 13,713 43677 | % 1371343677 | % 13,278,268.12 [436,165.65] 13,278.26812 | # 4.721770.02
12BETIES20 10,264,427 49 10,264 427 449 9,940,207.95 [323,619.54) 9,940,207.95 794641799
12BETGEWFE B429,128.20 b423,128.20 B.252.471.01 [176,657.19] B.26247101 4,437 264 92
1ZEEBACEE 2.006,654 43 2,086 554 48 2.7A3,457.18 [93,167.30] 2.733497 18 2183.833.81
126E3AEY 3 920388237 9,203,882.37 908117415 [122,708.22) 9,081,174.15 TIBE52T.46
12EE8BETT 19,649,318.82 19,649, 318.82 18,132, 784.56 [B16.524.26] 18,132,784 5B 14,394,804 .24
1ZEE2EDCY 3.983,835.93 3,983,825.93 3,991,591.79 [92,244.14) 389159173 2,E09,084.51
1ZEE3EESS 1.E42,139.60 N.E42,133.60 1,317,260.91 [324,9458.63) N.317,250.91 8,736063.82
126694046 262,895 65 26289568 2R2 88 [10,077.47] 262,818.21 190,325.93
12EE9F W32 0230053 0230053 89524326 [F.067.27) 995,243.26 TOEETFR.89
12BE9F “RA 388,656.32 Jot= R =1 e ] 380,989.81 [7.BER.GBE) 38093981 3208324
12ZEEAGKEHS 10,051,4871.22 10,061,871.22 10,021,811.07 [30,160015] 10,021,811.07 8,603,266.03
12EEGETYS 27212268 27212268 27100537 L1731 27100537 228,275,713
14453MAE0 T.217.252.91 e e )| E,2549,100.18 [328,152.73] 259,100,158 5,158,9358.30
144548085 2207 453.23 2,207 45383 211751450 [99,939.33) 217 51450 127934595
2240V GET 140,062,086 140,062.06 129,973.4 [8.68] 129,972.4 139,073.E5
225 RRY 1,709, 466.06 1,709, 465,05 1492,820.18 [216,644.53) 149282018 1,293,062.20
22a43Ha0s TAE0EN 13051 EE4E, 05415 [436,015.95) EG4E,084.16 3,357,660.00
232438008 20594491 205,944 .91 TAT.018.74 [8.926.17] TAT.03.74 BAT 99238
2ARAECIAATY 1727, 7359 1,727,769 1,718,025.90 [9,727.69) 1,718,025.90 1363, 739.28
Zad2IPEAL EEO9,224.73 EED3,224.73 EREZ 473,22 [46,751.51) EREZ 47322 E.500,E54 87
2333zUnCs 355121674 3.551216.74 3,514, 31665 [36,900.09] 3514316 6R 3.506,674.27
23332UARE T.h18.87E.TE THI887E.TS T.260,207.33 [158,069.45] TIE0,207.33 E456,32952
23332UBGE 4,994 45128 4994 45188 4 968,6449.39 [26,802.49)] 4 9E8,649.39 4,227,393.48
ZIIIZUENE 4 517, 713.70 4 517, 713.70 4.368,310.64 [159,403.08) 4,365,310.64 3.37E,201.08
2333ZUCM4E 46602518 45602513 445483.07 [10,542.11] 44545307 338,355.68
233320005 16,243, 411.26 16,243, 41125 16,734, 74243 [B02.669.4.3] 15,734, 742,43 1,471,169.92
23F32URA 119,062 65 1,191,062 .65 1,149,655.16 [41,407.449] 1149,655.15 245,614 .59
ZEE0EAES BETE, 236,00 BTG 23500 5,367,184 [319,650.53) 535718411 4158.512.24
ZEIB1I0EHZ 27 538,378.13 2TE38ETEI3 27,269,7ER.52 [368.612.61) 27,269,760 .52 27.195,308.53
ZEI510F B4 4.820,200.29 4.220,200.29 4,332693.35 [487.506.94] 4.332.693.35 3,832,205.48
ZEIE10MCS 1496558773 1,966 587.73 N77E591.7E [1948,995.97] 1, 77659176 4 58624960
20510033 403, 355.79 403,355,749 9450208 (2,852,632 294 50218 3BV, T3RER
32113dAR3 RES,B77.83 REQBT7T.88 B4:3,309.23 [2E.56E.65)] B43,309.23 ATE,905.09
F2NIIEYE 230,051.25 230,051.25 176, 39760 [53,653.65] 176,397 .60 132,129.00
JEIEEMAT 2 268,325.56 263,325.56 176,E21.66 [92,703.90] 175,E21.66 22125
JEZZBFERZ A7E 215,98 47621596 952,424,596 [19,331.00] a952,484 96 80719473
JE2420B.1 1961689.07 1961,689.07 1,866,689.57 [104,353.50] 1866,689.57 1,861,495 54
9538RABS 8,616,906 44 8,616,956.44 8,367,596.90 [249,389.54) 8,367.596.90 5,860,543.93
39533FREEY 9.413.913.44 9.413.913.44 9,410,954 13 [2.929.31) 9,410,954.13 E230,842.27
39538WFHE 748 98662 748 98582 TE20,162.49 [328,823.13) TE20,162.49 5hZ23.915.9
FAEIEWHFS 22036, 753.63 22,036, 75369 21593661497 [493,101.72) 21.593651.97 16,675,698.658
9539600 3,397.104.239 339710429 3.319,866.07 [F7.238.22] 3,319,866.07 2.696.913.28
HIEIFPFRA 47245392 472453493 H3ATLET [40,4:32 58] A3AT1LET BE3,475.99
HIEIPHCO BATE 41027 A ATE 410,27 §,859,090.03 [117,320.24] 5.859,090.03 4,998, 700.00
HiEIFKEHE ATEEDZIZ IVEEDID 3r038v.02 [B,216.11) FP0,387.02 302.895.91
HIGIPLRZ 9,107,824 64 910752464 9,083,332.73 [24,491.55] 083,332,739 7507 53603
HIEIPMIGE 1,392,890.83 1,392,890.83 1,373,456.93 [19.433.85] 1,373,456.98 2.933.479.28
H1E1IRGILD 9,998 6E2.15 9998 BE2.15 9942 33145 [5E,330.69] 9,942 3346 T.48E 266.01
HEIFPSKD 3,053, 700.1 3,788, 001 3,032,298.23 [27,401.88) 303023 201, 74687
HIEIFPTRI 1640, 764.05 1.640,7E4.05 1 626,995 41 [13,76E.64] 1.626,935.41 1,273,567 67
HIEIP'WES 5,125,239.88 5,125,239.88 5,024,830.33 [100,409.43) 5024,530.39 3,704 55748
HIEIP=H1 E05,264.81 E05, 26481 R23,45059 [21.814.22] F23,45054 473512.09
HIE4LAES 9,914 403.249 9,914 403.89 9.413,003.05 [B01,400.54] 9,413,003.05 B, 72815504
HiE4YAET 242607183 3.426,071.83 5.028,263.32 [396,805.51) 802,263,352 EA37.07453
43TIERFP 2 15,892,294 .50 15,892,294 50 15,100,129.23 [FA2,165.37) 15,100,129.23 12,762 626.54
43TIHEBJG 7.433.454.10 743345410 T.330,446.4 [10:3,007.E3] 72304464 B, 73439777
43TI9EBSH FOT4A7E.18 707447618 E7E2747.419 [292,228.69) E 78274749 EIG1117.75
45071003 HET.257.51 AET 25751 J3,207.00 [36,050.51) A21,207.00 E348,182.15
45254 MHY 2 20593114 205,951.14 163,142 .66 [37.538.48] 163,142 BB 192,395 26
45204 MG 1.033,154.31 1,033,154.31 103253421 [B20.10) 1022534211 305,041.20
452541000 H26,EE7. 1 326,EET.T1 20143434 [25,233.37) 20143434 E83,352.39
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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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cUsP | b Cumiaie | oIS | Aerielcod | Pofedcuh | Reeopied | AmeteiSert | e
Adjustment
EEAET<BEVE % 1574065 | 3 16, 74085 | 1564439 | & [96.26]| 1564439 [ 1,2E66.45
E3EIMCAT 19,214,216.01 19,214,216.01 17,941,361.23 [1272 864.78] 17.941,351.23 17175, 512,76
ES333NCOS ZA36,373.23 283637323 2033, TE264 (102,580, 53] 203 TEZ 64 2.211,0458.00
EZ2E3MCLE V029,914,939 T.029,914.99 E 727 429.14 [302,485.86] B, 72742914 hE2ERT1EE
EGXEINMOTY TARB20.7T F 152077 E 298 72669 [282,794.08] EB98,726.69 §,018,062.33
EIZIPOES E17 451.80 BT 481.80 EO4 65333 [12,798.47) E04,683.33 B4z 77064
TI3EPJO3 18,605.09 18,605.09 17.713.45 [291.64) 1771345 16, 406.54
T4AZZA L5 12.679.26217 1267328217 1,642,687.30 [1.036,564.57] NE42,6587.30 BA1,267.00
TRIGACS 16,212, 860.12 16,312, 860.13 16,016,242 11 [296,M8.02) 16,016, 242,11 10,965,912.62
TEI4HAKS B022,189.36 B022,189.36 4 507,828,168 [514,361.20) 4 B07 828,15 2,242 032 56
FRI4MAAZ T.298,612.09 729861204 ¥.003,759.73 [294,852.36] P03, TE.73 E. 299,627 44
TEI4MARD 2063456407 2563 45667 2483,185.89 [80,2649.58)] 248318689 217 1arez
TEOIFELZS B09,6TE.94 B09,6TE. 94 475, 747.93 [33,929.01) 475, 747.93 407, 30695
TENOGGEZ 4,708,994 47 4,708,934 47 4. 705536.74 [3.457.73) 4.705,536.74 4,598, 7ES.84
TENOGUGY 1,356,218.47 1356,218.47 1,26E,953.64 [89,234.83) 1.2EE,353.64 1197 582.26
TENOGY 40 2,587, 840.16 2,587 840,16 2.564,988.67 [22,851.59) 564,908 57 2,587 41643
TEDGYLA 1137 953.03 1187,353.08 1181,061.60 [16,391.58) 1,181,061.50 1,160,080.53
FENOGZQIT E,274,801.03 E.274.201.03 E.2E7.220.64 [B.A75.39)] E.2ET. 226,64 £,694,009.32
TETIGF MG 8,786, 770.05 8,786, 770.05 871843240 [B8,337.66] 8,718,432.40 8.459,257.98
TEITEEL B,703,061.61 5,704,061.61 BETT.289.27 [3,772.34] BETT.2E9.27 4,403, 415,36
TEIERJE 335,180.00 335,180.00 0642301 [28,756.99] 306.423.01 212 BB2.32
TEI3WFA 9,538,196.82 9.538,195.82 5,269,24E.20 [2E8,349.02) 9,269,246.50 TANEITE
TAR4BLHTE 454 92814 H54.928.14 954,024,599 [843.15) A54,084.93 852.412.59
21744FOKD 2082 138 64 208213864 204218145 [49,367.15) 2042183146 187853733
B4TRZCRAET 22202807 J2202807 86402606 [53,102.11) 2E4,026.05 B32,194.00
SEXETAYRI §,800,122.24 5200122894 B E91326.40 [102,7HE.44] B,691,226.40 4 980,267.50
BEIGEHHED 880,295.57 860,295.57 aad1158.33 [16,130.24] 834,115.33 T8, 737.08
BEXRERE0E 130,462 .93 130,462.93 129,639.51 [823.42) 12963951 91,587.39
BEXRIELESR 1,130,395.53 1,130,295.54 1126,961.12 [B3.434.41) 1136,961.12 113647214
BEIRIEFMT 1E73,17E.04 1E73, 17604 1.560,269.29 [128,308.15] 1.560,869.29 1617, 498,90
BE3RA00ED 1563, 737 63 1,563,737 63 1,482,410 51 [T7.387.12) 145241051 1194,285.20
BEXRA0OULA 17113567 17113567 151,790,349 [19,345.15] 151,7390.39 13, 450.32
2EXRI0URE 16,100,641.47 16,100, 641.47 14,3496 361,74 [1,708,289.73) 14,395,361.74 12,057 019.26
BEIRALRNW 18,217, 84 7.02 18,217 24702 17.552,510.90 [BEE,336.12) 17, 662,510.90 12,61,282.19
SE3RALEMZ 1179,854.16 1,173,854 16 1171,235.90 [8.615.26] 1171,235.90 896,567.36
BE2EOJAAS 9,930, 48618 9,930,4586.18 9,207, 786.93 [122,699.25] 9,807, T8E.93 5, 7449,101.39
SEIENJAE] THE3883.60 THE3883.80 7.536,224.54 [328.645.96] T.536,204 54 4,844 02157
BEIENJAMNT 2.E92,201.4 269220041 261,682,530 [80,519.11) 2E1L682.30 1910,187.65
BEXEOKAFE 29,969,985.34 29,969,935 34 28.689,583.87 [1.250,401.47) 28.689,582.87 19,075,429.14
SEIEOLUAF 3,512, 468.249 3512, 468.29 34089283 [108,529.93] 34069281 256108833
BEIEIHAAZ 10,860,985.24 10,560,985.24 10,625, 787.14 [2:35,198.10) 10,625, 78714 T.E34,242.94
BE3E30AL3 F.r2.67EA Tr296TE T.5BE8E,739.20 [142.839.71) 586, 789.20 E 1611788
sEeRTOALZ TI0,B3E.82 T30,636.82 E38,195.66 [42.438.18] E32,193 66 144538857
QERZEOFST E244,948 67 E244,948 67 E 557411 [129,374.58] E115.574.11 5.915,982.78
AZAZZFAMT 4.100,283.51 4.100,283.51 4.038,214.83 [B2,068.68] 4,033,214.83 34670643
H2A22FETI E.291,099.64 E.291,099.64 E.7E2.312.85 [128,73E6.73) E,TEZ,312.85 A418.474.95
H2A22FTEE 8367 286 6 8,267,286 EE 2,169,617 62 [197,6E9.04] 2169617 B2 E 47192388
H2922FETE 137,389,328 1137,389.28 1123,171.97 [8.217.41] 1,129,171.97 94652474
H2A22FJ25 5,398,950.50 §,598,930.50 hEB36E27.64 [B2,352.0E] bAB36,627 .64 4 6TE 44 BB
H2ZAZZF MW 112437116 113437116 111783565 [16,535.51) 111783565 1,395,404 61
H2HZEFTJT 1,168, 6ER.TE 1,168 665,75 1142,2865.94 [24,779.81) 1,143,286.94 1,013, 759.76
AZAZEFWILE 3,303,246 56 3,303,246 56 3,294,106.05 [9,140.50] 3,294,106.08 3,061, 711.28
H2A22FZFE T.EIT EIE. 32 VBT EIE3E 7.486,561.21 [131,065.17] T.486.561.21 B, 731,075.20
2925CEBET 3984 74420 3,984 T44.80 39178428 [72,960.54] 39N7a4.28 302719374
H2ATTVANT 21a1z8.20 218112820 2,078,5651.98 [102,576.22] 2,073,5681.98 436,320,010
92ara0Rns: 528,185.64 h28,135.64 A3, 7E4 .51 [24.42113] 503, 7E4.51 485,264.03
23933651 1510,356 37 151035637 1462 51362 [47,842.75)] 146251362 1,290,442.95
HI9IIEHES 10,621,910.23 10,621,910.29 10,460,382.36 [161.525.03) 10,4600, 382.36 9,715,876.92
A3934FHCA T.516,620.4 751662041 7,369,587 44 [147.032.87) TIE9.587 44 B.701,065.93
943537 802 332729501 332v.295.T 3,281,408.19 [45,887.52] 328140819 322322100
994532004 1864, 226.41 196422641 184220241 [22,024.00] 184220241 181335638
Totals 103501852315 | # 109501852918 | ¢ 108313204103 | & [S6886438.08) ¢ 106313204109 [ &  841,085012.78
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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 [30,000.00] 20000000 | § 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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3 Adjustment before OTTI Flomw aTTl after OTTI
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23332UBNE 3 4,768,199 | t 47818971 ( $ 47236764 [ # [34.513.67] 4 723ETE14 | £ 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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EITEZERES 3 29846827 [ # t 298.458.27 [ # 247 09E7E [ # (50561521 24789675 | & 201,593 54
E1913F AAD 1417 57254 1,417 672 54 10,358,133.59 [529,538.95) 10,5388,133.59 9,819,940.26
E1315REE] E,273,000.31 E.273,000.31 E124,189.76 [148,810.55] E124,139.76 3079E7T.22
E35728AC9 2174,025,70 2,174,025.70 2,120,248.36 [B3777.34) 2,120,248.36 1,283,453.87
E4362WEG2 53,328.058 A3,328.05 41,302.27 [12,025.78] 41,302.27 34,820.40
EEISTHEVE 16,520,20 16,520.30 16,470.43 [42.87) 16,470.43 1,703.64
EE383MCUs T.282.554.24 7.282,054.24 7,235,682 .42 [45,871.82] T.235,682.42 B,207,209.31
TI3AERJO3 20,976.16 2097618 19,251.21 [1,724.95] 19,251.21 20,415,657
THI22A.8 85 13,17.398.44 13,117,398 .44 13,17,398.44 - 13,117.398.44 754787569
TRIGACS 17,268,288.69 17,268,298.59 16,957, 780,62 [300,518.07] 16,957.780.652 10,692,846.95
Tal4HADS 1%,986,299.98 15,986,299.98 15,386,869.62 [599,4410.36] 15,386,859.62 8,71.227.61
TEI4HAKS BIN412.15 BI1412.15 4,881,961 [229,450.24] 4,881,961.31 1486,628.18
TEOI6L33 509,393.37 5039,393.37 5049,070.17 [323.20] 503,07017 40159645
TENOGEZ3 5,017,971.92 B.017.971.92 4,955,217.16 [E2,754.77] 4, 966,217.15 4 57E E49.54
TENOGGES 5,026,755.12 5,026,756.12 4,931,211.22 [35.543.90) 4,931,211.22 4,574,911.35
TENOG Y40 2,783,024 62 2,783,024 62 2.E42,100.56 [140,924.06] 2E42100.56 262164463
TENOGZET7 E,780,133.51 E,730,133.51 E546,910.11 [243.223.40] £545,910.11 5367 52657
TEINEKLT E,008,078.81 E.003,078.81 5,585,056.06 [123,022.75] 5,885,056.06 3,064,201.42
TEIERMS 2,315,435.99 2,215,435.99 2,169,140.66 [15E,295.33] 2,169,140.68 5,395,099.87
TEINERMZ 16,560,034 61 16,560,034 61 16,206,072 67 [354,962.04) 16,206,072 67 10,347 726,81
Tr27TLAFS 40,976,607.92 40,976,607.92 39,517, 587.12 [1,459,020.80] 39,517, 587.12 25,106, 760,00
Tr2vrLaAHD 2.036,845.16 2.0:35,846.16 1,964,959.14 [F0,886.02] 1.964,959.14 242611199
TP277LAJE 28,822,879.15 28,822,879.15 27,814, 860,52 [1,008,018.57] 27,814 860,58 15,798,887.97
TIR48KHOE 149547074 1,495,470.74 1.490,4:25.94 [5,044.80] 1,490,426.94 1,318,982.77
S06EE4RME 3.431.895.268 3.431,895.26 2.868,392.92 [573.496.28] 2.068,398.92 257784711
EEEE4MAGE 1,149,005.30 1,149,008.80 1.074,369.95 [74,636.895] 1,074,369.95 1,112,280.44
BEIET22A0 213.401.28 213.401.28 183,019.29 [30,381.99] 183,019.29 124, 71267
BEAETACEZ 4 505 57030 4,505,670.30 4,010,263.07 [495,401.23) 4,010,269.07 449145553
BEIREHHXD 43454429 434,544 89 851.801.84 [52,743.05] 851,501.84 TEE,2E0.98
SE36SRI0S 1,104,716.83 1104, 716.83 1,086,821.24 [22,895.69) 1.086,521.24 1,105,869.67
SE35ERLAS 140,354.53 140,954 .59 139,518.81 [1.465.78] 139,518.81 14,478.24
SE353AEH2 22,878,668 22,878 66 15,088.67 [7,789.99] 15,085.67 17,036.99
SE3RIEKEE A01.519.44 A01.519.44 890,541,739 [10,377.65] £90,541.79 BE23TT.13
SEIRIELER 1,236,421.78 1,236,421.78 1,214,880.93 [21,540.85] 1,214,820.93 1,047,933.98
BEIRIEFMT 1,697,008.90 1,697,008.90 1,677, 712,85 [19,296.05] 167771285 147142081
SE3RI00DEN 1,720,052.55 1,720,052 55 156777374 [162,278.81) 1567, 773.74 1,008,171.00
BEIEI0LLY 182, 619.56 182,619.56 177,929,238 [4,690.18] 177.929.38 130,899.00
BEIRILRW1 13,283,246.92 19,283,24E.92 18,854,133.13 [423.113.79] 13,854,133.13 12,078,962.49
SE35ILSM2 1,229,392.32 1,229,392.32 1,221,421.18 [F.A71.14] 122142118 VAV 78392
BE3EDJA89 10,678,598.80 10,678.593.80 10,110,663.03 [BE7.936.77] 10,110,6E3.03 B,BEG,226.63
B6360J8E1 2,083,947.71 5,083,947.71 7.A68,904 .60 [115,043.11) 7.A65,904 60 5,133,107.01
BEIEOUAFS 3.679,934.99 3,679,934.99 3,B67.014.40 [22,920.59] 3,667,014 .40 2,.342,230.10
SE3EIHASZ 1,493,036.76 11,435,036.76 1,228,014.23 (270022 48) 1,228,014.25 7.105,230.74
BEIEIHABD 724547181 724547181 EE7T.266.79 [G68,206.02] E.EV7.266.79 E37E03275
BE3E304 49 2,341,915.82 2,341915,82 7.9410,221.28 [401,694.44] 7.940,221.38 5,960, 750.26
BEAZZOFST E,786,813.69 E.795,813.69 B, 70033314 [35,450.65] B, 700,333.14 592496727
9292270BR 216 049.73 216,049.73 197, 161.22 [15.288.51] 197,161.22 208,696.07
H2A2ZF4MT 4,304, 379.27 4,304,379.27 4,2000,000.14 [104,379.13) 4,200,000.14 3,067.226.29
92922FET1 7.185,795.29 7.185,796.29 7.026,768.14 [160,027.25] 7026, 762,14 B,003,926.25
2922F 7E5 237197548 5,971,978 46 2,646, 536.70 [325,341.78) 2,646, 636.70 B,268,400.14
42922FBT2 1,174,068.37 1174,068.37 1,156, 7E6.5E [18,302.81] 1,156, 7E6.56 BA0,774.90
32922F J25 E,121,694,09 E121,694.09 5,04E6,585.33 [F5.108.78) E,045 555,33 4,363,865.94
J2922F MW d 1,192,216.02 1192.216.02 117E,0M2.07 [16,203.95] 117601207 1,321.844.90
42922FTJ? 1,233.564.94 1,233,564.94 1,210,362.93 [23.212.01) 1,210,362.93 a74,061.94
H2AZ2F WS 3.540,323.48 3,540,323 .48 3,2390,238.86 [150,054.62] 3,390,238.86 204967872
92922FZF 8 2,125,751.26 2,125,751.26 780197137 [323,779.89] 780197137 E,075,249.68
32926CBET 4,188,636.02 4,188,636.02 4,096, 642,85 [91,992.17] 4,096 642,85 3,033,967 .41
92928y AM2 E1E, 737 54 E1E, 737 54 597 .595.02 [19,139.52] R9v.595.02 R48,628.09
29265 AER T26,416.21 T25,46.21 EE0,038.47 [45,377.74] BE0,038.47 E15,701.52
929790883 B37.33146 B3T.3314E B23,333.07 [13,998.39] R23,333.07 43774724
33933651 1,560,697.73 1,560,697.73 1.549,341.13 [11,356.60] 1549,34113 143,792,711
43933EKER 2,.341996.35 2.341,996.35 2,334, 36343 [7.B32.87] 2,334, 36343 2066,619.32
3393IEHED 1,167 951.25 1,157,951.25 10,574,564 7.101 [283.304.24) 10,574,654 7.01 2.4.32,485.02
33934FHCE T.012,919.25 T.r12.919.25 7.699,609.07 [13,310.18] 7.699,609.07 B,.318.460.28
3435104583 BEE,4.24.05 BEE,424.05 B4E,485.91 [13,938.14) B4E,485.91 552 66369
34381UAFE 1327234 131,272,934 120,566.74 [10,716.60] 120,566.74 126,792,785
9345524584 4649,929.99 4549,929.99 45719165 [12,7:38.34] 45719165 447 475,99
Totals $ 1,090,058249362 [ & F 103005249362 | # L05557V0. 74662 | £ (342N 747.00]) & 1LOG6EVOV4E6Z | §  7HI328460.77
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The following is the impairment listing for loan-backed and structured securities for the three months ended September 30, 2011:

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 3 365,000.00 | % 3 356,000.00 ( F 280,000.00 | % [B5.000.00) 280,000,00 | # 285,000.00
I214EQAET 12,032,384 34 12,032,384.34 1,850,302.56 [192,081.78] 11,850,302.56 8,273.272497
N214ETAQO 17912916 56 17,912,916 56 16,693,633.85 [1,219,282.71) 16,693 ,633.85 15,861,675.63
02147 CAaA1 8,190,222.29 2,190,222.89 7.939.110.94 [251.111.95] 7,9348.110.94 E,096,652.75
1214704BT 10,161,163.88 10,161,163.88 10,073.483.46 [B2630.42) 10,073,483.46 E,914.174.96
N26E0TJEO 20,555,478.37 20,555,478.37 20,347 77208 [207,700.29] 20,347 77308 12,585,211.89
026923401 3,030,886.70 8,030,836.70 79410208 [, 7a4.54] 739410206 5,206,697.03
0301045104 308124304 3,081,243.04 29328214 [148,421.73) 29328414 2,411.252.0
D40104FWE 2,149,830.76 2,149,830.76 1896,624.45 [253,206.31) 1,896,624 45 1173.460.79
0552344840 2,742.261.38 274226138 2,733.334.33 [8.927.05] 2,733.334.33 2,124,924 49
0534EXYPE ANENLET AHE0LET BE7.990.95 [23,610.72] BET.990.95 B34, 77852
059434LH1 2151644.79 2,161,644.79 2,136,047.25 [15.597.54] 2,136,047.25 2013913.79
DENGOHKKE BEGETT.OE GEG.ETT .06 391,850,236 [IE3827.20) 391,850.36 275,336.82
DEEB2OAAT B077. 83607 E.077.836.07 576718852 [320,646.55] B 7AT.188.52 3,826,160.28
073280 AGT 204624208 2.046,242.08 1.891,505.51 [G4.736.57) 1,991,505.51 1.745,162.36
07384M2K9 1.361.810.63 1,361,810.63 1,362, 74346 [9.067.17] 1,352, 74346 1.248.649.19
07384M5E0 1104, 612,98 1,104,612.92 101,302,549 [3304.39] 1101, 30859 1,069,508 44
073854887 12,695,390.34 12,695,390.34 11,906,518.33 [7E8.872.01) 1,906,518.33 8,147,292.87
07387aPAD 157335001 1,573,350, 14791604 [94.033.87) 147931804 938,382.90
073879292 9.514,139.04 9,514,139.04 2,989,749.95 [624,389.19] 8,989,745.85 4,663,130.93
07387 AFHE 457, 261.08 467, 36106 433,935.98 [23426.08) 43393598 441,839.32
0740LAA 12,276.860.81 12,276.860.81 12,136,177 26 [140,683.55] 12136,177.26 2.418.287.4
0740ILAGE 282148552 282142552 2,760,250.78 [E1,134.74] 2,760,350.78 206139182
I7344E8B7 106,000.00 106, 000.00 40,796.00 [15.204.00) 90,796.00 46,0010.00
1243MGA03 70,790.89 70,730.89 EE2ET.T1 [4.523.123) BE2E7.71 4520891
12498M.889 T2E.683.92 72868392 T10,315.56 [18.368.36) 1031556 ET9.A7364
12BETOKNT 1732271.ra 1,732271.79 1EEOO7GET [T2136.12] 1,EE0,075ET 914,7332.00
=L 452,654.93 45265493 47E,594.95 [15,759.98] 47689495 470,107.79
12667 GCET 169,287.19 169,287.19 164,795.22 [4,4591.97] 164,795.22 122,499.65
12BETES20 11,646, 73667 11,646, 73657 N028.514.67 [B57,221.90] 08351467 AT TR
12667 GWFE B,438,343.28 B, 438,343.28 §,207,410.09 [230,933.19] 5,207 ,410.08 4,232,323.80
12BETEYHE 1,032 40167 1,032 40167 TAE077. [234.324.48) TAE077.21 961,743.25
12668BE33 12,873.661.44 12,873,661.44 12,655, 782.02 [217.879.42] 12,655, 782.02 9,029,638.43
12EE8BEHZ 801,730.55 201,730.55 TH3E80.93 [48.049.62) TH3.680.93 TEO403.72
12669F W E2 46388287 963,882.87 956,051.21 [7.831.66] 956,051.21 763,113,568
12BBAGKHZ 1,070,656.27 1.070,656.27 10,5821,346.82 [243,309.45] 10,821,346.52 5,436,950.92
12669GMST 1837,439.13 18743913 196, 583.68 [255.45] 186, 58368 167,407 46
12EBAGRME 238168660 2,381,686 60 233731568 [44.370.92) 233731568 1,664,932.90
12669GRAE 5,367, 340,98 5,867, 340.96 5,720,021.02 [147,319.94] 5,720,021.02 5,269,585.71
1ZEBAGTYS 30264928 302.649.28 289,237.92 [13,411.36] 289,237.92 221,546.36
12669 GUR0 3,154.848.17 3,154,848.17 3,013,751.26 [141,096.91] 3,013, 751.26 2,110,912 61
4453MAED 2,366,400.29 8, 366.400.29 2.143.712.87 [222B87.42] 8,143, 712.87 E,07E0%4.91
IFHIYACT 238957754 2,389.577.54 2,365,142.09 [24.435.45) 2,365,142.09 2,003,923.25
22540MGET 144.135.24 144,135.24 144,006.39 [126.85) 144,006.39 14240544
225404555 154,848.81 154,548.81 153,043.38 [1,805.43) 153,043.38 125,379.04
22943HADE 8,930,536.31 8,930.536.3 £,559,212.93 [371.323.38) B,569,212.93 4,853,926.00
232438808 910,919.35 A10,913.35 400,594 54 [10,324.81) 400,594 54 BET. 96815
233MPEAT 3,904,177 62 3904177 62 3,903,386.18 [791.44] 3,903,386.18 3,014,546.35
23332UBNE 5,006,024.34 500602434 4,345.487.38 [160,536.96) 4,545.487.38 3,320,826.51
233320CH4 4549,157.25 489,157.25 454.521.05 [4.636.20] 454.521.05 336,415.99
2BIE08ABS B, 718 113.69 B, 71611369 5,338.739.88 [A77.373.81) 5.838.739.88 4,164,503.30
2BIGI0FEY 5,175,183.65 5,175,183.65 5,052,929.38 [122.254.27] h,052,929.38 4,369, 316.65
3E3JAAS E22,TR4.25 B22,784.26 BOEG32.49 [16,081.78) BOEGE2.49 38687737
JENIIBNE 262,753.95 252,753.95 2REE2ED [24.132.30) 2EEEIED 195,8748.00
3E22BFCHI 92701869 42701869 ATEBR2.22 [50,356.47) ATEER2.22 79552433
JE2RANACE 1.315,082.42 1,315,082 42 4706636 [344.413.73) A70.66SET 1.249,565.64
362420407 10,520,726.53 10,520,725 53 10,130,750.28 [T29.975.25) 10,130,750.28 E,771946.36
368K ABS 19,540,101.43 19,540,101.49 19,356,084.89 [154,016.60] 19,356,084.89 15,688,392.80
39538REEY 10,621,455.73 10,621,455.73 10,357, 148,10 [264,307.63] 10,357,140 E,233.433.32
38539GAA0 3,746.889.77 3,746.889.77 369339438 [G2.466.39) 3.693.394.38 2 TE2 7087
HIEIPFRA 1,067 421.892 1,067 421.82 1,049,222 96 [5,192.86] 1,049,222 96 8058381
H1IEIPHUD E,434,985.19 £,434.985.19 B321068.34 [113,916.85) BI21063.34 6,082 846.18
HIBIPKHE 42860722 428,607.22 747363 [10,633.59] 417 47363 29861043
HIEIPLR2 10,208 554 57 10,208,554 57 9,931,349.39 [277.208.18) 9,931,349.39 T,369,950.14
HIEIPMGE 12,686 469.68 12,686,469.66 12,253,773.73 [432,695.93) 12,253,773.73 9,207,070.40
HIEIPSKD 407292786 407292786 4,054, 366.85 [18,562.01) 4.054,366.85 3.112,909.78
HIE4ABT 10,228,700.53 10,228, 700.53 10,108,287 0.61 [119,829.92] 10,108 87061 B, 7E3548.54
437I9EARPE 16, FE2173.85 16, 7E2173.85 16, 754,383,793 [7.7a0.08] 16,754,383.79 154734743
437I9ERS 7218, 708,26 7.218,708.26 7,708,379.95 [110,328.31) 7.708,379.95 5532 406.29
437I9EBSE 749547191 749547191 736013477 [136,287.14] 760,184 77 5,928, 566.53
1507KDDO: 1.228.116.77 122811677 1170,289.65 [B7.827.12] 1,170,289.65 74716315
452540 H95,086.12 295808612 BE5.802.85 [9.283.27) 858.802.85 BEE FIE.T0
45254MMED 1.011,350.40 1,011, 350.40 94057451 [20,775.89) 99057451 219,498.77
4G254MMLE 136146604 1,361,465.84 1349.261.53 [12,204.21) 1,349,26152 944,172,681
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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
45254MPAS 3 1307394795 | % 13,078,947.98 | & 1286403794 | # [214,910.04] 12.064.03794 | % 1,036,655.21
45254MPLS 455794428 4,567,944 28 4.4491,215.04 [BE.729.24) 4.491.215.04 3,435,163.55
45254 TRHS 28964882 289,648.82 26598289 [20,666.93) 268,982.89 15456775
45254 TSMY 3,185,175.96 3185175106 3,178,237.32 [6.937.84] 3178,237.32 180264977
45EROLKWE 22, 7ea.50.37 2278950137 2215793738 [631.563.99] 22157 937.38 14,182 598.88
4BEROLWAE 2821E27.H 2218273 23026961 [518,931.20] 2,302,696.11 1,645,942.74
45EROLY WS 2,839,935.89 2.839,936.89 2ETE,191.85 [164.744.04] 2,676,191.85 1,808,335.06
45EEOMEHS 2548236834 2.548,236.34 2,494 49856 [B3.737.78) 2,494 49856 2182314
45EEONG24 2006335 2,006,313.51 1877.589.40 (2872411 1,977.589.40 1,864,995.67
4EE24THES 5,EE3.043.17 5EER04317 5468.140.48 [194.902.89] B4EE 14048 3,478,7449.59
4EE2TMIBRA 10,520,931.04 10,520,931.04 10,382 .860.24 [135,070.80) 10,352 860.24 74515784
BeBAJE 2,364, 660.32 2, 364.660.32 2,303 545,55 [E1,114.77] 2,303 54555 1462798.21
neRrIcov 193,143.11 193,143.11 40,273.81 [G8.869.30) 140,273.81 7324454
BEBIMENI 7B15,159.04 7.615,159.04 E,210, 70664 (204,452 40] B,210,706.64 5, 720,485.70
ReRIGEY 21,306.29 21,306,839 19,942.84 [1,364.05] 19,942.84 ITE2LIT
BeBIIGM3 2,993.818.76 289381876 2,770,940.92 [122.875.84] 2,770,940.92 1,745,499.88
hehE2IHAL 20,311,816.98 20,311.816.98 20,213,739.56 (9307742 20,218, 739.56 12,212, 406.28
heh4YAaFD 10,185,923.50 10,185,92:3.50 9,936,997 51 [228,925.99] 9,936,997 51 B413.146.30
BAE02F AR 9,939,205.47 9,939,206.47 9,460,015.29 [473,130.13] 9,460,015.29 E,284 640.75
BEO2TAALIY 501459361 5,014,593 61 472780864 [226,724.97) 4,727 80864 3,669,394.89
BRIZFEAAE 13.,695,897.92 13,695,897.92 13402 622,86 [293,275.06] 13,402 62286 7.786,098.29
BRET4SAMI 458,260.29 958,260.89 936, 771.00 [21.429.89) 436, 77100 200,319.19
ATE43IWER 2173624.29 217362429 1,797,224 58 [376,399.71) 1,797,224 58 211109665
G7E4384843 29863314 2,986,334 2,904,333.95 [21.997 48] 2,904,333.95 2,292 462,90
BTE43LMPE 1. 768.401.20 1,7E8401.20 1,EEG,TEE.F2 (102632 48] 1,665, TRET2 1,020,858.00
Ba020UACe 231,369.52 231,389 52 82985474 [1.514.78] 829,854 74 TEOGED.54
BA020UMZ4 147707386 147707386 1.413,229.74 [63.844.12] 141322974 1,335,154.95
BA020UUI2 2526,203.43 3.526,203.43 34985407 [26.BE2.26) 34985417 317960606
BA020UW 43 1.146,354.75 1,146,354 75 940,451.86 [205,902.89] 340,451.86 106397144
Bal4wABE: 137787400 137787400 1,249,457 53 [128,416.48] 1,249,45753 1,365,587.88
EITG2EAES 30832076 308,320.76 280,539.48 [17.481.28] 280,839.48 21011491
E1915RER Bh05 52622 B.505,526.22 B3B8, 210.54 [137,314.68] BIES.210.54 4,034 51597
E3G43KAaH2 74,020.00 78,020.00 - [FA.020.00) - 100,000.00
EBIEFAGT 22280735 22280735 173, 737.96 [49,069.39) 17373796 E44,928.50
EBGIEVRKE 1,595,098.54 1,595,098 54 1461692.09 [133.406.45] 1461,692.09 1128.243.27
EBEIENLISE 1.967.066.10 1,967, 066.10 1,625, 75658 [341,304.52) 1,625, 7HE.58 1.842,954.87
EE3E3MCUS 7RS40 ThES 3142 TA58109.26 [111,201.62] 7455810986 5,530,682.63
EE383M0OTY 7.580,254.71 758025471 TH3T.A8261 [42,272.10) THITA82E1 551743579
EAI2IPOAS T894 TaRA94.3 14,7801 [13,214.70] T TR E49,477.02
T3MEPJOZ 2465284 24,652.84 2158824 [3.064.60] 2158824 20,920.18
TEIHAKS 546821697 546821697 494708727 [621,229.70) 494708727 1,860,199.38
TENDGW40 286655211 2,866.562.11 2,0948.957.13 [6.594.98] 284895713 2,680,673.09
TENMIGZC)T BA24,079.62 E324.079.62 e e )| [10,386.71) B,913,692.91 E,022,270.89
TEITEKLN E.185.182.79 E,185,182.79 E,149.135.41 [36.047.38) E.149.135.4 4,149,854 65
Tan4aKKaE 1.530,147.05 1,530,147.05 1,509,276.36 [20,870.69) 1,509,276.36 1,330, 71168
2055E4RME 378388377 3,783.883.77 3,390,656.22 [393,197.55) 3,390,686.22 2.589,201.98
17T44FOKD 2178302 217820121 2.151,684.02 [26,617.19] 2,151,684.02 1. 761,382,632
BE3ET22A0 23359524 233.595.24 21550487 [18.090.37] 21550487 186.216.34
BEIEFIONT 416,222.90 416,283.90 285, 759.07 [131,124.83) 285,759.07 308,009.45
BEIETIKG2 297364671 297364671 2,942.098.75 [31547.96] 2.942.098.75 2,664,997 .41
BEIGERPED 43722029 43722089 42247479 [14,746.10] 2247479 30505658
SE359ACCH 531.878.4 R3A78.21 6312715 [178,851.08) 35312715 48828215
26353A0M0 THI34.04 TH124.04 32646346 [H4.E70.58] 2646346 BEZ038.16
BE3BIETKI 138,037.60 138,037 .60 12686275 [11,174.85] 12686275 137,039.83
2E153EBKEE 916,470.25 916,470.25 04, 72602 [1E24.23] 04, 72602 A07,092.07
2E3530LLY 194,937.88 194,987.88 1898,934.70 [E.053.18] 198,934.70 14310484
263530URE 17, 232.821.60 1733282160 ITI33 2077 [199,510.83) 1T 1333077 13,000.522.13
BE35ILRW1 20,040,509.75 20,040,509.75 19,854 529.41 [185,980.34] 19,854 529.4 12,605, 14157
BE360JAE] 2,289.646.58 8,289.646.58 #,220,957.52 [B8.639.08) 8,220,957.52 5,360,309.37
BE3E0JAMN 33539180 3,353.91.80 2834.798.76 [519.113.04] 283479878 1837894 65
BEIEOKAFS 326 FT0ES 32 ME.7V0.ES TG TV [3E1023.33) 36,7476 20,359,222.08
BE3RIHALZ 12,017,398.43 12,017,398.43 NAME91F7 [ 115, 70E.6E] NANENT? T.914,933.46
2E3EIHARD 7.E54.446.10 7.E54.446.10 Th53 36048 [101,085.62] 705336048 7h4a 003
263630AA8 2,704,237.99 8,704,237.99 2,584,990.62 [119,247.37) 2.584.990.62 B, 726522563
8157 RALZ 93725138 AT.251.38 TO3,789.32 (233 462.05] TO3,789.33 122346427
28R220FSY TI23,770.34 712377034 703054839 [93,221.95) 703054839 BA10,377.19
42922FETI 7A70,799.85 7AF0,799.85 728298999 [87.209.96) 728298999 5,963,212.98
42922FBT2 1.210,035.69 1,210,035.69 1,197, 200.58 [12,835.11] 1,197, 200.58 B52.889.24
2922F )25 B,254,294.53 E,254,294 53 £.129.443.91 [E4.850.62) B189,443.91 436779274
2922FZ03 13171136 59 13171136 59 12,466, 741.22 [704,395.37) 12466, 741.22 13.117.969.62
J2922FEFE 8,267.915.38 8,267.915.38 3,244.339.94 [23575.44) 2,244.239.94 E353,052.73
42925CEET 4,280,518.12 4280518102 42277732 [B2.744.40) 422777872 3,348,796.48
J2ATTHANT 246593487 246693487 26724619 [298,628.68) 216724619 467 915.97
429790A483 59221228 Ba2212.28 53125861 [B0.953.67) 53125861 44946121
39336581 1.661,260.00 1,6E1,260.00 1,609,085.32 [G27T4.68) 1,609,085.32 140305351
93934FHCA 2,006,057.92 2,006,057.92 7.414.350.10 [91.707.82] 7,914, 35010 5,510,082.35
Totals $  TR2I20ENTE| % TE2 3206378 | TISHI004763 [ $ [23,810,5584.15) TIEEI004763 | # 54649423196
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The following is the impairment listing for loan-backed and structured securities for the three months ended June 30, 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 3 37000000 | % 37000000 | % 365,000.00 [15,000.007 355,000.00 365,000.00
N04375CTE 740332591 740332591 7147 252 56 [256,073.35] 747 252 EE 5,694, 37162
nn442GA02 159,625.51 153,626.51 154,480.10 [5,145.41) 154,480.10 160,913,368
00442 AE4 5,413,645.90 5,413.645.90 4,927 54620 [426,099.70] 4,927 54620 3,287.634.80
007034804 5,320,602.41 5,320,602.41 5,232.343.88 [B8.258.653) 5,232.343.88 4,278.416.99
N07037EKS 23807457 238,074 57 23234928 [5.725.29] 23234928 1565673
121463459 13.263,679.03 13,263,679.03 12,405,812.00 [B57.867.03) 12,408,812.00 9,354,207.06
N21465A08 I7.604,278.99 17,604,278.99 16,869,197.39 [735,081.60] 16,869,197.39 12,873.146.97
2147 CAR1 8,897.979.14 8,857.979.04 84608931 [437.086.03) 8,460,893.11 E712,922.27
121470AB7 1,004,615.15 11,004 ,615.15 10,535.593.48 [469,021.67] 10,5635,593.48 7BEE,098.70
N2EEOTGRT 2,220,080.69 2,220,020, 2,000,732.08 [219,288.63) 2,000,792.08 5,241,882.20
N2BEOTESE ThRE3 43786 7hEE3 43705 EA28.085.41 [1,025,352 44] B528.085.41 4.919.615.29
N2EE0T.JED 21,940,746.02 21.940,746.02 20,981,937.256 [958,208.77] 20,981,937.25 14,187.594.02
N2EE0WALCD 16,364.974.60 16,364,974 60 16,003 512,77 [361,461.83) 16,003512.77 1.23113.93
N2EEDXADE 1075304252 10,753,042 52 10,493,231.10 [253.211.42) 10,499,231.10 2,340,004.28
026929847 5,990,381.35 8,990,381.35 2.654.511.98 [335.869.37) 8,654.511.98 H,983436.91
026923401 8,710,369.61 2,710, 369.61 2,406,222.2 [304,147.40) 840622221 587754771
0401045104 249346023 3.493.460.23 3,266,039.39 [227 420.84] 3.266,039.39 2,7448,129.20
040104 TF S 28,0761 280761 25.506.47 [2.519.64] 06,506.47 B2, 7R85
040104 TSGR 977.5491.28 477928 950,814.78 [26.77E.50) 450,814.78 82043337
N4012KaCe 25351131 20351181 238,013.03 [15.492.78) 238.019.03 175,845.08
055234840 2,976,082.10 2,975,082.10 2,897 72671 [F7.355.39) 2897726 2,397.151.63
055IE0AMNY 442608137 442608137 295796495 1462 116.42) 2,957 .964.95 270795224
055350CF9 8,177.298.68 8,177,898 68 728786843 [290,030.25] 788786043 4, 796,232.12
I534EXYPE 9EE 465,31 96546531 954, 162.65 [11,201.66] 454, 163.65 T13.045.13
053434LH1 1,854,762.10 1,854, 762.10 1945434 78 [14.327.32) 1,545,434 78 1.514.105.55
053500/ A8 10,315,389.14 10,315,389.14 10,136, 225.11 [174,164.03] 10,136,225.11 8,457,262.89
DENGOHKRE 3103177 BAL031.77 AEZ 40151 [28.630.28) AEZ 40151 28112717
073879292 4,741,810.63 9,74H,810.63 9,295,040.70 [446,769.93] 9,295,040.70 4,B12,197.71
07389V 845 16714 70,53 167147058 1661,202.75 [10,267.83] 1561,202.75 15604.771.87
074005864 2,780,642.45 2,780,642.45 2,BE6,304.78 [13,737.67] 256690478 1,842,237.26
0740LAA 13,341,277.48 13,341,277 .48 12,685.561.38 [E55,716.10] 12,685.561.38 9,726,389.47
0740ILAGE 3,052 505.86 3,052 505.896 294155378 [110,952.08) 234155378 241219427
0FE20GA%1 13.083,773.80 13,083, 773.80 1263287245 [450,3901.32] 12,632,872.48 9,776.561.89
073200BLE 2,720,336.17 2,720,338.17 2,618,897.35 [101,438.82] 2,518,897.35 2,018,590.75
1243M3RES 4,951,130.55 4,351,120.55 486132662 [89.803.93) 486132662 4664, 240.59
1248MGA3 T8,372.258 T8,372.26 7e,73v0g [5,635.16] T2,737.09 48,377.62
1243RHADA 4,780,920.94 4,780,920.54 4,175,285.93 [RO5,634.91) 4,175,285.93 2,877.308.61
12438N889 T89,064.07 T89,064.07 TEE,456.38 [22607.69) TEE,456.38 74042381
12BETOKNT 1.831,846.50 1,831,846.50 1,717,016 [114.536.34] 171701016 1,037, 112,00
12667 3IWEY BEO,083.26 BE0,083.26 544.691.82 [15,391.44) 54469182 513,479.47
12BETFLLY 199,967.87 159,967.87 141,385.58 [48.5582.29) 141,385.58 TE5597.22
12667 GCET 18181558 121,315.58 170,887.82 [10.827.78) 170,887.82 135,927 .44
12667 GREZ 841553752 8,415,537 52 8,356,026.41 [B0511.11] 8,355,026.41 TO2EET0EY
12667 ES20 12,283,980.56 12,283,980.56 1,337 876.96 [346,103.60) 11,337.876.96 2,058,668.23
12667 GWEE 7 061,095.55 7.061,095.55 BE02,223.90 [458,871.65) E,B02,223.90 5,007 65634
126684488 12.941158.94 12,841,158.94 12,119,014.73 [522,144.21) 12.118.014.73 8,944 515.20
126EBAICZE 342389067 342389067 3,297.199.39 [126,691.28] 3,297.199.39 2,4665,241.99
126E8AEVS 10542,275.05 10,542,275.05 10,247 548.39 [294.726.68) 10,247 548.39 8,344.37416
12663815 2432.368.04 2.432.365.04 2,036,172.05 [397,195.99) 2,035,172.05 233553217
12668B0C4 4,752.590.84 4,752.590.84 4.513.145.4 [239.445.43) 4.513.145.4 3,802,036.56
126E3BE3S 13,928.835.54 13,928,835.54 13,081,072.18 [547.763.36) 13,081,072.18 9,546,283.41
12669B3B6 BG.404.70 £5,408.70 35.269.47 [30,140.23) 365,269.47 48.988.83
12EBIFYDZ A5E107 46 B5E.107 46 S04,119.58 [53.987.88) a04.119.58 854, 71058
12BBIF WS 1.015,805.12 1,015,805.12 475,982.96 [39,816.18] 475,988 96 770, 7E3E2
1266IGKHS 181784384 1,817.843.84 11,343,160.99 [474.682.85) 1,343.160.99 9,260,248.44
12BBAGMET 205,855.54 205,855 54 193,668.85 [12,186.69] 193,662.85 175,858.37
126EIGRME 2,636,349.19 2.635,349.19 2451,227.00 [184.122.19] 2451,227.00 2127, 705,34
12669GROE B 47212507 EAT212507 B,054,262.33 [417.862.84] 05426233 578266312
1ZEEAGTYS 33962283 33962283 31,854.40 [27.7E.43) 311,854.40 24273397
12669GLUR0 3,316,493.22 3,316,493.22 3,189.613.15 [126.820.07] 3.189.813.15 232853488
4383C803 1,274,147 B8 1274147 6 1196,963.48 [T7.194.18] 1,196,953.48 B37.139.86
IFHIYACT 2,998.812.47 2,898.818.47 249147268 [407 401.21] 249141726 232654571
22B40MGT 12287934 122,879.34 122 460.00 [413.34) 122 460.00 121,864.87
225470B93 4582217 54 4582217 54 4,509,934 32 [F2.283.22) 4,509,934 32 3,245,680.35
22943HADE 10,470.446.75 10,470,446.75 5,957 363.82 [LE13.082.93) 8,957, 363.82 738702000
232438808 9849,370.51 989,370.51 955,614.98 [33.755.53) 455,614.98 71748387
2324808487 2,071,789.83 2,071,739.83 196549272 [116,297.11] 1,955, 49272 1.565,153.34
2334PeAT 2.863,387.53 2,8683,387.53 2,856,459.02 [B.928.51) 2,856,459.02 2,796,286.96
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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
23a32UFY] % 1,289,36654 | $ k3 1,289,266.54 | % 128202304 | $ [7343.601 # 1,282,023.04 | £ 911,008.17
2A15082AE3 7534 519,27 7534 519.27 E.934,953.06 [5949,566.21) E.934 95306 4, 710.530.76
30251 A4 7.206,825.42 7,206,825 42 7,160,532 74 [5E,292.68] 7150,632.74 5,424,294 15
J208ECAHZ 15,470,892 52 15,470,892 52 15,626,008.42 [3456,884.10] 16,626,003.42 14,057 476.09
E1EEMHT2 480,300.23 430,300,233 242,093.29 [138,206.94] 242,093.29 3E0,669.96
3EZ2BFCHI 1,037,017.12 103701712 H82,991.94 [54,0256.15] A82.991.94 842,138.90
36234149 50662324 510E,623.24 5,021,034.24 [25,588.90] 5,021,034.24 4.412,830.84
EZIMTM 24432001 244320111 237406643 [E4,134.68] 2.7 06643 2,282,997 45
262480407 11,672,000.76 11,678,000.76 11,207,219.96 [470,680.20] 1,207,319.98 7.858,713.01
39638RAEBE 4,839, 578.13 8,839,678.13 4,740,017.04 [949,561.09] 3,740,017.04 E.026,326.72
39638REE4 1,118,644.02 1,118,644.03 10,867,077.20 [251,56E.83] 10,867.077.20 8,084 521,45
29538WFHE 9,263,858.85 8,263,958.85 9,008,061.77F [245,807.08] 9,008,061.77 E.507,935.92
39638WHFS 25,147 502 44 26,147,502 .44 24,863,316.46 [254,185.98] 24.863.316.45 18,168,716.82
29539GA A0 4, 142,380,993 4,142,380.99 3,868.924.02 [283,456.97] 3,068.924.02 309346370
HIEIFFRY 1,089,162.17 1.089,162.17 1,062.736.29 [2E,425.88] 1,0E2,736.29 964, 707.20
HIEIFHUD E.805,621.64 E.805,621.64 E5EE, 126,81 [239,495.83) E.5EE126.81 5,535,267.24
HIEIPEHE 465, 705,71 455, 705,71 44712611 [18,579.60] 44712611 331,166.28
HIEIFL43 15,904, 690,31 15,904,690,31 15,427, 639.04 [477.051.27] 15,427 639.04 12,519,861.74
HIEIFLR2 N,217126.58 N,217126.58 10,36E, 730,27 [850,395.21) 10,366.730.27 £,096,014.25
HIEIPMIGE 14,212,262.03 14,212,262.03 13,086,899.71 [1.125,362.32] 13,086,899.71 9,903 45227
HHEIFGILD 1,206,801.04 1,206,801.04 1.083,269.53 [123.541.51] 11,083,269.63 8,829 617.26
HIEIFSED 4,166,967.99 4,156,867.99 4,140,078.71 [15,789.28] 4,140,078.71 3,30,704.79
HIEIFTMI 1,961,916.34 1961.916.24 1,935,976.71 [25,940.63] 1.835.976.71 1,380,682, 71
HIEIFWES 5,044, 745,44 5,044, 746,44 5,799,323.66 [45,421.78] 5,799,323.66 4,123,200.14
HIEIFEH] ET7BIERT E7T.R1ERT EE9,094.72 [5.721.85] EE9,094.72 477,286.09
A1ME20AFE 5,994,069.64 2,994,069.64 7 A61,170.02 [1,032,899.62) 7 AE1170.02 7 18,547.39
HIE4LAER 12,621,800.45 12,621,800.45 1,230,967.78 1,390,832 67] 1,230,967.78 8,387 B61.76
4164 AET 10,726,262 52 10,726,262 52 10,4 75,360.99 [250,3901.53] 10,4 75,360,939 7EES382.14
43739EBJG 2,300,734.13 5,360,734.13 7.960,334 41 [400,343.77] 7.960,334.41 E.261,970.02
437 39EBSE 2,105,564.82 5,105,864.82 7 E68,917.19 [446,947.63) 7.E58,917.13 B, 761,074.64
452E4MHYZ 247 136,73 247136.73 233,466,993 [13,680.74] 233,466.99 209,178.13
45254 MG 1,142 062,94 1,142,062.94 1,122 485,65 [19.577.29] 1122 485,65 A5E, 740,55
45264 MEF3 4447 FE2.20 4,447 FE2.20 4.407,034.53 [40,477.E1] 4,407,034 53 4,349,125.93
45254 MMLE 1,023,637 1,023,637.01 1,023,042.60 [594.41) 1,023,042 60 795,028.58
45264MF 83 13,599,192.07 13,599,192.07 13,231174.95 [368.017.12] 13,231174.95 1,211,863.18
45254 MNP LS 4.502,222.03 4,802,222.03 4 528,886.89 [173,335.14) 4,628,886.89 3,490,185.24
15264 TRHE 297,840,068 297.840.08 293,087.18 [4,752.90] 293,087.18 207,069.94
45254 TSMT 3,295,634.70 3,295,634.70 3,266,583.53 [28,751.17) 3,266,883.53 2,097 577.20
45267ERL2 3,879,066.62 3,879,066.62 3,664,344.08 [214,711.5E] 3,664, 34408 3,536,368.63
A5EE0L W 35 3,086,309.15 3,085,309.15 2,903,399.55 [121,904.60] 2,903,399.55 1872 549.76
45EE0LY 34 486,927.29 486,927.29 30787696 [178,050.33] 30787696 183,383.48
A5EE0LY" W3 358299337 3.582,993.37 2.965,244.32 [E17.745.05) 2,965,244 .32 2142,003.80
45EEOMNIS2 4,168,246.96 4,168,246.96 4,148,358.98 [19,887.98)] 4,145,368.98 3.817.083.54
ABEEONG 24 85354241 5354241 0215425 [51,358.18) 50218425 791,950.38
45EE12AC4 14,752,889.16 14, 752,889,106 13,658,066.92 [1.094,832.24] 13,658,056.92 947E 62232
45EE1LAGS 4.918,903.42 4,915,903 .42 4,767 49543 [151,407.94] 4,767 49543 4,0.36,455.12
45EETWARE 3,667 646,56 3,667,646 56 340723580 [250,410.76] 340723580 3,136,273.61
4E6247ECE 140,463.09 140,463.09 139,336.4 [1.126.88) 139,336.4 137, 500,62
R2A2218.JE 242320218 242320218 2.403,536.80 [14,606.38] 2.408,596.80 1,681,263.43
F26221EM3 10,347,206 55 10,347,206 55 506247044 [2,288,736.11) 5,058,470.44 E.5EE,E46.65
B2AZ21GM3 3,13,48161 313148161 2.964,863.90 [16E,617.71] 2.964,863.90 1,891,920.84
B2624% AFD 10,705,585, 46 10,705,355 .46 10,608, 544.00 [97.041.48) 10,608,844.00 T2T2 72833
REOZT3A.41 4,183, 736.11 4,183,735.11 4,132 BET 48 [51,067.63] 4,132 BET 48 3.21,786.83
BE027AART 10,402 608,17 10,402 60817 10,175,024.99 [227.583.18) 10,175,024.99 700128312
REOZ7AAL4 5.421,668.41 B.421668.41 5,198,866.80 [222.801.61) 5,198,866.80 3,379,51.88
BROZ7EA AR 14,422 5E6.14 14,422 565,14 14,012,496 52 [410,062.56] 14,012,496 52 9,444,003.51
AYE433G42 762093736 T.620,937.36 734663101 [274,406.35] T.246,531.01 B,368,399.14
BYE433H33 3,914 552,00 3,914,653.00 3,779,758.84 [134,894.16) 3,779,7658.84 3,726,126.07
AYE438.4.83 3170,067.17 AR LTAT 3,154,E671.70 [15,486.47] 315467170 2.688,395.08
BYE43LMPS 1,818,151.86 1,818,151.86 1,734 492 68 [23,669.20] 1,734 492 BB 1,093,208.00
EIT4638.82 18,190.33 18,190.33 17,801,183 [289.15] 1780118 14,579.46
E17E0F AED EE9,494 38 EE9,494 38 E29,661.33 [29,833.05] E29,661.33 571,369.46
EITEZERES 21432791 31432791 300,966.95 [13,360.96] 300,966.95 228,5621.16
E3643HAH2 108, 500,00 106, 500.00 ¥39,020.00 [27,580.00] 79,020.00 100,000,000
E4362Y MY 2.963,790.95 2.963,790.95 2.2l 62668 [242.264.27] 272152668 1,402,020.00
ESE3EYRKE 1,114,388.91 1,114,388.91 1,072,060.59 [42,328.32] 1,072,060.59 1,065, 723.60
EREIEYLISE 2,163,982 45 2,163,982 46 1841,133.77 [312,848.63) 1,841,133.77 1,904,936.36
EE9E7HEVE 13,653.88 18,653.88 13,052,566 [E01.32] 12,052 56 13,570.85
THI22A.8 85 13,943,566.17 13,943,565.17 13,688,266.61 [266,299.56] 13,688,265.61 8.514,266.33
TRIGACT 18,626,172.12 12,626,178.12 13,199,499.83 [326,678.20] 12,199,499.83 12,887, 711.47
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