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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. 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 4,499,045,961 4,499,045,961 | 4,746,304,435
2. Stocks:
2.1 Preferredstocks | 22,765,258 | | 22,765,258 | 19,528,936
2.2 Common stocks 192,703,071 192,703,071 | 183,331,440
3. Mortgage loans on real estate:
3.1 First liens 775,582,176 775,582,176 | | 879,154,592
3.2 Other than first liens.
4. Real estate:
4.1 Properties occupied by the company (less$
encumbrances)
4.2 Properties held for the production of income (less
$ 14,542,495 encumbrances) | 22318,3%6 | L 22,316,356 | 25,484,772
4.3 Properties held for sale (less$
encumbrances)
5. Cash($ ... 96,702,043 ), cash equivalents
$ 492,356,179 ) and short-term
investments ($ | 64,467,542 ) 653,525,764 653,525,764 144,923,425
6. Contract loans (including$ premium notes) _____| 176,864,201 5,089 176,859, 112 196,173,816
7. Derivatives 238,086,036 238,086,036 | . 225,854,697
8. Other invested 252,187,248 | 9,950,688 | 242,236,560
9. Receivables for securities 28,063,215 28,063,215
10. Securities lending reinvested collateral
11.  Aggregate write-ins for invested assets
12.  Subtotals, cash and invested assets (Lines 1 to 11) 6,861,139,287 | 9,955 777 | 6,851,183,509 | 6,655,866,554
13. Titleplantsless$ charged off (for Title insurers
only)
14.  Investment income due and accrued 42,259,569 7,214 42,252,305 | . 43,136,813
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|.._.._.__._____ 186,543 260 186,283 | . 846,052
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including$
earned but unbilled premiums) (8,291,280) (8,291,280)| ... (27,235,843)
15.3 Accrued retrospective premiums
16. Reinsurance:
16.1 Amounts recoverable from reinsurers 21,257,350 21,257,350 | 9,460,405
16.2 Funds held by or deposited with reinsured companies
16.3 Other amounts receivable under reinsurance contracts 11,057,587 11,057,887 | 12,966,615
17.  Amounts receivable relating to uninsured plans
18.1 Current federal and foreign income tax recoverable and interest thereon
18.2 Net deferred tax asset 132,656,935 | 76,510,354 | 56,146,581 | 54,415,138
19. Guaranty funds receivable or on deposit 2,345,008 2,345,008 | ... 2,370,473
20. Electronic data processing equipment and software
21. Furniture and equipment, including health care delivery assets
¢ )
22. Net adjustment in assets and liabilities due to foreign exchange rates 307 307
23. Receivables from parent, subsidiaries and affiliates 1,713,100 [ 1,104,199 [ | 608,901 | .. 707,017
24, Healthcare($ . ) and other amounts receivable
25. Aggregate write-ins for other than invested 896,442 | . 840,854 55,588 109,067
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 12 to 25) 7,065,220,848 88,418,658 6,976,802, 189 6,752,642,290
27. From Separate Accounts, Segregated Accounts and Protected Cell
Accounts 1,654,940,072 1,654,940,072 | - 1,635,823,530
28. Total (Lines 26 and 27) 8,720, 160,920 88,418,658 8,631,742, 261 8,388,465,820
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. Miscel laneous 272,276 216,688 55,588 109,067
2502. Commissions and expenses on long term lease 592,443 | 592,443
2503. Cash advanced to agents 31,723 31,723
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 896,442 840,854 55,588 109,067




STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Aggregate reserve for life contracts $ 5,083,566,810 less$ included in Line 6.3

Current
Statement Date

2
December 31
Prior Year

(including$ ... 208,046,798 Modco Reserve) 5,083,566,810 | ... 5,102,081,578
2. Aggregate reserve for accident and health contracts (including $ ... Modco Reserve)
3. Liability for deposit-type contracts (including$ . Modco Reserve) 50,462,373 | . 30,310,638
4. Contract claims:
4.1 Life 21,515,677 | 24,299,484
4.2 Accident and health
5. Policyholders’ dividends $ . andcoupons $ due and unpaid
6. Provision for policyholders’ dividends and coupons payable in following calendar year - estimated amounts:
6.1 Dividends apportioned for payment (including$ Modco)
6.2 Dividends not yet apportioned (including $ Modco)
6.3 Coupons and similar benefits (including $ Modco)
7. Amount provisionally held for deferred dividend policies not included in Line 6
8. Premiums and annuity considerations for life and accident and health contracts received in advance less
[ discount; including$ ... accident and health premiums 13,086 16,437
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including the liability of $ accident and health
experience rating refunds of which$ is for medical loss ratio rebate per the Public Health
Service Act
9.3 Other amounts payable on reinsurance, including$ assumedand $ . 8,145,213
ceded 8,145,213
9.4 Interest Maintenance Reserve 113,376,446
10. Commissions to agents due or accrued-life and annuity contracts $
S and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due or accrued 104,675 | ] 79,714
13. Transfers to Separate Accounts due or accrued (net) (including$ ... (7,132,039) accrued for expense
allowances recognized in reserves, net of reinsured allowances) (7,861,676)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 2,644,969 | . 3,260,255
15.1 Current federal and foreign income taxes, including$ ¢ 40,611,117 on realized capital gains (losses) . | .’ 71,847,452 17,680,516
15.2 Net deferred tax liability
16. Unearned investment income 57,729 35,556
17.  Amounts withheld or retained by company as agent or trustee 10,900,709 | 10,730,433
18.  Amounts held for agents' account, including $ ... agents' credit balances
19. Remittances and items not allocated (5,443,489)| (13,960,769)
20. Net adjustment in assets and liabilities due to foreign exchange rates 318 318
21. Liability for benefits for employees and agents if not included above
22. Borrowed money $ .. oo and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 Asset valuation reserve 51,388,569 | . . 45,279,003
24.02 Reinsurance in unauthorized companies
24.03 Funds held under reinsurance treaties with unauthorized reinsurers
24.04 Payable to parent, subsidiaries and affiliates 15,799,954 | 20,130,218
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans
24.07 Funds held under coinsurance
24.08 Derivatives 154,400,845 | 124,833,191
24.09 Payable for securities 5,396,451 2,162,499
24.10 Payable for securities lending
24.11 Capitalnotes $ and interest thereon $
25.  Aggregate write-ins for liabilities 444,009,730 421,261,362
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 6,020,325,831 5,822,652,782
27. From Separate Accounts Statement 1,654,940,072 |- 1,635,823,530
28. Total liabilities (Lines 26 and 27) 7,675,265,903 7,458,476,312
29. Common capital stock 2,500,000 [ 2,500,000
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32. Surplus notes
33. Gross paid in and contributed surplus 450,276,208 | ... 450,276,208
34. Aggregate write-ins for special surplus funds 17,594,208
35. Unassigned funds (surplus) 503,700,151 | ... . 459,619,092
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 $ .. in Separate Accounts Statement) . 953,976,359 927,489,508
38. Totals of Lines 29, 30 and 37 956,476,359 929,989,508
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 8,631,742,261 8,388,465,820
DETAILS OF WRITE-INS
2501. Derivative collateral 246,114,597 [ . 229,245,876
2502. Reverse repurchase agreements and interest expense 196,470,130 -..190, 339,990
2503. Funds awaiting escheat 1,272,301 | 1,499,275
2598. Summary of remaining write-ins for Line 25 from overflow page 152,612 | 176,221
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 444,009,730 421,261,362
3101.
3102.
3108.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Additional deferred tax as allowed by SSAP 10R 17,594,208
3402.
3403.
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 17,594,208




STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts 198,334,124 | . 197,151,395 | . 389,021,905
2. Considerations for supplementary contracts with life contingencies 1,277,327 282,372 513,717
3. Netinvestment income 168,475,340 156,028,868 319,376,380
4. Amortization of Interest Maintenance Reserve (IMR) 7,816,006 ....6,275,330 11,448,508
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reinsurance ceded 9,769,140 | 9,875,193 19,300,760
7. Reserve adjustments on reinsurance ceded (14,361,900) .(12,823,463) _.(26,659,236)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate Accounts 21,682,766 | 23,567,841 < 45,706,987
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income 891,009 1,110,162 2,194,628
9. Totals (Lines 1 to 8.3) 393,883,812 381,467,699 760,903,648
10. Death benefits 61,375,966 | ¢ 61,635,185 | 103,572,949
11.  Matured endowments (excluding guaranteed annual pure endowments)
12.  Annuity benefits 57,611,616 | ¢ 45,173,527 | ¢ 87,604,871
13. Disability benefits and benefits under accident and health contracts 346,721 545,063 954,070
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts 242,155,372 | ... 201,439,432 [ | 574,732,087
16. Group conversions
17. Interest and adjustments on contract or deposit-type contract funds 1,400,708 | ... 1,026,403 | .. 1,759,274
18. Payments on supplementary contracts with life contingencies 269,175 237,037 526,110
19. Increase in aggregate reserves for life and accident and health contracts (19,000,745) (39,398,121) (38,911,224)
20. Totals (Lines 10 to 19) 344 158,813 | .. 360,658,528 | 730,238,137
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
business only) 13,294,998 14,108,939 _..27,430,800
22. Commissions and expense allowances on reinsurance assumed
23. General insurance expenses 21,982,565 24,469,023 | 49,987,465
24. Insurance taxes, licenses and fees, excluding federal income taxes 4,900,611 | . 6,342,292
25. Increase in loading on deferred and uncollected premiums (478,335) 1,535 280,364
26. Net transfers to or (from) Separate Accounts net of reinsurance (74,669,506)| ... (86,664,761)| ... (172,224,016)
27. Aggregate write-ins for deductions 82,559 30,019 82,004
28. Totals (Lines 20 to 27) 309,271,705 318,945,575 646,750, 155
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
Line 28) 84,612,107 | ¢ 62,522,124 | 114,153,493
30. Dividends to policyholders
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29
minus Line 30) 84,612,107 | ¢ 62,522,124 | 114,153,493
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 22,628,857 (7,631,660) 1,565,768
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) 61,983,250 | . : 70,153,784 | . 112,587,725
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof $ . . 57,100,793 (excluding taxesof $ ... 26,245,077
transferred to the IMR) (9,893,478) (16,819,920) (21,980,886)
35. Netincome (Line 33 plus Line 34) 52,089,772 53,333,864 90,606,839
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year 929,989,508 837,186,516 837,186,516
37. Netincome (Line 35) 52,089,772 | 53,333,864 | 90,606,839
38. Change in net unrealized capital gains (losses) less capital gains tax of $ .| (12,075,2711) ... (12,537,266)| . 15,611,071 | 32,309,024
39. Change in net unrealized foreign exchange capital gain (loss) (1,971,486)| .. 5,347,757 | .. (1,982,726)
40. Change in net deferred income tax (11,397,964)| . (15,470,995)| . (24,114,807)
41. Change in nonadmitted assets (438,181)] ... 30,309,140 |« 42,309,776
42. Change in liability for reinsurance in unauthorized companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease
44. Change in asset valuation reserve (6,109,557)| .| (9,454,164)| (15,058,465)
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period
47. Other changes in surplus in Separate Accounts Statement
48. Change in surplus notes
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paid in
50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred to surplus
51.  Surplus adjustment:
51.1 Paid in
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders
53. Aggregate write-ins for gains and losses in surplus 6,851,533 (4,774,900) (31,266,648)
54. Net change in capital and surplus for the year (Lines 37 through 53) 26,486,851 74,901,772 92,802,992
55. Capital and surplus, as of statement date (Lines 36 + 54) 956,476,359 912,088,288 929,989,508
DETAILS OF WRITE-INS
08.301. Administrative fee and other income 891,009 | - 1,110,162 | 2,194,628
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) 891,009 1,110,162 2,194,628
2701. Miscellaneous charges to operations 82,559 30,019 82,094
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 82,559 30,019 82,094
5301. Other changes in surplus 6,851,533 | .| (4,451,565) (11,074,209)
5302. Change in additional deferred tax as allowed by SSAP 10R (323,335) (20,192,439)
5308.
5398. Summary of remaining write-ins for Line 53 from overflow page
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) 6,851,533 (4,774,900) (31,266,648)




STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company
CASH FLOW | 2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
Cash from Operations
1. Premiums collected net of reinsurance 190,171,349 | 192,249,960 | . 388,290,218
2. Netinvestment income 164,718,160 | . 148,514,067 | .. 306,884,132
3. Miscellaneous income 20,063,374 22,084,391 41,852,547
4. Total (Lines 1 to 3) 374,952,883 362,848,418 737,026,897
5. Benefit and loss related payments 375,496,111 [ . 386,143,665 [ 758,845,759
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts | (75,221 A71) | (87,327,756)| ... (175,0835,644)
7. Commissions, expenses paid and aggregate write-ins for deductions 44741871 | 44,369,724 | 85,762,055
8. Dividends paid to policyholders
9. Federal and foreign income taxes paid (recovered) netof$ 496,938 tax on capital
gains (losses) (682,363) 12,676,621 20,574,515
10. Total (Lines 5 through 9) 344,334,448 365,862,254 690, 146,685
11.  Net cash from operations (Line 4 minus Line 10) 30,618,435 6,986, 164 46,880,212
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds 1,062,107,189 | ... 753,635,288 | ... 1,510,753,979
12.2 Stocks 5,960,656 | 3,985,389 | 6,756,746
12.3 Mortgage loans 126,940,734 | .. 110,872,960 | ... 172,011,317
12.4 Real estate 3,814,972 | 3,814,072
12.5 Other invested assets 17,000,212 [ . 22,756,363 | ¢ 80,421,086
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments 60,509 45,402 71,045
12.7 Miscellaneous proceeds 34,434,576 16,653,932 122,817,974
12.8 Total investment proceeds (Lines 12.1 to 12.7) 1,246,503,876 | | 911,764,306 | .- 1,896,647,119
13.  Cost of investments acquired (long-term only):
13.1 Bonds 768,766,304 | ... . 911,396,886 | . 1,980,803,443
13.2 Stocks 6,788,340 | ... 5,108,810 | ... 8,732,293
13.3 Mortgage l0@NS ..o oo e 22,605,864 | 75,444,000 | 107,471,012
13.4 Real estate (2,549,018) | oo 164,009 | ... 9,746,946
13.5 Other invested assets 23,676,429 | ¢ 46,737,398 | 84,070,921
13.6 Miscellaneous applications 17,811,879 (21,382,089) (2,131,615)
13.7 Total investments acquired (Lines 13.1 to 13.6) 837,099,798 1,017,470,004 2,188,693,000
14. Netincrease (or decrease) in contract loans and premium notes (19,338,440) 18,711 4,153,295
15.  Net cash from investments (Line 12.8 minus Line 13.7 and Line 14) 428,742,518 (105,724,409) (296,199, 176)
Cash from Financing and Miscellaneous Sources
16. Cash provided (applied):
16.1 Surplus notes, capital notes
16.2 Capital and paid in surplus, less treasury stock
16.3 Borrowed funds
16.4 Net deposits on deposit-type contracts and other insurance liabilities 19,442,933 | | (748,329) ... 3,686,963
16.5 Dividends to stockholders
16.6 Other cash provided (applied) 29,798,453 (56,899,018) (28,312,108)
17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
plus Line 16.6) 49,241,386 (57,647,347) (24,625, 145)
RECONCILIATION OF CASH, CASH EQUIVALENTS AND SHORT-TERM INVESTMENTS
18. Net change in cash, cash equivalents and short-term investments (Line 11, plus Lines 15and 17) .| | 508,602,339 [ . (156,385,592)| ... (273,944,109)
19. Cash, cash equivalents and short-term investments:
19.1 Beginning of year 144,923,425 | . 418,867,534 | .. . 418,867,534
19.2 End of period (Line 18 plus Line 19.1) 653,525,764 262,481,942 144,923,425
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bank loan rollovers 78,426,523 | 94,596,572 | . 153,275,277
20.0002. Bond conversions and refinancing 18,140,943 | 7,435,017 | .. 32,884,469
20.0003. Interest capitalization for long-term debt 178,844 233,231 345,537
20.0004. Net investment income payment in-kind bonds 152,953 | oo 132,603 [ 150,506
20.0005. Other invested assets stock distribution 1,935
20.0006. Mortgage converted to other invested assets 17,987,147 17,987,147
20.0007. Stock conversion 1,057,240 [ - 1,099,780




STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Currerlt Year Prior2Year Prior Yeir Ended
To Date To Date December 31
1. Industrial life
2. Ordinary life insurance 122,623,507 | ... 130,928,670 | ... 259,331,669
3. Ordinary individual annuities 148,492,549 | 138,108,445 | . 280,008, 181
4. Credit life (group and individual)
5. Group life insurance 24,100 10,379 1,427,494
6. Group annuities
7. A&H-group
8. A &H - credit (group and individual)
9. A&H-other
10. Aggregate of all other lines of business
11.  Subtotal 271,140,156 | ... 269,047,494 | | 540,767,344
12. Deposit-type contracts
13.  Total 271,140, 156 269,047,494 540,767,344
DETAILS OF WRITE-INS
1001.
1002.
1003.
1098. Summary of remaining write-ins for Line 10 from overflow page
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above)
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies
a. C.M. Life Insurance Company (the Company) recognizes statutory accounting practices prescribed or permitted by the State of Connecticut
Insurance Department (the Department) for determining and reporting the financial condition and results of operations of an insurance
company. The National Association of Insurance Commissioners Accounting Practices and Procedures Manual (NAIC SAP) has been
adopted as a component of prescribed or permitted practices by the Department. The Company has adopted certain procedures that differ
from NAIC SAP; however, such deviations are not believed to have a material impact on income, statutory surplus or risk-based capital.

b. Use of estimates in the preparation of the financial statements — No significant changes

C. Accounting policy — No significant changes

Note 2 — Accounting Changes and Corrections of Errors
a. Correction of errors:
Under statutory accounting principles, corrections of prior year errors are recorded in current year surplus on a pretax basis with any
associated tax impact reported through earnings.

The following summarizes corrections of prior year errors for the six months ended June 30, 2012 and 2011, respectively:

Increase (Decrease) to:

Correction of

Prior Current Asset or
Year Year Liability
Income Surplus Balances
(In Millions)
Reinsurance $ 9 $ 9 $ (9)
Other (2) (2) 2
Total $ 7 $ 7 $ (7)

Increase (Decrease) to:

Correction of

Prior Current Asset or
Year Year Liability
Income Surplus Balances
(In Millions)

Policyholders' reserves $ @ 8 @ $ 2
Partnership income (1) (1) 1
Other (1) (1) 1
Total $ (4) $ (4) $ 4

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

b. Adoption of new accounting standards:
In March 2011, the National Association of Insurance Commissioners (NAIC) issued revisions to Statement of Statutory Accounting
Principles (SSAP) No. 100, “Fair Value Measurements,” which requires additional fair value disclosures. These additional disclosures
include a disclosure of the fair value hierarchy of items that are disclosed with a fair value measurement but are not valued at fair value in
the balance sheet. Also, for financial instruments carried at fair value, companies are required to disclose purchases, sales, issuances and
settlements on a gross basis for fair value measurement categorized in Level 3 of the fair value hierarchy. These new requirements were
effective January 1, 2012.

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

Note 3 — Business Combinations and Goodwill — No significant changes
Note 4 — Discontinued Operations
The Company did not have any discontinued operations.

Note 5 — Investments

a. Mortgage loans (including mezzanine real estate loans) — No significant changes
b. Debt restructuring — No significant changes

C. Reverse mortgages — No significant changes

d. Loan-backed and structured securities:

(1)  No significant changes
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(2) The following contains loan-backed and structured securities that recognized OTTI through the six months ended June 30, 2012
and 2011 classified on the following bases for recognizing OTTI:

Six Months Ended

June 30,
2012 2011
(In Millions)

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

recover amortized cost basis - -
Present value of cash flow s expected to be collected is less

than amortized cost basis (4) (6)

Total $ (4) $ (6)

(3) Refer to Note 36 "Impairment Listing for Loan-Backed and Structured Securities" for CUSIP level detail of impaired structured
securities (present value of cash flows is less than cost or amortized cost), including securities with a recognized OTTI for
noninterest related declines for which an interest related impairment has not yet been recognized.

(4) As of June 30, 2012, investments in structured and loan-backed securities that had unrealized losses, which were not recognized
in earnings, had a fair value of $338 million. Securities in an unrealized loss position for less than 12 months had a fair value of
$115 million and unrealized losses of $3 million. Securities in an unrealized loss position greater than 12 months had a fair value
of $223 million and unrealized losses of $31 million. These securities were primarily categorized as industrial and miscellaneous
and parent, subsidiaries and affiliates.

(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

Note 9 — Income Taxes
As discussed in Note 2b "Adoption of new accounting standards,” the Company implemented a new standard in 2012 pertaining to
accounting requirements for income taxes, SSAP No. 101. Based on the RBC Reporting Entity Table, the Company continues to admit

DTAs using the 3 years/15 percent of surplus admission rule. The Company has concluded that there is no cumulative effect of adopting
this standard.

Note 10 — Information Concerning Parent, Subsidiaries and Affiliates — No significant changes

Note 11 — Debt — No significant changes

Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other Postretirement
Benefit Plans — No significant changes

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

Note 14 — Contingencies

a. Contingent commitments — No significant changes

b. Assessments — No significant changes

C. Gain contingencies — No significant changes

d. Claims related to extra contractual obligations - No significant changes

e. All other contingencies:
The Company is involved from time to time 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.

f. 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 United States (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
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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 to enhance the Company’s yield on its investment portfolio.

(2) The Company did not sell any securities with the NAIC Designation 3 or below for the six months ended June 30, 2012 that were
reacquired within 30 days of the sale date.

Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans - No significant
changes
Note 19 — Direct Premium Written/Produced By Managing General Agents/Third Party Administrators - No significant changes
Note 20 — Fair Value Measurements
The following presents a summary of the carrying values and fair values of the Company’s financial instruments:

June 30, 2012

Carrying Fair
Value Value Level 1 Level 2 Level 3
(In Millions)
Financial assets:
Bonds
U. S. government and agencies $ 338 $ 394 $ - $ 393 $ 1
All other governments 1 1 - 1 -
States, territories and possessions 83 92 - 92 -
Special revenue 127 149 - 149 -
Industrial and miscellaneous 3,669 3,924 - 2,660 1,264
Parent, subsidiaries and affiliates 281 276 - 142 134
Preferred stocks 23 27 12 2 13
Common stock - unaffiliated 6 6 3 - 3
Mortgage loans - commerical 529 526 - - 526
Mortgage loans - residential 247 247 - - 247
Cash, cash equivalents and - - -
short-term investments 654 654 97 557 -
Separate account assets 1,655 1,655 1,655 - -
Derivatives
Forw ard contracts - - - - -
Interest rate sw aps 195 195 - 195 -
Currency sw aps - - - - -
Credit default sw aps - - - - -
Options 43 43 - 43 -
Financial liabilities:
Securities sold under agreements to
repurchase 196 196 - 196 -
Investment-type insurance contracts
Individual annuity investment contracts 3,407 3,724 - - 3,724
Supplementary investment contracts 43 43 - - 43
Derivatives
Forw ard contracts (1) (1) - (1) -
Interest rate sw aps 183 183 - 183 -
Currency sw aps - - - - -
Credit default sw aps (1) (1) - (1) -
Options (26) (26) - (26) -

For the six months ended June 30, 2012, there were no significant changes to the Company’s valuation techniques.

7.3



STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

The following presents the Company’s fair value hierarchy for assets and liabilities carried at fair value:
June 30, 2012

Level 1 Level 2 Level 3 Netting ” Total
(In Millions)
Financial assets:
Bonds
Industrial and miscellaneous $ - $ - $ 3 $ - $ 3
Common stock - unaffiliated 3 - 3 - 6
Cash equivalents and
short-term investments @ - 557 - - 557
Separate account assets 1,655 - - - 1,655
Derivatives
Forw ard contracts - 1 - (1) -
Interest rate sw aps - 689 - (494) 195
Currency sw aps - 7 - (7) -
Credit default sw aps - 1 - (1) -
Options - 70 - (27) 43
Total financial assets carried
at fair value $ 1,658 $ 1,325 $ 6 $ (530) $ 2,459
Financial liabilities:
Securities sold under agreements to
repurchase $ - $ 196 $ - $ - $ 196
Derivatives
Forw ard contracts - - - (1) (1)
Interest rate sw aps - 677 - (494) 183
Currency sw aps - 7 - (7) -
Credit default sw aps - 1 - (2) (1)
Options - - - (26) (26)
Total financial liabilities carried
at fair value $ - $ 685 $ - $ (530) $ 155

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

® Does not include cash of $97 million.

For the six months ended June 30, 2012 there were no transfers between Level 1 and Level 2. Any necessary transfers would have
occurred at the beginning of the period.

The following presents changes in the Company’s Level 3 assets that are carried at fair value:

Gains Gains Transfers Transfers
Balance as of (Losses)in (Losses) in into out of Other Balance as of
12/31/2011  Net Income Surplus  Purchases Issuances Sales Settlements Level 3 M Level3(" Transters @  6/30/2012
(In Millions)
Financial assets:
Bonds
Industrial and miscellaneous $ 3 8 - 8 - 8 - 8 -$ -3 (3 % - $ - 8 3 3
Common stock - unaffiliated 4 1 (1) - - - (1) - - - 3
Total Level 3 financial assets
carried at fair value $ 7 $ 1% (1) $ - 8 -$ -3 (4) $ - $ - 8 3 8 6

(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.

@) This column identifies 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.

Note 21 — Other Items
Extraordinary items - No significant changes
Troubled debt restructuring - No significant changes
Other disclosures - No significant changes
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:
(1-2) No significant changes
(3) Direct exposure through other investments:

@rpooTp

Residential mortgage-backed securities risk exposure:

As of June 30, 2012 and December 31, 2011, the Company did not have any direct subprime exposure through the purchases of
unsecuritized whole-loan pools.
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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:

Six Months Ended

June 30,
June 30, 2012 2012
Actual Carrying Fair
Alt-A: Cost Value Value oTTI
(In Millions)
a. Residential mortgage-backed securities $ 153 $ 106 $ 91 $ (4)
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - -
e. BEquity investment in SCAs * 9 6 6 -
f. Other assets - - - -
g. Total $ 162 $ 112 $ 97 $ (4)
Six Months Ended
June 30,
June 30, 2012 2012
Actual Carrying Fair
Subprime: Cost Value Value oTTI
(In Millions)

a. Residential mortgage-backed securities $ 38 $ 30 $ 27 $ -
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - -
e. Equity investment in SCAs * 6 3 3 -
f. Other assets - - - -
g. Total $ 4 3 33 % 30 $ -

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

Year Ended
December 31,
December 31, 2011 2011
Actual Carrying Fair
Alt-A: Cost Value Value OTTI
(In Millions)
a. Residential mortgage-backed securities $ 162 $ 116 $ 88 $ (8)
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - -
e. Equity investment in SCAs * 9 7 6 (1)
f. Other assets - - - -
g. Total $ 171 $ 123 $ 94 $ (9)
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Year Ended
December 31,
December 31, 2011 2011
Actual Carrying Fair
Subprime: Cost Value Value oTTI
(In Millions)
a. Residential mortgage-backed securities $ 47 $ 37 $ 33 $ (1)
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - -
e. Equity investment in SCAs * 7 3 3 -
f. Other assets - - - -
g. Total $ 54 $ 40 $ 36 $ (1)

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

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

Retained asset accounts - No significant changes

Risks related to credit markets:

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

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

The downturn in housing prices caused a decline in the credit performance of RMBS with unprecedented borrower defaults. Market pricing
was affected both by the deterioration in fundamentals as well as by the reduced liquidity and higher risk premium demanded by investors.
Housing prices moved sideways for several years but recently have shown signs of forming a solid bottom. Liquidation rates and
foreclosure resolutions remain low but management is starting to see ‘cash buyers’ come in to buy homes as they sense the bottom is at
hand. Liquidity for securities was weak for most of 2011 but 2012 has seen increased liquidity and trading activity as market participants
focus on relative value and the scarcity of paper due to a lack of new issuance. Liquidity has improved most for higher quality bonds with
predictable cash flows while there is still a dearth of liquidity for the most distressed securities.

The second quarter of 2012 saw a continuation of the Eurozone crisis, with two Greek elections, the bailouts of Spanish banks and finally a
European Union summit meeting which agreed to a roadmap for broader Eurozone banking and fiscal coordination. Even against this
backdrop, the average secondary price of leveraged loans in Europe was marginally up from the previous quarter. Underlying concerns
over the macroeconomic outlook and debt burden of certain parts of the Eurozone remain significant, but the Company’s direct exposure
on loans to companies in these countries is limited. While progress has been made, the extent of refinancing required in the European
loan market over the next three years remains relatively significant and uncertainty over the sources of this refinancing may lead to an
increase in default rates going forward.

As of June 30, 2012, the Company’s general account held securities issued by entities domiciled within Italy, Ireland, Portugal and Spain
which collectively accounted for less than 2% of invested assets. These holdings are highly diversified and approximately 90% are
comprised of investment grade-rated (NAIC) debt securities issued predominantly by domestic utilities and corporations with large global
operations. Within these countries, the Company did not have any sovereign debt exposure and it did not hold any domestic bank-issued
securities.

Current market conditions continue to be a factor in the Company’s mortgage loan portfolio. Market volatility and slower growth were all
anticipated coming into this year and despite the uneven nature of the recovery, current indicators and trends are positive. Real estate
fundamentals track closely with the U.S. economic indicators. The pace of recovery in the office, industrial and retail sectors will slow in
reaction to slower job growth while apartment and hotel market fundamentals appear sound. Investors’ interest remains focused on
stabilized core assets in ‘gateway’ markets. Risks to the portfolio continue to be the macro domestic and global economic environment and
their impact on the recent positive trends for real estate fundamentals. The Company continues to monitor employment and housing
statistics and their possible influence on a U.S. recession as well as global economic indicators and sovereign debt concerns.

Note 22 — Events Subsequent

The Company has evaluated subsequent events through August 8, 2012, the date the financial statements were available to be issued,
and no events have occurred subsequent to the balance sheet date and before the date of evaluation that would require disclosure.

Note 23 — Reinsurance

a.

Ceded Reinsurance Report:
Section 1 - General Interrogatories - No significant changes

Section 2 - Ceded Reinsurance Report - Part A: No significant changes
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Section 3 - Ceded Reinsurance Report - Part B:
(1) No significant changes

(2) In 2012, new agreements were executed to include policies or contracts that were in force and had existing reserves established
by the Company as of the effective date of the agreements. The reserve ceded for these agreements was $11 million.

b. The Company did not write off any reinsurance balances.

C. The Company did not commute any ceded reinsurance.

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination — No significant changes
Note 25 — Change in Incurred Losses and Loss Adjustment Expenses — No significant changes

Note 26 — Intercompany Pooling Arrangements — No significant changes

Note 27 — Structured Settlements — No significant changes

Note 28 — Health Care Receivables — No significant changes

Note 29 — Participating Policies — No significant changes

Note 30 — Premium Deficiency Reserves — No significant changes

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

Amgized Bost : Amortized Cost : . :
Periad Ended hefnrg I:u_mulatll.le befare Projected Cash Fecognized Amortized Cost Fait Yalue
Cumulative Adjustrment Flom aTTI after OTTI
Adjustment ol
March 31, 2012 § 7045588987 | ¢ | § 7048688987 | ¢ BS041,73313 | [1414,166. 74| % B9.041,733.13 | ¢ B6.143,333.36
March 31, 2012 47.853,178.35 - 87.853,178.35 85,053,001.1 [2.800,177.24] 85,053,001.11 B7,243.938.01
Diecemnber 31, 2011 90,342,741.95 - 90,342, 741.95 87,759,852.27 [2,582,088.68) 47, 759,852.27 E1EE3ERETE
Seprember 30, 2011 52 ,166,554.35 - E2,166,554.35 G0,544,908 62 [1621,645.73) 0,544,908 62 45,284,653.78
June 30, 2011 30,552 826,88 - 30,582 826,98 TE,857,392.08 [3,725.4:34.00) 76857, 392 88 Bi,286,993.44
March 3, 2011 47.925,923.34 - 4792592334 46, 7E3.903.42 [&157,019.96] 85, 76,903 43 £5,285,429.38
Diecember 3, 2010 T2k 2a68T - Ta2E 28T TT.329,040.51 [1.593,196.36] TT,329,040.51 57,284,607.12
September 20, 2010 THATYIETET - TEATYIET.ET 7384470415 (1,734, 363.52] 73,844,794.15 5363168215
June 30, 2010 106,701,930.11 - 106,701,930.11 104,920,573.4 [1.781,416.70] 104,920,573.41 77297240 58
March 31, 2010 17,247,144 .97 - 17,247 144 .97 10,5848,178.12 (6,398, 966.84) 10,548,178.13 21,612,592 53
December 31, 2008 44,759,892.12 - 44,759,892.12 ,318,792.71 [3.440,085.41] A1,318,792.71 E1,154,431.74
Seprember 30, 2003 203,672,073.15 [2.289,536.69) 201,372, 54146 193,080,827.77 [8,281,713.69] 193,080,827.77 124,234,344.38
Tatalz § 118620962468 | ¢ [229353669)) £ 1163008799 | £  LMEITE99912 | ¢ (375308887 £ 1LMEI7E99992 | ¢ 80992296127
The following is the impairment listing for loan-backed and structured securities for the three months ended June 30, 2012:
CLSIE bjF::ergzlfr:li;:iS:e I:u.rnulatil.le- Amaortized Cost Frojected Cazh Fecognized Amartized Cost F ait Yalue
Adiustriient Adjustment before OTTI Flow aTTl after OTTI
Oo442Ka0% ¥ 04,1542 | - 3 10415412 | 0206245 | [209167)| % 0206245 | & E5,343.02
Oz147Can] 40248710 - 40248710 385,974.55 [16,422.558] 286,974.55 289,01278
o2150rAE 1906 453.20 - 1906 453.20 1,852,369.09 [14.024.11) 1,852, 369.00 187629547
OZEEOTGMT E28.264.45 - E22.264.49 E13BEZ.E3 [10,201.28) B2 EEZED 443,142.10
QZEENTGEE AR R - AR RIS GO 20778 [10,202.27] BOF 20778 352,004.07
OZEE0THLO 4249037 - 4249037 41,130.88 [1,309.49] 41,130.88 38,366,780
O2EE0T.JED 2,047 296 67 - 2,097 298 67 20745388 [23,367.88) 207453881 1567 829.71
OZEEN-=ADE G2TEET.22 - G2TGET.22 519,094.13 [8.473.09] 519,094.13 450,308.12
0ZE323a07 hRE3T228 - GRE3T2.28 GE3 45472 [2,917 5] BE3 45472 554,121
4010404 23290277 - 23890277 235,092.88 [3.208.89] 235,092.88 182,526,711
40104 R E 17063260 - 17063260 16704524 [3.,588.36) 167.045.24 14504162
OF32EvAGH 4472842 - 4472842 4443294 [296.48) 4443294 3266043
OF34YCOE TE1408.743 - TE1408.73 TETATLED [4,036.26) TETATLED E43.661.74
OFzaG4aBET 1.336,520.45 - 133652045 1,206,757 36 [30,772.10) 1,206,757.36 128224600
OF22EHSFY E19.202.17 - E19,202.17 E12.200.43 [E102.68] E12,200.49 452400532
OF387aZ9z Tr4.519.78 - 45187 To4,277.39 [20,242.39] TO4,277.39 4396,105.849
OF3gavanG 107 536249 - 107 53624 104,12:3.08 [3,253.20] 104,12:3.08 29,567 42
OFE20GAM 1,066, 62515 - 1,066 62515 1062 40052 [4.224.63) 1,062 40052 730,356 7
12EETECET 2738507 - 2738607 2E,959.14 [395.93) 2E,959.14 2165354
126ETGEMED 143477278 - 143477278 142391427 [10,258.449) 1423.914.27 999,392 B
126ETES20 498, 7EE 2 - 398, 7EE. 28 285,560.51 [13,205.47) S85,560.91 633,995.03
12EERAENYS TiZgg2.2y - TiZag22y TO3,.274.47 [3.587.80) TOR,274.47 G73.TERES
12EE2EETY 351622029 - 351E220.29 3494 44250 [21,287.70] 349444250 2ET3ETE T2
126634RI4E 149, 14303 - 14914302 14463404 [4.513.19] 14463484 107,081.72
126E9F Wiz 24 67488 - 24 ,674.88 24, 3072.88 [3T1.02) 24, 20°2.86 55, 30258
12669F XRA 2280251 - 2280251 22EITTA [264.72] R T 18,323.74
126EAGEKH:2 1048353 62 - 104236362 1,044,25:2.39 [4,086.23) 1,044,25:2.39 204,232
12EEAGERGE 2E2.522.91 - 2E2.522.91 256, 71406 [11,202.88] S5E,T14.0E T RN
12EEAGET WS 3994650 - 39,946.50 JE4265T [1519.93) JE426.57 32E07.54
12669GELRD 303454.70 - 303454.70 an2rri [3177.29) 00,2771 234,338.30
1445445E5 20225024 - 20225024 13305566 [9,134.58] 193,055.66 18,353.58
2r43a008 B2, 75892 - B2, 75892 B, 26630 [352.62) B, 36E.20 BT.023.12
23221PEAT 1159,720.28 - 1,159,720.22 1167 36240 [2,257.79] 1157, 26249 1150,262.04
23332UARS 1076 B58.749 - 1076 658.79 10336143 [38,047.36) 1033643 83212693
2anUBEGE 47153764 - 47153764 L IRk [3,203.86) L I==RecR =i 3BT, TET.I6E
2REIEUBYE T15.284.08 - T15.284.09 E33,946.25 [15,237.84) £33,946.25 584,235.480
2EFIZUCHMY 56, TE4.TT - 56, o477 55,920.77 [&34.00) 55,920.77 42,266.94
233200 1659 EB202 - 1659 EB2.02 1632,061.76 [27E00.77] 1E22,0517E 121221557
23332UFM 102,349.84 - 102,349.84 100,0949.349 [2,250.45) 100,099,339 TIGETS
251510FE 2r34e07 - 2r3deny 268, 71860 4,697 57] ZE8,T12.50 219,240.65
0251 AR 43497278 - 43497278 432, T34.58 [2.238.18] 43273458 35474082
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Amortized Cost

s | beeCumiame | Simdve | AereiCes | ProienedCuh | Feoopied | AmotiedCost | e
Adjustment
2051033 % 5200333 | $ 200333 | $ 51,758.23 [245.10) 5175823 B0,263.14
JAR32REEY 89793757 BA7,997 .67 290,285.86 [7.1.71) 2490,285.86 E3Z2,245.74
JAE3EWFHE 1362265 B13,68265 B08,629.96 [4.04369) G03,639.96 358,529.16
J9R3RWHFS 241327955 2,413,279.55 2,370,914 57 [42.264.98) 2370914 57 1541924 .06
H1EIFHCO 534,365 61 534, 365,61 52301662 [1,345.99) B23 01662 39655937
H11E1PHLUD 42713885 42719885 423,670,023 [3.512.82) 422 E670.03 324.512.08
H1IEIFLR2 1,106, 73239 106,732,323 1,040,425.41 [16,366.95) 1,080,425.41 856,402 46
H1EIPMGE 1,556, 710732 15596, 710.73 1562,659.67 [34,051.10) 156265962 122737288
1EIPGELUD 899,879.54 889,873.64 879,253.93 [10,625.31] 873,253.93 EE12G7 .43
H1EIPTHZ 101,137 101,137 98, 740.72 [2,3706S) 98,740.72 74,167 61
41EIFWES 44582303 445,823.03 441177.70 [4.E45.33) 441177.70 JEETEI2
411E4LAES Ta4,802.68 TE4,802.68 TE5 42513 [19,377.44) TEE 42513 533594.33
41E4Y AET BEE 11214 BEE,113.13 862 E18.00 [15,435.19) 262,E12.00 E34,060018
4ITIIELP2 244679514 244673814 228z.072.4 (54,7257 23az0724 2107882106
4507IKDD: 119,247.25 19,247.25 114,980.12 [4.287.13) 114,960.12 20,616 50
45254 MJGE 8852117 BEEELIF 83,693.96 [4E27.21) 83,693.96 e el
4525400 E&,181.20 E2,181.20 BT 09254 [1.022.66) E7,092.54 549,139.19
45254 MKF 3 240,961.00 240,961.00 22144968 [13,511.32) 22144968 22E 44484
45254MK 4 B20,128.98 E20,195.96 B12 41763 [7.771.33) E12, 41762 BEY.491.74
45254MMLE 107,920.07 0792007 93,904.75 [8.015.32) 95,904.75 80,661.23
45254MNPE 1,286,654.04 1,286,654.04 1,275,452.23 [1,201.81) 1,275,452.23 1,060,857 65
45254MP 83 1.044,397.34 1,044,397 34 A43,097.83 [101,299.51) 943,097.83 835,266.71
45254MP UG 3535220 359,522.01 32398263 [35,539.38) 32398263 285,212.03
45204 TR 4 2290828 2290828 2239526 [B12.92) 2239526 19,924 77
45254 TSMT 276,219.71 275,217 273,3685.82 [1962.29) 27328582 193,521.00
45254TTME 100373849 1,003, 73849 906, 731.93 (97,006 56) Q06,7192 Te4.592.18
45EEOLWIE 12413225 12419225 121,810.02 [2.382.23) 121,810.02 a,vvaen
45EEONEH4 44204792 44204792 440,238.73 [1.208.19) 440,238.73 34T 40688
45EE0MGIZ4 38319024 SEE190.24 381,100.56 [2,089.63) 381100056 35296802
45EEONRES 215,037.17 215,037.17 176,153.24 [38,882493) 17615224 216,301.40
45EEOMTIE 160,635 14 160,638.14 15948027 [LIGT.E7) 15948027 12754153
4EE24THER 430,692 48 420,692.46 429,320.35 [1362.11) 428,330.35 34247504
BERZRIGHN 2 160,046.00 160,046.00 159,167.28 [EB73.72) 1549,167.28 10°7,046.31
B2B22IHAS 1,351,541.10 135159110 1,340,691.14 [10,59949.95) 1,340,691.14 404,33155
BERZEEALO B3BE13 B3EE1.31 50,0428.73 [3.81252) AO0,045.73 18,357.87
REI4VAGE 936,479.37 36,4797 AN 47.56 [24,321.81) 91,147 .56 T39,709.57
B2E24YAFD 21812023 21212023 213,219.10 [4,901.13) 213,213.10 E04,230.43
BEOZTAA L] B TINED 2873363 Jv.836.09 [297.44) H7A36.03 256,224,087
BROZTEALE 12,650.20 12,650.20 12,272.54 [477.E1) 1227254 9,183.02
BYE433Y IO 112,650.65 N2,E50.65 1049,58649.69 [2.780.96) 109,869.63 3602176
58892929 2B8,560.54 2B8,560.54 2E4 55210 [4.007.44) 2E4,552.10 2238 TR
BA0Z0UACA E&,218.02 E&,215.02 BT, 19515 [1L.019.67) E7,195.15 ET937.33
BIPEIKABZ 1692412 1692492 13,861.21 [=,062.491) 13,861.21 NEITES
E1913FA80 960,34917 96034917 55,040,728 [5,308.39) 955,040.78 88959334
B131EREE] 778147 3T 7R147 31219534 [5.586.13) 32,195.24 23878698
EIET2EACH 9E,184.12 96,184.12 94, 135.48 [2.045.64) 9413248 EE852.18
EREIRYRKE AT TrATEA 7700621 [EE2.70) 7700621 E2832.50
EREIRYLISE 156,112,632 156, 11263 151,642 66 [4.470.87) 15164265 28,0127
EEZEIMCAT Tezn1n.0s Tezh15.08 TO5,342.50 [16,5EE.58) T0G,342.50 EIT 43228
ES2E3MCUE 38769008 387.E90.06 ITTETOEZ [10,019.54) ITTETOE2 331,305,228
ERZEIMOTT BO1,052.11 EO01,092.11 B33 46298 [T.E29.13) BA3462.98 43188024
THE22MAEBT 12,218.73 12,318.73 108,328.28 [9.991.45) 108,322.28 25,99156
THEZEMACE 4490043 4490043 40,558.85 [4.34155) 4055585 33,484 27
TEI4HAKS 430,735,668 430,735.66 391,903.04 [38,832.62) 39190204 185,326,768
TEOIBELZS 2495504 24,958.04 2409464 [EE3.40) 24,094 64 24,785.54
TEUOGEZ3 T44 26540 T44, 26840 74316442 [1,103.58) T43164.42 E20,541.35
TEMEFMG 102583644 1,025,536.44 1.016,594.93 [9.241.45) 1,016,594 .33 996,229.46
TEIMZKLA 460, 73625 460,735.25 426,557.83 [34,177.42) 426,557.82 330,121.44
TEIMEMM4 435,139 61 439,129.61 430,268.74 [£.529.87) 4480,2549.74 37456431

7.9




STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Amortized Cost

cuse | beasCumiaie | Camiae | ApotsiCon | ProisgeiCan | feogied | AnetsiCot | parvaue
Adjustrment
TEIZR.JS ¥ IANTI | £ ¥ EANTI HEIZA0 | % (79833 # HEZAD [ # I e
TENERMZ 1,142,547.92 1143,247.93 1,017 231,78 [126,016.15) 1017,831.78 731,959,985
21744FDED B92,203.94 BAZ,203.94 EA1,TTRIE [430.78) BA1,77313 E42549.42
BE35340M0 A0,2958.13 A0,298.13 3887627 [N.421.86) J08TE2T 29,043.34
2E359BLES 189,132.66 199,132.66 188,0449.70 [1.082.96) 182,049.70 180,652.00
BE3530DEB0 166,943,639 16, 94369 162,873.55 [4.070.14) 16287305 135,341.40
2E3530ULS 14572490 457240 1447239 [100.51) 1447229 1,793.50
2E25A0URE 1,057,E67.31 1057 667.21 1,044 847257 [12,822.74) 1,044,242 57 25449916
BE3EALRW1 1,153,144 .55 1,153,144 55 1136,477.28 [16,BET.1T) 113647728 215,460 56
BEIEOKAFS 346553550 346853850 3404,205.08 [E4,393.41) 3,404,205.098 2,195,094 .51
BE1GTOALZ 40,164.95 40,164.96 b ol [2,772.80] 3735206 BT 14394
B8R220FST 987,0649.74 927,0648.79 47436373 [12,716.08) 97435273 94281592
A2AZEF4MIT 369,245.65 369,245.65 3568710 [2374.34) 36687131 29334769
92822F5T1 57401029 B74,010.89 BES, 01638 [6.994.51) RES, 01628 4EE, 21119
ARAZ2FTOL 547 819.20 54781320 545, 136,60 [2.E32.E0] 45, 126.60 46364229
AZHZIFETE 131,362,132 131,368.13 130,013.56 [1354.57) 130,012.56 1M,2650.83
AZA2EFJZE EEE,S50.33 BBE, 25039 BE4, 37946 [2470.83) EE4, 37246 B26,956.29
A2E2EF WS 27315818 273 1E808 27145310 [1,705.0%) 27145210 254,337.80
92925CEET 30551246 305,512 46 303,187,649 [2.32477) 20318769 260,554 65
A3A33EE 2451955 2451255 2418361 [334.94) 2418361 22196 48
4883 402 45E, 170,60 45K, 1T0.ED 447 42772 [8,742.88) 447 42772 421,019.20
Totals F TOADEE93EY | & ¥ TOADDE99ET | $ ES,041,73313 | [1414,16674) EQ.041,733.03 | § B, 143,332.26
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

Amortized Cost

cusP | bomeCuruiae | imihe | ApateiCen | Pofaten | e | Anoensth® | panvae
Adjustment
00442803 3 109,125.79 | % 10912579 | $ 107,243.23 [1942.46) 0724323 BE,136.91
DZEEOTGMT BET 0277 EEY 10277 E44,639.95 [22.462.82) E44,639.95 45265417
OZEENT GSE BRSE19.64 BAZA19.69 Ba6 48218 [23,336.51) RAG48212 39564077
02EE0TJED 2,256,126.58 2,256,196.55 2,143,034.30 [113,152.22) 2,143,034.20 1E7T4,031.70
DZEENEADE ARAA32.T4 AR3632TS 046,530.94 [&.001.50) 545,530.94 462,942,823
02E929AA7 B12,362.31 B12,368.31 59847170 [13,396.E1) BA8471.70 EOE255.14
030725PO 39,9195 3991195 3728650 [2.E25.45) 3728650 2941081
0401043004 2B, 244 58 ZEE244.52 266,946.02 [10,295.55) 265,946.02 192,290.20
D40104RYE 1F2ET2.T0 raa72.70 174,859.12 [3.71258) 17485912 155,196,249
N5946HYP2 BE, 25910 BE,869.10 h6,982.88 [ETE.22) A5,982.88 43,649.26
DEEEZOAAT 486,394.92 425,394.92 45126417 [33,530.75) 451,864 17 J28115.81
07325 aB4 205,071.30 205,071.30 159,693.95 [15,377.32) 189,69%.98 8634077
074y COe TA0E4E.2T TA0E42.27 TEEERI02 [1995.24) TEEEER02 TEETTES
073E540E7 143155405 143155405 1363,155.44 [B8,398.61) 1,363,155 44 1,014,208.04
O7386HSPT EE0G34.70 BE0534.70 B36,822.96 [24,711.74) E35,822.96 46T 3TETO
073879292 2E8,02151 2E8,021.51 TEE,737.44 [101,224.07) TEE, 73744 487.259.14
O7400K 8B4 277, 04563 27704563 24E,E38.59 [30,407.04) 2ME638.59 192,939.36
072200851 114650892 146,502,932 118,271.82 [27,237.10) 11827182 21242035
1248MG803 EETETT EETETT EEDZ2.82 [73.95) EEO2.22 424829
1243RHADA 185, 75512 185, 758.12 177 662.07 [8,196.05) 1r7.5E2.07 119,146,320
12667 GMED 151317299 151217299 1,465,155.44 [48,017.55) 1,465,155 44 107272360
126ETGS20 955,631.049 955,631.09 92651460 [30,116.49) 26,514.60 739,949.85
12EBETGWFE B20,E01.25 B20,601.35 B03EE1ET [16,930.74) B0 EE1LET 430,242.21
12EERACZE 29606711 286,067.11 28E 51253 [9.554.52) 28E512.53 22399321
12EEELEYD TH4,083.07 TH4,083.07 4402193 [10,061.14) T44.021.93 GE5EGT.04
12E6E2BETT R it 373712028 3E33E124E [103,507.82) JEIIE1Z 46 2,884 56208
126EEEDCY 39400577 39400577 38488270 [9,123.07) 38488270 356,942 42
12663BE33 186129211 1,861,292.11 1,808,341.05 [51,351.08) 1,209,341.05 1,396,754.70
126634046 164, 309.21 164,309.81 158,011.38 [E.292.43) 158,011.38 118,955.61
12669F W 32 89,778.15 89,778.15 8902215 [TEE.00) 85,022.15 T1.291.33
126B9F <RA 2392024 2392024 2344247 [471.77) 2344047 19,745.29
12669GKHS 109159374 109159374 1057,673.46 [3520.28) 105767346 8347875
12BRAGTYE 4186499 41,864,939 $1,633.1 [171.88) 41,6331 35,1335
14454005 22813322 228,133.22 212.891.04 [15,142.12) 212,991.04 13,232.07
225400 GT1 &,807.20 8,807.20 8,786.28 [20.82) 878628 251471
232438808 73,2671 T3267.1 7245624 [E11.47) 7245624 5436294
232450887 160,993,851 160,993,841 160,013,158 [974.EE] 160,013.15 126,126.17
23321PeAl 1,204,054 14 1,204,054.14 1195,536.22 [8.512.82) 1195535.22 1,186,626 61
2333IUACE 315,815.03 315,215.03 308,760.23 [B.064.70) 308,750.33 24211115
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Amortized Cost

Cuse | b Cumuae | CuiAe | ApciCon | PoisgeiCan | Peged | AnenssiCot | arvaue
Adjustment
23332UARE E 113277908 | £ 113277908 | $ 1103, 638,87 [29,0:80.13) 1103 635 .87 88226749
2333UBGE 400 43564 455,435.64 485 261,74 [3,156.85) 455,261.73 JEEAT461
gcacichdi =30 TE4 435,42 TE4, 43942 Tav.524.80 [26,47T462) TITG24.80 7132964
23332UCH4 E0E03.2T E0202.27 59,397 67 [1,405.60) 5939767 45,114 49
2333zU0US 177812498 1778,124.98 172244222 [55,652.76) 172244222 1,310,452 .42
23AIEUFYT 108, 40161 108, 401.61 10463301 [3.TES.60) 104,633.01 TE3E151
251510FE4 30414283 30414283 277,906,328 [26,236.45) 277,906,238 23135082
251510MCS 147889288 147889288 1,455,533.81 [23,359.07) 14566,533.81 BEE,TA0.40
J963ERABS 1101,419.32 1,101,419.32 1,069,542 46 [31,876.86) 1,069,542 46 T43,092.09
39532REE4 15,3833 415,389.81 415,107.28 [28253) 915,107.23 EY3E3013
J9R3WFHE B48,219.32 B48,319.33 R2B,E3T.20 [22,682.13) B2BB3T.20 381,028 55
JAR3EWHFS 2HET 44213 2527 44213 246233525 [B5,106.75) 2A4E2335.35 1,774,010.43
JAE3AGAA0 39,7104 30,1043 33,986.61 [T.72382) 23,986.61 2ERES12D
H11IEIFFRA 11,794.28 111,794.28 107 29612 [3.898.18) 107,8496.12 9709020
411IEIFHCO BET 04397 BET.H43.97 h6Z967.29 [14,586.58) BEZ2.957.39 426,680.14
41IEIFLR2 1,154,513.90 1.154,513.90 1150,253.80 [4.260.10) 1,150,259.50 92446924
H1EIPMGE 1BET, 74240 1EET, 74240 1,664,897 .58 [2,544.82) 1,664,897 58 107 e Tz
H1EIFGELUD 324 24609 324,246,039 319,0:33.05 [5,207.04) A19,039.05 ESZ2,007.78
411EIFSED 32520192 26,2019z 3R2AB3R02 [2.369.90) J2ze3znz 234 E17.94
H1EIPTRZ 105,255.76 105,266, 76 10496745 [aa8.21) 104,967 .45 a2a627E
H1IEIPWES 476 TEE.43 47E,TEE49 46T 426.09 [9,240.40) 467 426.09 352,051.86
41E4LAES BEZ122.09 8E2,122.09 218,522.00 [43,600.09) 18.522.00 585,056.96
411E4Y AET A E4E.ED 9364665 29242719 [39,219.45) Bz 42713 EEEE41.03
43739EAP2 2,630,193.20 2,630,193.30 2.499,088.99 [121,104.21) 2,499,088.99 212,22956
43TIIERS EE1ET0.45 ES1ET0.45 ETZ224.24 [9,446.11) ET2,224.34 526,861.81
4507IKDD: 131,898.75 131,898.75 126,982.77 [4.915.95) 12698277 8702613
45254MHY2 B243.89 E24383 5,100.61 [1,143.28) 510061 554594
45254MUGE 43,0251 430251 9296492 [B0.19) 92,964 .92 21,496 61
45254 MJY0 110021 7110021 E8936.97 [2.063.24) ES8,936.97 B8,7R0.27
45254 MKF 2 265,019.23 266,019.29 245,662.28 [9,26E6.51) 24565228 2raadan
45254MK 4 E443,0649.29 E43,0659.29 E40,946.03 [8.122.36) E40,946.03 B12,806.19
45254MMLE 112,037 61 12,037.61 104,713.05 [2.312.56) 1049,713.05 83,695.94
45254MMPE 137798997 1377,989.97 1,318,157.01 [59,832.96) 1,318,157.01 1,093,493.87
45254MP A4 11712294 1117,123.94 1,071,012.03 [46,105.91) 1,071,018.03 9E61,350.00
45254MP UG 38428036 38428036 ET.528.08 [16,752.27) JETB2R.09 24737841
45204 TR 2611381 2611381 23,0721 [Z042.60) 23,071.21 2189554
45254 TSMT I00EFRIT 200,372417 28213392 [18,2:39.25) piche fehcl: b 191,493.20
45EEOLE WS 240104532 2,401,045.33 232783082 [T2.214.71) 232783062 1.735,976.02
45EEOLWIE 14354763 14354763 128,919.56 [14,E25.07) 128,919.56 9450375
4BEEOLY W3 207.861.92 207861493 190,515.70 [17, 24623 190,515 70 169,044 60
45EEOM2ZYD 86490292 2E,902.92 86,3598 [543.11) 2E,369.81 BE,409.41
45EEONES2 266,050.94 266,050.94 238,E85.86 [15,362.08) 23868886 21643118
45EEOMEHY 459,6E5.38 459,665,328 450,055,939 [9,606.39) 450,052,939 36217345
45EEOMGE 4 407,433.90 407433490 38213897 [15,294.93) 39213847 36349303
45EEOMS30 147,9451.10 147.9591.10 144,052, 76 [3832.34) 14405276 106,955 96
4EE24THER 47225076 47225076 440,563.20 [31EE1.56) 440,569.20 328,759.64
4EEZTMECS [P e | E2vArz2m E21147 42 [BE25.23) E21147 42 464.262.00
B2B2218.J6 232, 7HEAT 23275647 217 B14.07 [15,142.40) 21751407 166,947.02
B2R22IGM3 1EE,E71.40 166,671.40 165,132.97 [1532.43) 165,132.97 1707210
BERZRIHAS 143704673 143704673 1,406,182 68 [30,564.0%) 1406,132.68 45281959
B2BZ2EALD BE,100.54 5E,100.54 5397829 [2122.15) 5397829 2371048
H2R24V AGE 1.045,217.05 1,045,817.05 981,262.98 [E4.564.07) 8125298 E98,389.27
BEEZ4YAFD R Tk A 89352813 86017425 [43,353.88) BA0,174.25 Tez0Ge22
BEOZTEALG 13,495,058 1349505 12,945,139 [E49.26) 1294513 283591
BYE423YIO 120,865.30 120,865.30 13,2363 [T.472.99) 13,3863 94 42055
BYE438003 820,3049.64 820,309.64 a09,239.10 [N070.54) &049,239.10 T05,962.93
GEA9ZAN3E 16020165 16020165 160,117.24 [EE4.21) 160,117.24 156,949.21
BA020UACe 207313 207313 71,097.38 [975.75) 7109728 132088
BA0z0uLU.z 17345410 17345410 167,195.43 [E.255.E1) 167,195,443 165,423 45
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Amortized Cost

Cuse | b Cumuae | CuUAe | ApciCon | ProisgeiCan | Peogied | AnetssiCont | arvaue
Adjustment
E1913F A0 3 1000630061 | £ ¥ 100063061 | $ arviEa | % [23.443.42) % b R T A AT2E46.5T
E191EREE] 3420798 341,207,496 325,968.93 [15,239.03) 325,968.93 245,628.98
EIET2EACH 10551066 10551066 98,E5E.23 [B.853.83) 98,E56.23 EE,269.31
EEEIRYRKE 2401547 2481547 20,832.03 [3923.44) 083203 E8,015.26
EREIRVLISE 192,334.02 192,334.03 160,170.07 [32,163.95) 160,170.07 12,224 50
EE3E3MCAT TEE 14243 TOG 14243 T42,370.00 [45,772.43) T42,.370.00 B&Y51LED
BE3E3MCUG 417,0258.54 417,0258.84 398,084.78 [17,944.05) 398,084.78 34564409
ERZEIMOTT E3T.ELEE E3TEILEE E12,503.77 [25,107.849) B12503.77 445.528.89
EFZIPDHE B1456.02 B1,456.82 50,390,228 [1066.54) A0,290.28 45,231.29
THI4HAKS 47273730 47273730 42432064 [48,416.EE) 42432064 21,04191
THI4MLL2 21342888 1542888 705544 16 [29,584.72) TEE 4406 TT.248.25
TEI4MABD 12954542 129,545.43 125,830.70 [3,714.73) 125,830.70 M 43147
TEO9RELZ3 26,690.42 2EE30.42 2491568 [1774.74) 2491568 2146352
TENOGGEES 00300629 S83,506.29 BEZA12F [B44.72) gz 217 BEZTTITR
TENOGW 40 21149720 3149720 208 T4EET [2.75063) 308, T4EET 3144620
TENOGEQT 55,3421 3653421 A64,263.33 [1.073.12] 96426899 875,990.65
TEMEFMEG 1,061,698.28 1051,698.28 1,043 512.94 [8,179.44) 1,043 51294 1,012,438.08
TEIZKLA 473 EE2T2 473BE2T2 470,927.22 [2.B35.50) 470,927.22 3E5,260.51
TEMZRJS aT.24R20 IT.24220 34.047.00 [3,195.20) 24,047.00 2AEZA15
TEMEWPA 955,996 51 962,996 51 94173474 [27,26187) 4173474 4281618
21744FDKD T22397.68 TREIATES TO5,147.89 [17,249.79) TO5,147.53 E48,642.93
SELETICE2 416,108.28 416,108.28 2949,076.62 [17.021.78) 398,076.62 356,594,968
BE3ETIYRI 139,2049.04 139,209.04 136,777.26 [2.431.7%) 136,777.26 12601141
SEIDIBLES 199,200.28 199,200.28 191,902 42 [T.297.20) 191,902 48 195,438,325
SEIEABFMT 193,835.26 193,835,896 179,024 .24 [14,811.02) 179,024 24 186, 71608
BE3530DEB0 174,421.97 174421497 165,5823.39 [£.595.55) 165,823.39 132,698.80
2E3530ULY 1711360 1711260 15,179.04 [1,934.51) 15,179.09 1,845.04
2E35A0URE 122440472 122440472 1,094, 363,75 [130,040.97) 1,094, 36375 919,320 48
SEE5ALRW1 124566475 1,245,664, 75 1,200,171.63 [45,49%.06) 1,200,171.63 262,309.29
SEIEOKAFS 375467932 37h4ETAI3 259426894 [160,410.39) 359426894 2,489,794 95
BE3E30AL3 TE4 47376 TE44TETE TA0,341.74 [14,131.96) TH0,34.73 E04,290.78
281570OALS 4231378 4231376 40,375.60 [1,938.18) 40,375.60 EE, 00450
BERZZOFST 103354628 1,033, 546,28 1012124 64 [21,41164) 1,012,134 64 4748,102.05
A2AZEF4MIT 37485217 v ae2T 3ER2TE.2E [BETZ.E9) JES2TE2E 2av, 75191
92822F5T1 B99,226.07 B99,226.07 BEE.027.21 [11,192.88) REE027.21 471171.74
A2AZEFTOL f84,993.53 584,993.53 a71310.64 [13.652.95) 571310064 430,379.96
A2922FET2 137 42662 137 48663 13649211 [993.32) 13649331 11442222
A28ZEFJ2E ESZ.059.17 E92,059.17 E&4.T44.02 [F.315.15) E84.744.02 G48.6GE.62
A2AZEF MW 1TME37.27 TLEIT.2T 16706261 [45T3EE) 167, 06261 14282663
A2E22FTIT 11629267 1629267 11441258 [2.479.09) 114,412.58 101,375.98
A2AEEF WS 280,937.07 280,937.07 280,160.07 [F77.00) 2E0,160.07 252,058.75
92922FZF8 TER 42627 TEE 42627 7E1G04.41 [16,921.86) TH1,504 41 E19,049.72
A2925CEET 32154489 32154489 315,695.27 [5.549.62) 3569527 245445815
A2AIIEE 2EATIED 2EITIED 2B 4ETIT [906.26) 2646727 23,9869
A393EHES 146681862 146681862 143866019 [28,158.43) 1438,E660.19 1217,429.42
3834FHCA 445,501.21 445,501.21 43717891 [B.722.30) 437178491 33519893
94883 AGQ2 475, 327.95 47632795 46877260 [E,556.25] 4EE,TF2E0 4E0,460.15
Totals 3 ATARZITRIE | £ ¥ 786317235 | $ 85,063,001.11 | % [2,800,177.24)) BE,082,00111 | BY,243838.01
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. 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, 2011:

Amortized Sost
before

Cumulative

Amortized Cost

Frojected Cash

Fecognized

Amortized Cost

GBI Cumulative adjustment before OTTI Flomw aTTI after OTTI E LR
Adjustment
UZEE0T GRT % 7onER904 | § i § 7o5E5919 | € EoOOe000 | [2557919)) $  Gedgsoon 431EAE1T
0Z6E0T GSE BEE,330.83 ; BE3,330.53 BEG,GI7.18 [,521.65] BEEGI7.18 338,050.95
0ZEE0THLOD 45,952.96 F 45, 35206 45,395.04 [1,357.92) 45, 395.04 36,771.35
NZGE0TJED Z.430,564.58 ; . 436,864.58 Z,330,260.25 [05,604.33)| 233326025 1,402,049.26
NZGE0EA0E B78,535.12 i G7E,535.12 6315041 [15,354.71) 63,1504 400, 71161
UZEIZIOET G74,164.93 P Gv4,164.93 B29,330.73 [44,534.20] E29,330.73 BE1EZE.23
04 M04EYE 58,0071 i 158,017.11 153,901.63 (4 115.42] 153,001.63 131,013.08
I5I4EH TR 59,958 54 P 59,955, 54 59,545.56 (409,88 59 545,66 43,301.73
OE0E0HKRE 25,508.72 i 25 608.72 14 51646 [10,332.26] 14, 516.45 1783102
NEEEZ0IA0.7 516, 91148 ; G1E,011.48 402427 02 (1248446 498 427.02 70720683
073347 CO6 B57,318.38 i B57,315.30 B47. 79555 [9.522.83) 547,795.55 §23,997.08
07 3554057 1.434,769.45 ; 1,494,259.45 143113232 [E3,157.13) L43,132.32 923,031.09
07 FEEHME0 B6,103.68 i B0.153.68 2,505.69 [5,297.97) B2,805.69 B5,795.18
07 3E6HSET BE1,074.64 ; BE1,974.64 BE0,434.47 [1,540.17] BE0434.47 443,933,439
073879292 A5%,155.02 F A5E, 153,02 865,050,449 (32 624.53] 565, 55549 457 73061
A7 4002654 301,557 .68 ; 300,557.68 276, 334.81 [Z4E22.87] 276,034 81 171,214.07
N7 E20EAT ] 1.268,409.44 F 1,265,409.44 1,211,234 .72 [B7.174.72] 12123472 BOE, 41297
LT E 7.099.64 ; 7,095,564 B,926.58 (173.06] 6,326,508 B.GE0.93
1249555 130,508.73 F 130,508.79 129,551.95 [956.54] 123,551.95 125,359.53
IZEETGLET 3040153 ; 3040153 29,595.09 [B05.64] 29,595.69 Z1,172.30
12667 GMED 1581,023.86 i 1.551,023.56 1566, 578.27 [24.445.63] 1,556 675.27 A97.453.56
12667 G520 1,008,130.55 ; 1,008,130.55 355, 152.75 [22,377.80] B85, 152.75 B5Z,113.23
1ZEETEWEE E71,977.56 i BY1977.58 BaG,500.33 [36468.53] 3650033 363,028.55
EEELACEE Z48,004.90 P Z48,004.90 77126591 [26,735.99 221,765.41 216,305,749
1Z6ERACTE 36,185.30 i 38,1595.50 3303774 (5,047 56 Io.037.74 30,343.08
1ZEEDACEE 323,930.18 ; 323,930.18 307,191.01 [16,739.17] F07,191.01 177,361.91
IZGEAEYT T ATAET i FALATIGT TTE.614.62 [12,964.55] TTE.614.52 Bra,007.29
IZEECAGWS 5o, 7o2.91 ; 5O, 792.491 53,268.03 [(624.38] 59, 265.03 40,557.44
1Z6EEEDCY 452,080.26 i 452,050.26 403,540,439 [28.239.77] 403,540.43 316,961.92
IZ6ECEES 1,956, 464,53 ; 1,956 45453 1,945 866,01 [10,538.52) 1,945, 566,01 1,251,790.15
T2EEIF R 26,249.60 F 25, 249,50 24,332,410 [916.20] 24,333,410 18,710.62
1ZEEIGRHS 1145,520.34 ; 1148 520,34 1,123,430.52 [26,029.82] 1123 430562 705, 76457
EEEIGRLE A51,559.13 F 951,859.13 a7 z,357 .22 [9,501.91) 972 3hv.22 A0z,305.28
IZEEIGTYS 4351027 ; 43,510.27 45,068.46 [441.51] 43, 065,46 30,597.03
1ZEEIGURD 343,951.69 1 T43,0981.69 F24,39153 [19,590.16] I24,391.53 231,701.45
152314006 139,357.91 ; 139,357.91 113,153.50 [26,174.41) M3,153.50 13,320.81
Z2EA0VGT 3,055.92 i 3,053.92 5.959.66 [94.26) 8,959.65 8,649.91
ZRTARCIAOT 7407163 ; 417168 166,025.99 [5.145.64) 166,025.39 107,301.66
Z3321PEA 1,287,273.51 i 1297 27351 1275,63445 [15,645.05] 1,275,634.46 1,.274,666.07
ZazaeoCE 331,902.36 P F31,902.36 32205441 (9,547 95] 3220544 F19,902.32
Za333zUARG 1222, 75764 i 1,222, 757.64 1,161,656 64 [61,101.00] 1,161, 656.64 Foa,210.72
PR =TET) 409,759.85 ; 4599,759.55 490,522.79 [9,267.06] 490 52270 2940703
Za333zUEYS B05,193.39 i B05,193.39 793,352.92 [5.540.47) 799,352.92 11,1314
ZazazUCh4 B4, 32014 ; B4,320.14 Bl 70041 [2.613.73] E1,700.41 4411443
ZazazU0Us 1,083,804.12 i 1.653,804.12 520,110,400 [E3.773.72] 1,520,110.40 1135,640.45
ZazazUF Y 13,455.55 ; 13, 455.55 10,554.12 (263173 10,5541z 7033701
ZEIGIORCS 1.452,329.96 i 1,482, 929.06 147566408 [7.265.08) 1475,664.05 303,438.60
I0ZEITAES 466,543.82 ; 46664352 46074362 [5,200.20) 460, 745,62 I43.440.03
IEZIERAEE 3,093,450.28 F 3,093 450025 3,032,004.57 [E1475.61) 3,032 00467 965,97 417
3953ERAEE 1,153,359.52 ; 1159, 350.52 1128, 144 63 [E1,214.53) 128, 144,63 F33.435.05
TGIEREEY 954,526.08 1 954,970.08 936,562 75 [48,265.33) 936, EEZ. 75 E45,907.20
39538 WEHE 553,705.55 ; 55,7 05.55 BE3,073.93 [Z6,E34.62] BE3,075.93 357.244.09
FA53EWHF S ZET4186.75 i Z.674,196.78 Z.565,046.08 (86140701 258804608 146451163
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Amortized Cost
before

Cumulative

Amortized Cost

Frojected Cash

Fecognized

Amortized Cost

CUSIE Curmulative adjustment before OTTI Flow aTTI after OTTI Faic Y sle
Adjustment
539G AL F 358207t | F i §  ooeciivd | & Sde0deve (062021 §  s4e04E7e | £ a7 406.76
41IEIFFRS 115,205.38 P 115,205.28 115,447 .64 [357.74] 15, 447.64 94,645.26
4EIFHCD EOE,509.57 F GOE,200.57 G7Y,449.55 [29.359.72] E77.449.85 395,653.21
HIEIFHUD 477 407 64 P 477 40764 4E6,090.14 [1,317.50] 4EE,090.14 32176521
HEIFLRz 1,215,705.40 F 1,215, 705.40 1152,302.75 [27.312.65] 1158,392.75 BE4.271.39
4NEIPMGE 1,751,602.51 P 1,751,602.51 1.712.670.64 (3293287 1.712,670.64 1,357.150.90
FEIFELn 953,504.45 F 953 504.45 957,520,490 (2565596 957 52049 E54,250.59
41EIFSED 337 21220 ; 3721220 I3, 74757 [5.564.72] T TATET 2E0,616.93
EIE TG M,384.22 F m,284.22 105, 440.27 [2,94%.95) 10544027 75, 020,60
HEIFWES 05,4171 ; G065, 417.21 459,691.97 [15,726.24] 459.691.97 317, 955.45
HIE4LAES a0%,609.35 F B0%5,609.38 290,020.07 [15,529.21) B90,020.07 GO4,640.30
HE4T BET 954,247.649 P 954, 247.69 952, 060.57 [32187.12] 95z 06057 B15,566.71
437I9ESEE Z.7 42,0425 F Z.743,042.00 Z.E6va,015.94 [64.326.95] Z.579,015.94 1.7e2,159.02
4507IEODS 145, 14301 ; 145, 14501 144 45417 [5.655.84] 144 45417 101,605,656
A5G4 Y 2 B.704.60 F E.75%.600 B.a75.72 [40%.55) E.a75.72 559556
45Z54MIY T THETLTE ; TAGTLTE T3, 140.03 [1.431.64) TE140.03 5,576,308
4ECE4MEE 3 ZEE,Z27.60 F ZEE,Z2v7.60 ZElE3vV.83 [5,129.77) ZELE3V.23 21572041
A5G4S 116,235.36 ; 116,235.26 12, 769.16 [2.566.70] 13,769.16 B1,435.17
AECEAMNES 141466257 F 1414 EG3.57 1403,652.08 [11,009.63] 1403 652,05 1.05E,020.37
455N AT LIG146157 ; 116146157 1134.608.26 [25,853.31) 1.134,603.25 290,259.29
A5G4S 40z, 73553 F 402, 735,53 390,293.78 [12,441.75] 390,293.75 309,329.95
4554 TR 2E,386.67 P ZE,986.67 ZE,260.99 [725.65) 26,260.99 15,012.53
4EEEOLCRT 45757647 F 457 57697 445,908.82 [10,255.15) $46,955.02 362,507.60
4ECEOLE WS 2.530,259.54 ; Z.530,259.04 Z.459,772.20 [FO457.64) 245977220 1.562,949.51
4EEEOMETT 29,510,419 F 59,210.49 BT.27 417 [2.536.22) B7.274.7 59,335.64
4EEEOMGHY 4EE,995.44 ; 4EE,995.44 $EG, 349,14 [E45.20) 4EE,349.14 Z99.510.62
4EEEOMGEEE 41635224 F 415, 352.24 415,359.80 [ZE2.44) 415,959.80 336,460.27
4ECEIEALT 19,319.44 ; 19,319.44 15, 550,51 [752.93) 12,550.51 17.575.08
4EGZ4THED 439, 281.63 F 495,251.63 494,015.45 [5.266.15) 494,015.45 HZ 51
B2hzzl1AuE 241,970.38 ; Z41970.55 23v,208.93 [4,761.95] 237,208.93 162, 236.54
BoGe G 177,227.79 i 177,227.79 172, 44240 [5.524.29) 172 44540 105 422,14
BehzelHAg 1.537.502.05 ; 1537, 555.05 1496,407.05 [41,176.20] 1.496,407.05 B33,366.95
AT 1.004,002.95 i 1,094,0%3.95 1,071.924.90 [22,159.05] 1,071,924.90 E97. 216749
BEBed T AE D 955,370,895 ; 955, 370.55 927,657.95 (25, 312.88) 927 657.95 E07,990.53
BEOE7 B AL 14,5399.0% : 14,399.0% 13, 812.0% [45E.00) 13,913.0% 7.EG7.E4
EFE430GE4E 32427352 ; 3427052 35, 223.30 [E.050.22) 522030 194,360.65
GEOgsdned Z50,554.50 F Z80,554.50 Z79.691.39 [E43.11] Z79,691.39 7534,555.60
BA0Z0LA03 16, 312.69 ; 16,312.69 15,954.97 [358.72] 15,954.97 14.579.95
Galz0UN=4% 131,085.12 F 151,085.12 128 42155 [2£.565.54) 12642155 2107412
BEE 1,054,254.31 ; 1.054,254.31 102460298 [20,601.43) 102465285 B7Y,230.00
EI9IEREE] 355,3593.95 F 355,393.95 F4E,90%3.99 [5.429.36) F4E,903.99 Z14,053.70
E30720ACT 1z,647.98 ; 112,647.98 105,522.69 [3.524.29) 105, 225.69 E5,574.45
EoaEIMCUS 43201594 F 432,015.94 420,235.35 [2,780.56] 429,235.30 30%,302.25
TEIAHAES 451,135.53 ; 451,135.23 450,537.69 [21,535.14] 453,537.60 129,935.91
TEO9SEUIE 26,672.00 F 26,672.00 ZEE5V.12 [14.23] 2E,557.12 21,136.66
TEINGEZS 532 47041 ; B3 ATEA Bor, 06742 [10,410.93] B2z 067 4% 750, 265.20
TENNGGES a05,730.749 F 905, 730.79 300,312.00 [5.417.73) A00,313.00 g70,230.02
TENNG V4D 33499143 ; T34,901.43 15,0284 (1696294 502549 F5,566.22
TENNGZET 1044, 535.91 F 1.044.635.91 1007 216.94 (3741597 1,007,216.94 215,050.85
TEITIEMIY G44, 94551 ; 544,94 3.51 G34.502.20 [10,441.25] Ea4502.20 354 56251
TEIIZRMZ 124645413 F 1.246,454.13 1,.213,706.64 (26, 717.55] 1.213,736.64 77856108
TFETTLAEY 4.552,056.43 ; 455205643 4,390,542.01 (B2 1342 4,390,543.01 2.759,640.00
TrerrLaHn Z2E,205.02 F 226,205.02 215,328,749 [7.07E.23) Z15,320.79 Z69,565.00
TFEr7LAIE T202 54213 P 3,202, 542,13 3,090,540.07 [112,002.05) 3,090,540.07 1.755,431.99
TAE4SEREE Z54,031.15 F 254,031.15 252,950.61 1,020.54] 252,950.61 Z19,230.45
BESGTECAD 12,116.40 P 13, 116400 1.283.51 (1,527.09] 1,289.31 1E1Z.28
BECGFICER 425,690.09 F 425,690.09 424,506.54 [3.083.55) 424,506.54 I74.20072
BENGORICIE 30E,095.45 P 355 095.45 77 0E0.22 [7.045.26) 37 050.22 00, 7E0.44
BESGAAEHZ B.009.67 F E.039.67 4.526.601 [2,312.07) 4.526.60 B 11110
ZEIGIELES 205, 005.61 ; 205,005.61 203,438,956 [1,566.65] 203,438,956 170,991.55
BEGAEF T 195,294.35 F 195,294.35 193,666.95 [2.227.29) 193, 66695 169,855,565
EEELA00ED 191,116.95 ; 191,116.95 175,085.97 [15,030.95) 173,086.97 112,015.00
EE35A0ULY 1226200 F 12,262.00 17.792.99 [453.01) 17,792.93 12,029.90
BEIGALE w1 1518 51262 P 151851262 1,263,171.50 [29,341.12] 1.289,171.50 G26,911.97
EESEIHAED 703, 147.06 F TO3,147.05 E45,004.70 (55, 142,36 E45,004.70 15,7 76.93
BEaES0 AN Beb, 02166 ; Geh 02465 T85,206.62 [59,726.05] TE5,206.68 G7O,651.64
BO5Z20FSY 1124, 715.08 F 1,124.715.08 110831293 (15, 202,15 110%,312.93 350,557.33
HEHEeTOES 922209 ; 9,2¢e.09 B.36T. 43 [555.45] B.367.43 £,109.5%
BZ0Z2F 4117 F93,615.51 F 39361551 304,07 0.81 [3,545.00] F04,070.81 Z70,569.37
32022F5T1 B24,351.77 ; E24,551.77 E10,936.37 [12,315.40] E10,936.37 435,124.02
BZOz2F TEG BZv, 43847 F G27 43047 E04,541.21 [22.597.26] EO4 54121 440,296.65
A2022FETE 141,320.36 ; 141,920.26 139,707.93 [2.212.43) 139,707.93 10z,540.92
BZ0Z2FJ25 71518759 F T15,187.59 709,375.94 [2.511.65) 703,375.94 0,789,110
Az022F w4 122,351.51 P 152, 95151 175, 76148 [4,190.0%) 170, 76145 136,641.25
BZ0Z2F TJY 123,283.55 F 123,300.85 121,062 22 [2.32153) 12106232 9740619
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Amortized Cost
before

Cumulative

Amortized Cost

Frojected Cash

Fecognized

Amortized Cost

CUSIE Cumulative adjustment befare OTTI Flow aTTI after OTTI Faicalae
Adjustment

H2A22F WIS * I0L13145 | - * 0005146 | & 28833553 | [12,24592)| £ 28833663 | ¢ 235371.69
92922FZF 8 S02,460.44 - 502, 450.44 786.826.97 [15,633.47] 74E.826.97 552, 734.10
J2I25CEET 332,002.00 - 332,002.00 330,550.15 [7.421.85] 330,550.15 245,99E6.56
BITIZEEY] 2720164 - 27.201.64 27,015.00 [1533.64] 27¥,015.00 2E,613.25
939336KZ5 32764227 - 327.642.27 326,352.08 [1,290.13) 326,352.08 279,394.02
939336HES 1,5662,119.32 - 1,562,119.32 1,501,241.67 (50,87 7.E5] 1,501, 24167 1,056,625.25
S3934FHCS 457, 545.07 - 457 54E.07 45E, 75542 [729.59) 456, 756.43 316,501.28
Totals + 9034274195 | ¢ - 4 9034274195 | $877ea86307 | 4 (2esecsece)] 497 FRASE3.2T | § E1EESESS.TE
The following is the impairment listing for loan-backed and structured securities for the three months ended September 30, 2011:

Amortized Cost
before

Cumulative

Amortized Cost

Fraojected Cash

Recognized

Amortized Cost

CUSIE Curmulative adjustment before OTTI Flow aTTI after OTTI Faic Y sle
Adjustment
D247 AL F 46024105 | F i 46024105 | 44450808 | £ (5.93067)| 49430808 | §  a7s.0900.03
NZE60TJED Z.520,519.98 ; Z.520,619.98 Z.405,150.68 [25.469.20] Z.495,150.65 1.5423,264.04
040104 GIRA 339,147.95 i 232,147.95 221,292.51 [16,254.44] 321,892.51 Z4z2,692.39
40104 RYE 22z 46552 ; Zoz 46552 196, 403 51 [2E6,062.01] 196, 402.51 124,153.77
4544 TAET 4204321 F 4204321 29,523.18 [12,220.03) 29,325.13 42,233.70
N504EHTEE £3,659.06 ; £3,659.06 E2,019.16 [1,540.20] B2, 019,16 44,434.49
05943 ALH1 219,372.00 F Z19,372.00 Z15,606.60 1,285.22) Z15,686.60 196,227 51
NE0GOHERS 3652714 ; 652714 25,7705 [10,756.63) 25, 77051 1779551
NEEE20IALT 55, 705,51 F BEE, 70551 EB2E,391.00 [29,217.51] B2E,391.00 349,820.37
T 52 52117 ; G2 BELI7 51,336.05 [L14.32) E1,336.85 44,747.76
07 3E54AET 1559,762.24 F 1559,763.24 1363,476.92 [95,.286.32] 1463,476.92 1L001,315.76
07387029z 99572177 ; 998,721.77 B45,675.20 (55,045,328 94367520 450,499.94
[ ETNE 705738 F 7.O57.00 7.O55.28 [E0Z.04) 7.o55.25 5.464.09
12495MAET 141,492.03 ; 141,492.03 137,925.36 [3.5EE.67) 137,925.36 132,033.73
[ETHEw=T 3224519 F 32,245.19 31,0389.57 [S55.62) 3,389.57 23,233.27
[EHEE] 1.054.356.0% P 1.054,356.08 103246227 [51.293.21) 1032 46227 Eo1412.27
12667 GWEE B17,275.40 F E17,375.400 59523111 [22,144.29) 595, 23111 410,633,749
12668EE33 205217158 ; Z.052,171.50 Z.023,338.19 [34,533.29] Z.023,335.19 1.442,509.90
12669F waz 95,622.06 F 95,522.06 95,078.37 [F43.69] 95,078.37 TE,054.97
1266IGHHT 1.209,599.79 ; 1,209,539.79 1177.192.89 (3240590 1T177.192.89 Bo4,507.43
12663GMST 12,375.06 F 12,375.06 12,321.57 (5649 12,321.57 1,055.21
1ZEEIGRMEG 431,680.71 ; 431,680.71 420,638.47 [3.042.24] 42363547 301,769.09
126EIGRGE 1072,214.95 F 1.07%.214.95 1,051, 142.53 [27.072.32) 105114253 963, 360.05
1ZEEIETYE 4656145 P 4E.561.45 4449512 [2.063.23) 44.495.12 3413021
12663GURD 36561050 F FE0,E10.50 35212482 (1645565 3512482 24663773
PP ACT 154,285.04 ; 154, 255.04 152,361.10 [1,923.94] 152, 36110 124,136.24
ZEE40VIGT 3,168.27 F 3.165.27 3,135.83 (32441 3,135.83 B.715.70
22540y TES 24,705.04 ; 24,705.04 24,419.97 [258.07) 24,419.97 Z0,005.78
Za4anais B2, 51035 F B2,210.25 B,072.20 [938.62) B1872.23 E0,724.37
Za032UEvS B47.132.61 ; B47. 13261 £19,966.14 (2716647 B19,966.14 BE1,975.94
Za53eUC4 E5,150.78 F E5,120.75 E4,602.72 [55E.05) E4,602.72 44,555.47
ZEISI0FE4 325,122 51 ; 325,122 51 318,960,510 [E,162.00] 312,960.51 26377630
ZE2420407 174,491,310 F 174,491.20 162,669.04 [11,522.76) 162 66004 Nz, 77181
IECOERAEE 300,946,756 ; T180,946.76 3.150,990.56 [29,956.20)] E150,990.56 3,042,296 51
Fa53eREEY 1.052,799.53 F 1,032,739.53 1,007,109.64 [25,659.95] 1,007, 109,64 EE+,064.07
FO53aG AL 37450595 ; 374,505.95 360,339.44 [5.246.54] 363,339.44 276,270.80
41IEIFFRS 12156091 F 121,560.91 120, 715.01 [S45.90) 120,715.01 95,230.66
HEIEHUD B01,575.26 ; BO1570.36 457,294.05 [13,654.20) 457.294.05 F34,346.01
HEIFLRz 1,294,419.52 F 120441952 1.256,522.95 (3759557 1.256,522.95 a01,522.95
ANEIPTIGE 1,857, 102,26 ; 1.857,102.26 179%.762.29 [E2,339.97] 1.792,762.29 134777221
HEIPSKED 352,295 12 F 352,205 12 350,692 40 ME0Z. 72 I50,692.40 769,326,200 |.
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Amortized Cost
before

Cumulative

Amortized Cost

Frojected Cash

Fecognized

Amortized Cost

CUSIE Curmulative adjustment before OTTI Flow aTTI after OTTI Faic Y sle
Adjustment
B4 T BET F  L0I097E21 | § i § 0007621 | ¥ 99910256 | £ [1L,84265)| 99913256 | & GEL.490.06
43739ESEE 2.7 74,159,531 ; 27T 4.159.31 2.7 7e.070.04 1,229.27) Z.7TE.070.04 1,911,009.45
43739EEJS 71E,390.46 F 716,990.45 7OE,Z52.00 [10,117.46) FOE,252.00 E1,923.72
4E07IEODS 165,307.26 ; 165,307.55 150,504.95 [3,222.91) 15955495 101,255.28
A5G4V 7729110 F 7720110 TEHZ0.4 [F70.69] 7E.520.41 59,095.24
A5G4S 19,776.93 ; 119,776.93 115,704,700 072,23 15, 70%.70 B3.515.57
A5G4 ME AT 1.200,672.97 F 1,200,575.97 117 2,640.09 [22035.88) 1,17 2,640.09 343,056.00
A5G4S 414,350.58 ; 414, 350.50 403529227 [E,06E.21] 40329227 2, 257.60
4554 TR 29,470.07 F 29,470.07 2736745 [2,102.62] 2706745 18,7 75700
4554 ST 316,250.52 ; 36, 250.52 F15,569.66 [E5%.26) 5 56065 175, 986.51
4EEEOLK WS Z.532,026.92 F Z.632,026.92 Z.559,085.72 [72.341.20] Z.559,085.72 1.537,990.29
4EEE0LWIE 150, 45251 ; 150,452 51 147,255.30 [33,197.43) 147,255,230 105, 249.67
45EEOLY W3 196 ,465.44 F 196, 465.44 185,24 9.80 [1,215.64] 185, 249.20 132, 317.21
4ECEOMGEEE 42722837 ; 427, 220.37 415, 145,44 [3,082.93) 412,145,449 4730612
4EGZ4THED G24,503.70 F B24,505.70 BOG451.25 (1505252 GOE,451.25 Feg,200.09
4EGZFMED BEZ,275.00 ; BEZ,275.00 E54,175.80 [3,699.21] E54,175.20 4E2,650.27
B2hzz1AuE 251,169,239 F 251,169.29 Z46,504.50 [4,5664.51] Z4E,504.80 155, 535.60
BBz IERG 52069176 ; 520,691.76 470,226.47 [55.465.29) 47322647 402, 203.08
BBz GRS 155,254.94 F 155, 354.94 120, 257.10 [7.097.24] 120,357.10 E R
BehzelHAg 155164183 ; 158164153 15V 217470 [G467.13) 157317 4.70 351,616.08
BEEzd T AED 1,005, 421.00 F 1,005, 421.00 952, 779.97 (2264103 952,772.97 E34,267.22
BEOZ7EALE 15,044.91 ; 15,044,391 14.722.25 [Z22.56) 4,722.25 2.555.05
EFE43EW S Z54,544.49 F Z54,544.49 210,54 7.57 [43,996.92) ZI0,E47.57 247 ET0ET
GFEA30A0T BO0,457.40 ; BE3 457.40 559,199.79 [24.257.61] £59,199.79 EvE.10v.72
Ba0Z0UNZ4 136,976.71 F 136,976.71 131,056.10 [5,920.61) 131, 056.10 123,215.23
Ba0Z0ULIZ 195, 260,31 ; 155, 260,31 154, 450.55 [1,379.76] 154 48055 167, 347.60
EI9IEREET 368,130.65 F 3E0,130.65 360, 726.53 [7.404.12] 3E0,726.53 Z20,504.60
ESI0EF AGT 12,095.55 ; 12,095.55 3,433.74 [2,664.21) 3,433.74 25,022.00
EEEIEVREE 102,199,310 F 102,199,210 93,081.08 [5,517.42] 93,281.85 BE415.14
EEEIEVIISS 197,327 .62 ; 197 g2v.62 163, 50216 [24,325.46) 163,502.18 195,345,750
EoagaMCUS $43,026.95 F 449,026.95 44743025 [E.596.70] 447 430.25 228,091.70
ESoEIMOTY 673,013.25 ; E7o,015.25 EE3,260.14 [2.75a.11) EED.Z60.14 450,265,749
EAIZIPDR=E E1,166.21 F E1,166.21 59, 565,01 [1.E01.20] 59,565.01 54, 123.09
TEIAHAES 14, 73118 ; G4, 73118 4E5,667.95 [49,063.20)] 465,667.90 175,100.06
TENNG V4D 34372158 F F43,721.50 4292778 [793.85) 4292773 32267145
TENNGZET 106524 3.0 ; 1,065 24302 1.063,545.06 [1,597.96) 1063 545.06 926,503.21
TEIIZEL 513,056.63 F 513, 056.63 E10,066.53 [2,330.10] G0, 06652 4422757
TA54SREROE ZE1,243.15 ; 26124315 256,435,400 [4,504.75] 25643540 Z21,755.29
E1744FOED 752, 145.79 F 7E2, 145,79 742,.958.19 [9,190.60] 74295819 B0%,190.42
BECGTEEAD 4,329.68 ; 14,329.68 13,237.75 [1.031.93) 13,237.75 11,706.51
BECGFOCER 43E,602.99 F 436,650.99 430,424.05 [E.259.94] 430,424.05 380,220.66
BECGFOCYY B2,547.44 ; E2,647.44 42,342.59 [19,704.25] 4294259 4E,256.27
BESGERPES £3,265.94 F £3,265.94 59,301.93 [2,964.01) 59,301.93 45,579.48
BECEAA0N] 123,309,234 ; 123,909.34 G4, 501,14 [E9,325.20] 6455114 114,029.27
EE35A0ULY 19,495.51 F 19,495.51 15.093.52 [E0%5.29) 15,893.52 14,310.48
EEC5A0URE 1,317,990, ; 1.317,900.45 1,302,589.12 [15,101.26] 1,302,509.12 391,271.23
EECGALR W1 1,370,291.26 F 1.3710,291.26 1,357 574.66 [12,716.60] 1,357 574.66 BE1,290.02
BECEORAES 402363143 ; 4,023,631.43 3,975,096.03 [47.735.10] 3,975,096.23 Z.550,530.98
EESEIHAED T4Z,236.55 F 742 ZI6.5E 733,026.55 [9,210.00] 733,026.55 TaeEIr.02
BECEI0ALT BED,558.60 ; BED,250.60 240,065.00 [11,793.65] 549,065.00 EEG,I61.57
BEIETLIALE B2, 586.06 F G2, 55606 4135158 [11,524.43] 41,351.55 5,270,210
Bo5Z20F oY 117,992,230 ; 1.178,992.30 1163,562.96 [15.425.34] 1,163,562.95 1077 475.01
B2022F5T1 £40,339.11 F E40,339.11 £33,303.40 [7.535.63] E33,303.45 E1D,540.34
az022FEvE 146,246.72 ; 145, 24E.72 144, 716.55 [1.530.17) 144, 716.55 105, 722.87
Bz0Z2F 25 7a30,744.05 F 733, 74405 726, 135.50 [7.505.17) 726, 135.80 E71,081.24
az0z2F 2003 2.261,345.15 ; Z.261,345.15 Z141,636.74 [19,705.41) ZI1,636.74 Z.263,500.98
B2022FZF 8 21653619 F B16,536.19 B13,757.21 [2.775.93)] B3, 757.21 E30,267.81
A202ECEET 34540420 ; 345 40420 24117173 [4,312.55) 4117173 271,520,956
33033651 29,049.15 F 29,049.15 z8,012.29 [1,036.26) 25,012.29 2E,079.06
33034FHC T 474,935.65 ; 474,935.65 460,495.34 [5.440.22) 453,495.34 326,269.20
Totals % 26655405 | § i § B2 IEE55406 | $ENGA40006S | £ (1621646 73] §E0G44302 62 | § 45 784 600,78
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

Amortized Cost
before

Cumulative

Amortized Cost

Frojected Cash

Fecognized

Amortized Cost

BB Cumulative adjustment befare OTTI Flom aTTI after OTTI L
Adjustment
N0437ECTE % 430,565.06 | & - % 43066506 | £ 4671504 (13949671 £ 416,715.39 3rB 57144
0442 GA0E B0, 06271 P B0,06Z.71 7724005 [2.522 BE] 7724005 B0, 45658
O044Z05ES Z17,506.93 F Z17,506.93 Z00,274.36 (1753257 Z00,274.35 146,703.20
I0F03FERS 7,530,380 P 753038 757 A0 15288 7 EFY.A0 517575
IZHETAOE Z2E, 15856 F 226, 150.58 Z17,031.06 [9,127.50] 217,031,085 170,851.15
U247 CAL] 408 62237 P 498 52237 4733726 [22,185.11] 476, 337.26 411,725,910
UZEE0T GRT FYE,344.95 F TTE,314.95 TELETE.ON [E0,EGE.94] FELETE.ON BOZ,403.51
NZGE0T GS6 BOZ,5673.34 ; BOZ 673,54 595,645.39 [34,027.95] F98,645.30 451,143.76
NZGE0TJED 2,690,408 74 i Z.690,458.74 Z.572.814.53 [17.574.15] Z.672,914.53 1,739, 756.78
NZGE0RA0E B26, 762,39 ; E26,762.33 B1Z,528.81 (13,933.58] BiZ,526.81 475, 142,60
NZGIZIBAT 728,049,856 i 725,049.55 70171713 (2723266 FO01,717.13 72027567
Q404N 33AZ6.77 ; IEFAZE.TT 35842960 [24.997.171 35842060 301,733.69
404 TGE 35.002.27 i I5.092.27 400 [351.15) 41103 2541615
N5G360AME FO5,402.69 p TO5,402.69 avi4zz.99 [233,473.70) 47142233 43157744
N55360CF 3 1,158, 50101 F 158,500.01 T131,210.47 [27.530.54] 1131,210.47 BE7.034.50
N5MERTEZ 67 416.50 ; B, 41650 BE,505.03 [FE147] EREE 43,313.17
N5IE00A.0.8 1.244,776.40 i 1,244, 776400 1.223,156.81 [ZLEZ0.43] 1,223,155.91 1,020,552.62
OE0S0HKRE 30,558.78 ; 36,858.78 36,977.53 [1,351.25] 36,877.53 16,816.38
07 3054057 1653,972.39 i 1,689,372.59 1,537, GE2.10 [162,410.29] 1537,562.10 1,081,137.24
07 3aTaZaz 1,022 621.00 ; 1022 621.00 a75,72z 60 [46,598.50] 376, 722.60 45415354
07 303V ALG 138,363.20 F 138,963.20 12719946 [1,763.74] 127,139.45 122,630.53
O7 400654 308,060.27 ; 308,960.27 296,322.75 [12,637.52] 29632275 204,693.03
TR 1,355, 355.90 F 1,385, 35800 1328,345.77 [57.645.13] 1,528,340 5.77 936,306.15
12483 AET 106, 198.04 ; 106, 198.04 02, 526.77 [G.671.27] 02 52677 10213665
EENETAE 870145 F ,701.45 808130 [E19.56] 8,081,390 5,375.23
1248RHA0E Z06,569.61 ; Z06,069.61 179,306.75 (2756285 179,306.76 123,565,400
1249555 153,209.90 1 153,209.90 145,576,450 [4,303.47] B E7E40 43,7 7F1E]
1EEEYGCET 34,521.51 ; T4,E31E] 3255006 [2.051.45] T2 BEOLOG 26, B00.94
1ZEETGRED Ea4,199.39 1 £34,199.39 E24,052.77 [10,14E.E2] E24, 05277 452,335,655
1ZEEYEE20 1,143, 652.04 ; 1143 E52.04 1,111,465 65 [32,186.49) 111146555 7H0,495 43
1ZEETGWEE E77,091.35 1 Ev7,091.35 £33,089.95 (44,001,329 E33,080.95 400, 136.22
IEEELOAES B11,401.04 P E11,401.04 754,863,271 (6154783 7HE,555.21 BE0,514.45
1EEERACTE I61,168.27 F 361,168.27 338, 174,30 [12,993.97) T3E, 17430 7hz 04553
TEEERAEYT BB, 72016 P BEZ, 72508 B396TLIT [24.161.39] B39,A7LTT ES3,498.21
1EEEAG WS Ev,350.45 F 67, 300.45 B3,008.99 [3.516.4E] EEEEE 45, 86050
1EEESEDCE 4710,036.45 P 470,036.45 445,355.03 2365142 446, 356,03 F76,025.60
1Z6ESEESS Z.276,867.13 F 2,226,067 13 Z,091,331.29 [135,535.84] Z,091,331.29 1525,724.02
1EEEIESER 153344 P 163344 5E0.7E [FHE.EE| BE0.7E 122340
TEEEIF YOIZ 94,00%.98 F a4, 00595 BE,EILET [5,397.71] BEETLEY A0, 49576
TEEEIF WEE 100,591.60 P 100,591.50 a7,007.08 [3.584.52] a7 (0705 TT.ARET]
1EEEIGEEHT 1,299, 419.23 F 1299, 419.23 1,237, 71868 [61,700.55] 1,237, 7 15.60 A04,522.34
IEEEIGMST 13,594.25 P 13,594.25 12,759.45 [S04.20] 12,789.45 151329
1ZEEIGRME 477.557.08 i 477 65700 444,264.90 [33,372.18] 444,784.90 365,645.59
ZEEIGREE 1153,352.72 ; 1159,352.72 1,112,564 56 [T6.755.16] 1,112, 56455 1,062,635.62
1ZEEIETYS Bz, 24963 i Bz, Z49.63 4737761 [4,272.02] 47,9775 37.343.69
1ZEEIGURD 367.496.99 ; F67.496.99 IFEETEA [14,524.58] ITEETEA ZTZ064.57
T RCT 154,545.90 i 154,545.90 160,543 58 [24,002.32) 160,543.58 W4 122,30
23Z43RA0E 59.942.76 ; B0,942.76 BE.574.09 (306567 BE,B74.03 65,226.81
TAARLIOOT 192,344 66 i 192,944.65 To2,058.18 [10,556.48] 152,065.18 44 75371
Za3Z4EAAI0 0371642 ; 05,7 16.42 0Z,562 55 [6.533.87) 0255255 75,319.92
Zazaz0F v 17,303.22 F 17, 303.22 16, 55014 [E23.08] 6, 520,14 B2,315.14
IOZETTAES 431,312.76 ; 491,312.76 453,533.20 47356 459,533.20 352,912.40
I20EECAHE 267,37 7.00 i Z.678,377.00 Z.620,369.28 (53007721 2.620,369.28 Z,364,106.53
I6Z341L4T 306,445.45 ; 36644048 ITEITAE4 [T ET3E4] ITET T4 334,967.35
IEZIHITIA 37055123 i 3V0.561.29 355,666.03 [11,595.26] 35865603 F3,778.59
IEZABOAOT 195,147 .63 ; 195,147 .63 173,142.66 [16,004.97] 173, 14268 130,569.49
3O53ERAEE 1.257,690.44 F 1,267 60044 1,244,964 59 [12,725.55] 1,244,964.53 B7Z,410.13
IGIsREEY 1,081,207.05 ; 1,051, 207.05 1,0568,675.94 (24 528.11) 1,066 675,94 FEGE45.15
535 WEHE B38,520.04 F £38,329.04 621,37 3.51 [16,355.73] BZ1,37351 448,916.05
53 WHES Z,871,534.45 ; Z.671,834.45 Z.007, 4597 (44 E658.48] Z.527,145.97 1,931,775.39
R 414,238.09 1 41423509 I05,092.40 [28,345.69] 385, 89240 I09,346.37
41EIPE RS 126,194,568 ; 125,104.58 122,222 08 [2.872.50] 22 22208 07,724.33
AEIFHUD 639,055.45 1 559,953.45 B1,192.97 [28,759.49] B11,193.97 FE4,105.30
HEIPLRZ 1429,179.71 ; 1,429,179.71 1,314, 111.07 [115,065.64] 13,1107 900,336.15
EIPTEE 050,454 58 1 708045458 1,915, 715,01 [164,735.57] 1,915, 715,01 1,449, 71171
HIEIEGUn 1035922 78 ; 1,035 92278 1,024, 502.98 [11,413.50] 1,024 50298 16,172,005
AEIFSED 369,398,727 F 369,398.72 358,104,900 [1,293.82] I6E,104.90 TEEHIE.IT
BTG 120,123.65 P 120,123.65 15, 450.05 [1E73.60] 1E,4560.05 9, 059.55
HEIFWES G473 69726 F G473 63725 B39 47197 (422628 63947197 TE3,653.60
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company
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Amortized Cost
before

Cumulative

Amortized Cost

Frojected Cash

Fecognized

Amortized Cost

CUSIE Curmulative adjustment before OTTI Flow aTTI after OTTI Faic Y sle
Adjustment
4E4LAES § 109754756 | ¥ F § 109754706 | § 97660589 | & (120,94197)| § 97660683 | §  ved3Gecs
64T BET 1,060,152.95 ; 1,060,153.25 1,035,355.45 [24,795.40] 1035,355.45 7E7.921.49
43739EEJS 7EE,7O7.85 F 7EG, 7OV.55 720,074.55 (36, 712.20] 723,074.55 G75,224.76
4507IEODS 151,747.03 ; 151,747.0% 179,826.17 1,920,286 179,526.17 125, 761,24
A5G4 MY 2 7 HIZ4E F 7EIZAE 7.092.87 [413.59) 709257 E.033.97
T AR 102, 22031 ; 102,229.31 101,065.06 [.761.25] 101,065.05 BE,152.00
45754 MEFR 3 Z54,096.00 F Z54,096.00 7899153 [5,104.47] 27699155 Z50,911.10
A5G4S 123,020,398 ; 123,020,958 122, 92714 (9284 122,927.14 95,296,249
A5G4 ME AT 1.245,932.43 F 1,.248,033.43 1,.216,209.58 (32 643.85] 1.216,209.50 953,056.74
45254 MEUG 45E,565.65 P 435 565.65 420,507.91 [15,757.74] 420,507.91 F7,200.54
4554 TR 30,305.50 F 30,305.50 29,512.91 [453.59) 29,519.91 21,065.16
4554 ST 32722613 ; Z2v.206.13 F24,37141 [2.054.72) 32437141 Z0%,270.08
45EGOLWSE 197, 304.37 F 197, 304.57 185,602 74 [MEZ1.63)] 165 66274 119,740.02
4EEEOLT W3 Z50,598.00 ; 250,295.00 20510228 [45,795.72) Z05,102.28 156, 732.00
45CEOMESE 307,620.52 F 307 G205 305,305.45 [2,215.06) 305,305.45 253,266.21
45EGOMEEY 443,545.80 P 445 545.80 43111140 [12,752.40] 451,111,410 35445767
4ECEIZACY 47,409.20 F 47, 409.20 44,012, 71 [3.096.43) 44, 01271 47.030.28
4ECET W OO F11,603.90 ; 31,603,910 Z09,641.45 (2196245 20064145 255, 260.00
4EEE4TECE 18, 76194 F 18.761.94 18, 514.74 [147.15] 18.51%.79 18,096.12
BBz IERG 717, 262.04 ; 17, 26004 E53,491.75 [57.2v1.25) GED,491.76 457, 5065.30
BBz IGRE Z03,604.08 F 203,654.08 192, 379,31 [10,704.77] 192,379.31 12314278
GebedraEl 1.056,505.0% ; 1,058 525.04 1.049,226.53 [9,597.51] 1,048, 226.35 F19,260.92
EEOZ7OA5 ] 3E3,503.05 F 363,800.08 359,362.39 [4.440.67) 359,362.39 Z70,205.82
BEOZ7EALE 15,564,600 ; 15,564,600 15.392.68 [471.92] 15,292.65 10,375.0%
BTE4SaGtE F51,511.94 F F51,511.94 Fa9.120.58 (12,391,365 F30.120.58 Z41,519.75
GFEA30A0T 937,539.25 ; 937 ,830.25 933,258,102 [4.581.13) 930,258.12 795,317.80
EI7 463002 325,30 F 325,30 060 [14.70] 20,60 TATET
E1750F AED 43,193.19 ; 43,195.19 40,6255 [£.569.85) 40, Gea.a1 F6,061.90
EEGIEVILSE Z16,625.79 F Z16,625.79 155, 16263 [31,463.16) 195, 162,63 191,579.24
Ta0zaUAET BEDE41.70 ; EED.E41.700 EED,559.74 [751.95] EEZ,959.74 E30,507.30
TEIARIAAE 963,965.95 F 963,965.95 96025624 [3.707.74] 96025624 TEE, 055,29
TEI4RIAED 15312511 ; 153,125.11 152 34143 [153.65) 152,941.43 143,990.99
TEOS5S0ELS 54001570 F 540,015,710 E15,600.05 (2441564 515 G00.05 G2y, 5a4.66
TEO9EELES Fe 44724 ; Fe 44724 26, 530.30 [5.505.94] 26,5 35.30 15,556.06
TENNGEZS BE1,726.02 F BE1,72E.02 B51,134.68 [10,531.24] 551,134.65 T20,057.04
TENNG V4D 375,127.05 ; 375.127.05 355, 74657 [19,380.45) 355, 746.57 335,207.03
TENIGZET 112501542 F 1125,015.42 11702667 [7.085.75) 1117, 026.67 37 0,040.01
TEINGZRG 361417 56 ; 3E1,417.56 Z95,755.57 (6466139 296, 755.57 305,937.85
TEIIZMMS Gov,2a4.09 F Ba7,204.00 BE0,275.49 [7.555.60] BS0,275.49 398.641.20
TEIIERJY 43,176.58 ; 43,176.28 40,332 48 [2,544.40] 40,532.45 2547921
TEINIERMZ 1.307.620.97 F 1,387, 620.97 1,302,7 7616 [54.544.51) 1.352,7 7615 375,962.00
TA543A.5R0 32,264,628 ; 32,6462 16, 505,21 (15, 75E.41] 16, 505,21 ZE,E52.20
BOEETEACE 614,382.33 F B14,502.33 E579,001.83 [35,580.50] G70,001.83 E21,270.00
B13TIEALN 46,252 50 ; 46,252 50 44,987.25 1,265.25] 44,987.25 40,925.19
E4TEECAET 44.439.19 F 44,439.19 43,150.06 [1.229.13) 43,150.06 17.250.710
] 15,1017 ; 15,1017 14,409 52 [FO0.E5] 14,409.52 13,479.08
BECGFOOYY 70,759.19 F T0,759.19 T0,455.63 [303.56) T0,455.63 G5, 25525
BECGFOTES 165,195 .46 ; 165,195.46 159,365.72 [2.022.74] 159, 365.72 155, 354.57
BEGERAZT 7EE,E53.54 F 7EE, 65359 7EEE52.01 [10,001.53) 7EE,E52.01 BEZ,042.04
BECGERLED 2E,294.38 ; ZE,394.28 77108 (1962250 B.7vlan 1425772
BEIGERPES BE,220.67 F BE,220.67 B5,G40.24 [550.43) B5 64024 70,999.58
EEGERUGE 10,553.28 ; 10,653.28 2.082.08 [7.571.20] 2.082.0% 10,651.54
EECLIELES Z09,359.85 F 209,359.85 205, 712.65 [Z.E77.20] 205, 712.65 199, 456.54
EEC5A0URE 1463,122.75 ; 1.463,193.75 1,365,210.29 (103,37 3.45) 1,365,210.29 1.096,506.08
EESGALR W] 1.452.670.94 F 1452 570.94 1.404.057.51 (4561313 1,404,057 51 1.032,340.08
BECEORAES 432227713 ; 450227703 4.122,264.56 [200,012.57) 4122 26456 Z,50%,090.0%
EESEIHAED 523,294.15 F g20,204.15 TET.S12.45 [55.475.69] TEV.E10.4E B17, 71501
BECEI0IALT 95E6,043.10 P 95E,042.10 204,046.13 [91,996.97) 204,046.13 EED,Z20.74
FEEFER = 3,516.52 F 3,516.32 354751 [268.21) 3,547 .51 B.065.57
A20Z2F 4M17 40%,965.65 ; 405, 965.65 40463549 [4,330.16) 40463545 TazEel.ed
B2022F5T1 BED,094.87 F BE3,094.57 B55,037.93 [5.056.94] E55,037.93 BEG,391.51
Sz0zeFrEn E70, 72840 ; E70, 720,90 EEv.I5v7.70 (357112 EEv.157.70 G20,545.40
B20Z2F TJY 13,732.23 F 131,732.23 125,264,365 [2.067.27) 125, 264.36 114,270,210
az0z2F WUS Z2v,925.20 P 32792529 15,1273 [3,797.93) 315,127 .21 276,596,310
B2O0ZECEET I5E,324.07 F 356, 324.07 352,360,765 [,963.21) 352,360,756 Z8e,180.16
A20ZESAER 125, 741,36 ; 125, 741.26 115,495.62 [7.245.74] 115, 495.62 121,255.45
B3034FHC T B01,275.52 F BO1,275.52 490,092.08 [1,722.74] 490,093.05 345,452,508
A3034F IO 1,195,567 2.55 ; 11595 673.55 1,154 541.97 (31,131,558 115454197 B40,554.52
B4085JAGE Z.064,570.33 F Z.964,570.33 Z.003.604.66 [140,255.67] Z.003.654.66 Z.0979,254.41
Totals Fo050200608 | § F 0058207608 | § 7605730208 | § [0.7264034.00]] % 76,257,392.50 | § 60,256,990.44
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

The following is the impairment listing for loan-backed and structured securities for the three months ended March 31, 2011:

Amortized Cost

Cumulative

Amortized Cost

Frojected Cash

Fecognized

Amortized Cost

HHSIE befors CUmMULAtVE, o riant befare OTTI Flomw aTTl after OTTI Faic glue
Adjustment
(TS =5 E ZESACE | & F z ZEZ48E | % L0658 | % SR 1,105.58 2 5EE.25
0ZMEY A0S 244,965.12 F Z44,965.128 237.025.28 [7.179.20] 237.025.28 183,352.37
ZHTCAA Bz4,461.41 i G2 45141 AENLERE [,758.29] AEXDERE 443,071.64
D247 OAVE 41,259,493 P 41,259.45 40,5543 [FO5.12] 40,5541 3398768
0ZEEOTGINT 794 532.01 i 734 533,01 To7.E12.09 [E.720.92] 7a7.812.09 G47,105.36
NZ6E0TJED Z.0%9,098.37 ; 2.839,048.37 275205447 [B6,992.90) 275205447 1.868,458.26
040104 G 476,545.29 i 426,645.09 40269124 [23.954.15] 40259124 329,507.04
040I04RVE 255,305 55 ; 255,805 55 233549.47 [22.256.08) 23354947 Zag724.71
040104 TGE 33,528.49 i 3952549 I6,630.80 [2,337.69] 3663080 30,716.69
UEI4EATEZ 71,655.79 F 71,655.79 70,400.65 [1,255.14] 70,400.65 B1,443.78
DE0BOHIRE 41,215.31 i 41,215.31 39,196.01 [2,019.30] 39,195.01 19,423.25
NEEEZOIAAT BET.362.66 ; BE7,262.66 B77.067.10 [10,195.56] B77.067.10 45,503,128
073854067 LETLIALY S i LET1LI9.73 1665,555.55 [2,336.35] 1.665,555.35 1.4731,315.92
U7 38EHSEY 733,955.09 P 733,955.09 TIBEIRED [17.236.47] TIEEIZ.E2 533,860L16
07 2E7IZ32 067,201,324 i 106720134 957,292.45 [B0,502.29) 987,292.45 466,072.14
07400705 327,162,390 ; 327.163.90 303,803,531 (17, 360.59] 303,803,531 Z21,835.08
N7 BE0GEET] 1348 445,27 i 144544527 1425, 720,00 [22,BE5.27] 1425, 720,00 97E 40302
1Z48E0CEN 34157551 F 41,575.51 90257624 [32,992.67) 90257624 790,212,521
245G RS 12,686.55 i 12,686,558 ,31.04 [3.775.51] ,31.04 10,004 .44
12498MAET 174,500,655 P 174,230.65 1E1,650.61 [12,173.94] 1E1,650.51 165, 435.34
12667 GRES £94,992.92 i £94,922.92 EE7,201.75 [37.72117] B57,201.75 50410515
12667 GRWS 55,140.53 ; 5514553 5452050 [3,325.03] 5452050 4755143
12667 G520 1192,175.91 i 1198, 175.91 1150,295.21 [I7.277.70] 1150,295.21 7a4 63262
12667 GWFE 71263216 ; TIZE32.16 £33.021.02 (46114 £33,021.02 493,012.10
12668 A30E BEG,251.50 i BEG,251.50 518,087.16 [458,164.34] 518,087.16 F20,50%.46
1266254 300,525.95 F 900,625.95 BE4,005.93 [45,757.02] BE4,005.093 63110536
12668 AL TE 367,298.32 i 36729832 360,018.79 [7.273.53] 3E0,018.79 TR EE3.64
1ZEEEAEY D Nz,27e.21 ; PR BEE148.04 [29,127.37] BE2,142.04 £90,896.10
2GRS AW T3.550.40 i TaEEEA0 69,332.68 [3.625.72] 63,932,608 54,350.13
1ZEEEAVET 50429313 P 594209213 BEG,046.09 [25.445.14) BEG,046.09 434 7v2 b2
12668EETT 4.467,571.79 i T AETETITS 4,246,430.19 [221.021.60) 4,245,490.19 T,439,201.37
1Z6EEE0CE 455,124.07 ; 455,124.07 47341453 [5.709.54] 47341453 401,753,656
125EEEERS z.275,248.91 i ZETE.24R.A1 ZETAFELE [BE7.79] 27430102 155267700
1ZE694M4E 192,344.96 ; 198,944 .95 188,789.20 [10,155.66] 188,789.20 139,512.78
126634 T4 Z2TET4.5% i 22767404 Z153.651.13 [14,023.65] 21355113 163,435.77
126E9F Wiz 02 414.00 P 10341400 102, 77552 [E32.47] 02, 77552 B5,029.52
1ZE669GKHS EERIELE, i 1320, 112.63 1222,239.04 [7.274.59] 1322,8279.04 982,828.22
1ZE663GMET 15,1554 ; 15,155.41 123,55 [1,065.08] 14,123.55 0,554.31
12EEAGET VS BE,317.40 i BE,217.40 R 5430 [F74.09] B, 5430 41,327 45
12663GUR0 40426332 ; 404,763,532 400,5240.21 (24231 400,840.21 782,034.39
524G 154, 74613 i 184, 746.13 168,923.14 [15,523.05] 168,923.14 163,750.84
172933068 M0,342.35 F 10,242.35 7 E22 6 [2.719.73] 7 B2z 62 9,659.23
Zar4ann0E 98 7E7.07 i 95.767.07 93.1M.63 [2.655.44] 93,1163 £E,719.23
ZI24EEAAT Z00,524.77 ; Z0E24.77 196,509.08 [5.315.69] 196,509.08 153,975.13
Z3332UARS 1.266,736.17 i 1266.736.17 1.255,252.95 [M,453.22] 1.255,252.95 332,715.09
RN =T a07 525 65 P 90702565 900,232,533 [7.593.32] 200,232,533 BET. 54150
Z3z320UR Z.028,525.07 i Z.028,525.07 2,002, 750.08 [25,775.01] 2,002, 750.08 140527652
ZEIGIONC S 1457,533.60 ; 1457533 60 146217144 [25,662.16] 145217144 501,654.95
ZEZZATTIA 404,763.70 i 404 75370 404 157,50 [EvE.20] 404,157.50 338,032.09
FEZ4R0ADT 200,394.28 ; 200,394.28 199,507 49 [g27.29) 199,507.49 163,787.40
IEZABRAES 3,404,331.26 i 40433128 3.319,766.36 [5%.564.90) 3.319,766.36 3.5080,977.22
395IORAEE 1,258, 090,97 P 1,225,090.97 1,27 3,376.20 [1%,11%.65] 1273,376.29 296,449.24
39530REEY 1130,421.23 i 1120,421.23 1.093,392.28 [37.028.95) 1.093,292.28 B13,769.26
33538WEHE B74.734.45 ; BT 473445 E43,308.18 [EEA26.27) B43,308.18 452,101.70
3A530WHES Z,092 562,31 i Z,092 ZE2. 3 2,895, 20502 [37,E5E.45] 2,895, 205,02 Z.030,299.24
39539GAA0 444562 62 ; 444 552 62 426,543.43 [12,003.13] 42654343 33735497
HNGIPHCD §49,132.85 i £43,132.85 549,008.64 [34.21] £49,008.64 503,924,034
EIPHUD 55200128 F BEZ,001.28 54%,020.90 [3,120.35] B4%,520.90 754,959.56
ANEIPMAGE Z1zz EN6R i ZizE BN ES 2119, 774.567 [2.037.05] 219, 77467 1587325 42
HEIF G0 1,055,747.40 ; 1055, 74740 1056,138.74 [29,608.66) 1055,138.74 BE1,620.54
HNEIPTZ 126,007.27 i 126,007.27 122,631.08 [3.275.21] 122,631.05 9665994
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Amortized Cost

Cumulatiwve

Amortized Cost

Frojected Cash

Fecognized

Amortized Cost

GLER betorsUmilativg] o, fan before OTTI Flomw aTTl after OTTI F3ic V. allre
Adjustment
HEIPWES + Er4.063.31 | ¥ i % Er406RH | § EE4.246.70 | & nasesl EE4246.70 | ¥ AT AZEAT
A= 1,134,949 56 P 1,134,940.55 1,126,793.60 [5,155.96 1,126,793.60 B00,213.32
ANEAT AET 1,088,792.91 i 108879291 020,233 .62 [5,453.22] 080,333 .62 TE3,827.66
437TIIEAFZ Z,054 457.35 P 2,.95%.457.36 Z,856,755.31 [37.722.05) 2,5856,755.51 Z.450,324.90
4EZEAMHYZ 2.775.19 i 2,775.19 77398 [,042.21) 7.771.38 £,320.41
45254 105,627.56 ; 105,627.56 05,1353 [442.25) 105,155,531 &7,966.93
4EZEANER S 204,079.12 i 79407312 2070604 145228 707 E26.04 2B B014%
455NN TT3OTE.CE ; TT3.O7R.28 737.121.93 [36,856.29) 737.121.93 1105655
S O] 1,530, 090,34 i 1,520,090.24 152352523 [55.564.51] 1523,525.23 1,132,7 7618
4EZEANP AT 1,279,062.05 ; 1,279,062.08 127165479 [FA02.27] 1,271,654.79 983,366.94
4EZEAMPLS 347,289.71 i 447.259.71 444,503.46 [2,486.25) 444,503.46 326,594.69
AEZEAT R A 3084 P 0804 3080747 [(BO0.71] 3080743 z2.215.09
45254 TSM7 F46,044.32 i 346,04%.52 33418972 [1,554.60] F34.189.72 Z35,197.650
4EEEDLEWE Z7IZATOE ; 212 ATOG Z.709,162.54 (430667 Z.709,163.54 1957, 225.12
45GE0LW 35 203,918.51 i Z03,318.51 202,564.04 [1,354.47] 202,564.04 128,465.12
4EGEONGTE T47 45100 P 347 45150 34430006 [3,122.94] 344,308.06 TO3,77 L83
4EGEONGZY 460,236.78 i 4E0,226.78 450,717.50 [3,519.28] 450,717.50 419,126.95
45EEFWOAE 330,751.69 F 33075169 32389157 (590,12 323,59157 29120210
4EEZTIACE 45231117 i 452 31117 44522011 MZ031.08] 445 22011 401,036.97
B2hZZIEMNT 794,455.25 ; 734458.25 75297644 [41,351.51] 75297644 510,525,585
EEOZ7IAA] 379,811.03 1 F79.801.03 375, 176.69 [4534.34) 375, 176.69 305,690.40
EE0ZFEAAE 16,255.49 ; 15,255.49 1517059 [8%.90] 18,170.59 10,3051
ETE43Z T 12847291 i 12847291 127,249.93 17292 127,249.93 50,224 54
ETEAREAAS 94943616 ; B43 42616 S4E,865.14 [2571.02] S4E,865.14 B51,547.19
EI74E2A02 1932.87 i 193287 94279 [990.0%] 94279 Z28.a7
E17E0F AEQD 45,042 50 P 45,042 50 42,705.25 [2.337.25] 42,705.25 40,757.20
EITE0S AT B4,534.05 i 6453406 E3,050.14 .753.92] 63,050.14 E1,34%.76
BEEE 1.100,26E.08 P 1,100, 26608 1,095,208.45 (436763 1,096,298 45 A7 2 ANZ.08
EEGIEVEKE 2,417 42 i 24742 EEEE) [2,735.69] EIEE 104,145.94
EEGIEVLISE 202,055 .53 P 20205553 195,965,928 [2.083.55] 195,965,928 195, 521,66
EEzEaNCAS 905,352.71 i 905,352.71 B0%,620.55 (16, 715.16] 20%8,628.55 B52,916.55
EREE R 490,442.01 F 430,442.01 47427022 [16.177.79] 474,270.22 FPV.550.10
EEZEANOTY T12,069.70 i 71208970 709,764.53 [2,205.17] 709,764.53 421,912.29
TAIZ2MAET 137.726.76 ; 137.726.75 133,646.20 [+,080.56] 133,646.20 95,223.45
TA3Z2MACE FREEED i B2 10298 067445 (1,502,238 B0,674.45 3822042
TEIAMALZ 1.056,983.29 ; 1.056,983.29 102651248 [30,470.81) 025,512,485 G44,702.52
TEIAMAED B2 52124 i e R [+.995.69] 163522 55 154,235,092
TENDGYAD IE.831.78 ; 30682178 385,872.79 [957.99) 385,873.79 F43,920.06
TENNGZRG 37002426 i 30,024.36 368,050.22 [L97%.14] 365,050.22 43405.25
TEMEMM E30,176.22 P E30,176.22 B03,720.63 [2E,445.59) B03,720.63 439,134.54
TEINGEJS 47.025.73 i AT 02573 45, 147.57 [1,551.16] 45,147 .57 29,025.61
TEMNBRMZ 147263958 P 1472,629.38 1,430,995.90 [41,643.48) 1,420,995.90 994 46347
TEMNEWES 1,203,199.43 i 1.203,199.43 1168,850.31 [34,749.12] 1168,850.31 B29,551.49
TAR49ASHD 4157943 P 157043 34.230.50 [7.245.83] 3423050 20.736.95
S1Z7TIEAAD B2 452,15 i Bz ABZ.E 4513244 [4.319.72] 45,132.44 B0.671.71
BATEECOEY 4578580 P 45,755.90 33,065.42 [,717.25] 43,065.42 18,213.70
BEZETIVRE 179,064.91 i 179,064.91 174,229.21 [4,235.60] 174,229.31 169,865.70
BEISERSGEE 317.091.22 ; 41709122 16,517 45 [573.76] 415,517 45 F40,533.04
BESESRUGE 12,6303 1 [E ] 10,716.07 922,26 10, 716.07 1037745
BE35300E0 196,173.50 ; 196,173.80 155,507.53 [7.E72.21] 185,507 .53 129,652.73
BEZEILRW 1555 972,87 F 155597287 1490445 42 [E5.527.45] 1490445 42 1141,928.11
BEZEORAFE 4,578,012.52 ; 4, 538,012.650 4,427, 025,62 [(110,927.96) 1,427 025.62 04555220
BEZEIOAAT 1,018,537.10 i 1,012,527.10 1,01%,290.96 [#,345.14] 1,01%,290.95 T3E,180.51
92922F AT 415,092,032 F 415,092,032 48278 [279.25] 414,312.78 I52,141.58
92322FET1 E71,544.00 i E71,644.00 BE3,963.48 [.630.52] BE3,963.48 G7E,327.08
92922F 705 E8371667 : £53,7 1657 £54,205.30 [5.511.27) £54,205.30 BE3,560.34
92325CEET 363,707.62 i 36370762 FEZ516.14 113133 36251614 30477302
9Z3ZESAER 130,306.93 P 135,206.93 123, 260.00 [14,345.99] 123, 260.00 13434103
9393265V 20,712.07 i 20,712.07 30,712.98 (29911 30,712.98 ZE526.55
93934FHCY B41,407.74 P 54149774 E15,500.04 [22,907.70] E5,500.04 F86,600.91
SIATAF JOIE 1,207, 07545 i 1207075 48 122472100 [82,354.45) 122472100 921,547 61
Totals ¥ erac5az3c9 | % F % orazodzssd | § BorERAlzds | §  [2I57019.906) § S5 EeO0s4s | £ 6528542908
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. 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, 2010:

Amortized Cost

: Cumulative Amortized Cost Frojected Cash Recognized Amortized Cost ;
GHEE el Adjustment before OTTI I Flaw |:|Tgﬂ after OTT ELEE
Adjustment
007037ERS k3 203770 | 203770 | 2357085 [3.E06.24)| # 2357085 14,895.949
0z146% a08 259,958.59 259,988.54 255,962.15 [4.026.44] 265,962.15 196,852.92
O2147CAA1 5EV,431.70 5E7,431.70 529,162.15 [38,269.54) 529,162.15 47761399
0ZEEOTGEMNT g22,095.08 82209508 £15,246.78 [B.848.30) 815,246.78 BEZ,026.27
0ZEEOTJED 2,915,074 .54 2.915,074 .54 2,912,996 76 [2.077.78) 2.912,996.76 1,876, 724.28
0ZEE0HA0E 71452625 71452625 EE0E26.93 [53,899.33) EE0,E26.93 514,535.49
02923887 869,033.21 8E9,033.21 ¥E5,800.93 [103,232.28) YE5,500.93 E74,247.25
040104F w5 270,950,25 270,950.25 258,920.55 [12,029.69) 258,920.55 254,824.91
040104 T5E 4247636 4247636 41,263.25 [1.213.10] 41,2632 3209244
0553974109 55,783.04 55, 783.049 35,652.51 [20,130.48) 35,652.51 E2,777.51
0534EHYF2 TE.E10.87 TEEB10.87 T4,735.92 [1.874.95] T4, 735.92 5295632
OEESZ0A8AT E07,0449.60 EO7,044.50 E03,493.24 [3,556.36] E03,493.24 472,195.95
07385448E7 1,721,495.68 1,721,498 55 1,711,926.22 [3,572.4E] 1,711926.22 1,410,455.62
0738EHSFT TE7, 77482 757, 77482 v5E,042.37 [1,732.45] TEE,042.37 532529.25
O7387a2492 1,105,135.51 1,105,135.51 1,04 217697 [62,955.64] 1,042,176.97 477 50840
07400854 356,445,580 366,445.80 336, 77021 [19,675.54) 336,770.21 213,993.75
124860CE1 1,050,572.45 1,050,572.45 854, 270.60 [36,301.85) 454 27060 TH2 67648
1248MGAJ3 13,164.30 13,164.30 12,977.18 [187.12] 12,977.18 10,699.40
12EE7IGREZ 738,831.53 738,831.53 TO7,189.29 [31,642.24) T07,189.29 523,338.00
1ZEEVGRWS E5,091.12 E5,091.12 E1,238.02 [3,853.10] E1,238.02 A0,432.94
12E6E7IGES20 1,265,214.11 1,265,214.11 1,244 475.88 [20,738.23) 1244,475.88 820,797.25
12EE7IGWFE T40,657.99 740,657,949 732, 70558 [7.952.41) 732, 705.58 53167737
126688305 EO1682.97 E01 68297 H8E,399.41 [15.283.56) H8E,399.41 334,318.29
12668.44E8 92195043 92195043 919,748.03 [2,202.40] 919,748.03 559,355.25
126638 CGE 286,492.07 286,482.07 278,935.85 [6,556.21] 278,935.85 278, 79615
1ZEEGACYS 45,864.23 4586423 41,436,581 [4.427.42] 41,436.81 41,370.71
1ZEERACIE 290,278.83 200,278.83 37305913 [F.213.70] 37305903 262.807.29
1ZEESAEYS HEE,27R.00 HEE,275.00 931,993.09 [34,281.91) 9:31,993.09 EE7.805.11
1ZEERAG WD T9,141.55 T9,141.55 TE. 26453 [2.277.02] TE.264.53 GE871.T4
1ZEEEEBEYTY 4,800,9365.42 4,800,935.42 4,597, 976.68 [202,959.84] 4.597.975.68 3276524098
1ZEE2EOCY 491,298 491,298 489,687 81 [1.E10.50] 489,687.81 3973454
1ZEEEBE 3 2,400,194.24 2.400,194.24 2,.329,246.39 [F0,347.85] 2.329,246.39 1,504,020.68
126694114 236,101.03 236,101.09 236,012,132 [88.96] 236,012,132 169,227.32
1ZEEIGKH 137714815 137714815 136772473 [9.423.42) 1367, 72473 101532760
12EEIGMET 15,451.03 15,461.03 15,338.08 [12.97] 16,234.08 1,885.23
2a243A800 98.917.07 941707 4755249 [1,.353.58) 9755349 EE,053.53
232450AAT 208.324.20 208,324.20 204,295.27 [4,02:3.93) 204,295.27 14,1549.80
2adREUEYE 938,364,564 938,364 .54 936,229.65 [3,134.99) 936,229.65 EE3.838.12
2add2unus 2.079,936.09 2.073,936.09 20731538 [819.71] 2,079,115.38 142844481
e L L] e 161423026 1,614,235.26 1.489,736.01 [124,499.26] 1.489,736.01 469,121.38
J2066CAHZ 2,7 36.807.97 2.7 35.807.97 2. 71340348 [22.404.51) 271340348 2,624, 974,60
JE234HTAI 424,145.89 4:24,145.89 H3.224.04 [+.921.85) 419,224.04 3376673
J9538RAEE 1.331.891.65 1,331,891.65 1321.021.82 [10,869.83) 1321.021.82 91840153
J9538REEY 1,154,850, 44 1,154,850 .44 1148, 702.14 [E.143.30] 1,148,702.14 TEE.EIG.4E
39539GA00 4r2.a360.21 47235021 460,260.51 [12.0849.70) 460,260.51 36223689
HIEIFPFRY 13445605 134,456.05 133, 714.68 [T41.37] 133,714.68 104,767 .6E
HIEIFPHCO E72.302.35 Er2.302.35 EEV.291.35 [5.011.00] EEV.291.35 520,545.56
HIEIPMGE 261,230,862 2,61.230.62 2. 1058.793.02 [2.437.60] 2158, 793.02 1.584.681.08
HIEIFGELID 1164,288.91 1,154,285.91 1,115,190.23 [39,035.68] 1,115,130.23 G34,164.54
HIEIP TS 130,240.23 130,240.23 129,441.85 [798.38) 129,441.55 7.3
HIEIPWES E24.471.80 E24,471.80 59125411 [33.217.09] 59125411 430,667.22
Hig4vABT 111681114 1681114 11503822 [1.772.92] 1.116,038.22 TH.881.05
1ITIEARZ 302140837 3.021,408.37 3,005,570.45 [15,837.92] 3.005570.45 2.4H0,531.94
5254 MHY 2 9,216.21 9.215.21 8.978.68 [236.63) 8,978.58 E.392.05
46254 MEF3 304,633.60 304,633.60 303,644,532 [989.28) 30364432 24305251
52504 MK R 436,074 836,607.4 g02.215.32 [33.392.09] 0221532 E36,108.50
15254 MMFE 1,620,853.36 1.620,853.36 1619,179.04 [1LE74.32] 1,619,173.04 1,168.675.58
45254MFAT 1.319,149.92 1,.319,149.92 131332231 [5.227.61] 13139223 100857314
45254 MFUS 462,056.49 46205649 453,790.53 [3,265.6E] 458, 730.83 33471319
45204 TR 3207433 3207433 72363 [350.70] H.F2IES 21.635.85
45EROLCNT HE0,112.95 HE0,112.95 53144045 [28.672.50] 53144045 413,957.06
45EEOL W 3E 21393173 21393173 213,166.45 [FER.2T] 213,166 45 13106024
45EEOM2YD 12v.225.08 127.225.06 123.962.29 [3.262.77] 123,962.29 90,813.00
45EEOMGHE 530,062.35 530,062.35 A09,542.26 [20,520.09] A09,542.26 397 5E7.08
45EE1ZAC 51,246.36 51,246.36 49,628.05 [1.E13.30] 49,625.05 43,439.55
45ERIEA A 2431085 24,310.85 2161630 [2,694.55] 21,E16.30 2372707
45EETWAAE 3485038 3485038 343,951.08 [4.552.73) 343,951.08 297 46211
46627 MELQS T29.880.24 T29,888.24 T20,936.55 [5.951.69) T20,936.55 538, 739.36
4EE2TIMCSE 49517232 495,172,532 453,053.35 [12,113.94] 483,053.38 410,062,358
AzE2Z1EN 93743082 Q3743082 2705264 [10,373.18) H27.052.64 HEO,061.73
HA0Z73401 39280035 392,800.35 390,71.07 [2.629.28] 390,171.07 306,693.65
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Amortized Cost

: Cumulative Amortized Cost Frojected Cash Recognized Amortized Cost ;
GHEE el Adjustment before OTTI I Flaw |:|Tgﬂ after OTT ELEE
Adjustment
AYE433FPE k3 4559133 | # § 4859133 | # 43975.20 | & [4.E16.13]] % 43,975.20 43,370.00
AYE433Y MO 129,407.39 129,407.39 128,851.17 [BEE.22] 128.851.17 8823057
AYE4 38803 1,029,471.41 1,029,471.41 1,021,682.44 [7.7E8.97) 1,021,652 .44 912,663,156
E17E0F &EQ 45,045,356 45,045.35 4492319 [122.17] 44 92319 4067869
EREI6VREE 129,1449.89 129,149.89 14, 761.03 [14,388.86) 14, 761.03 105,277 .53
EE3FINCAE 948,623.28 94862328 943,270.91 [5,352.37] 943,270.91 E78.538.17
EE383MNCUS 517, 385.14 517 38514 515,158.13 [2,227.00] 515,158.13 388, 738.63
T4922MAET 148,3491.29 148,391.249 14E,133.86 [2.257.43) 14E,133.85 101,888.65
T4922MACE 56,3172 5E,311.72 55,347.28 [964.44] 55,347.28 39,653.44
TEI4MAAZ 1,122 86475 1,122,864.75 1,105,74E.90 [17,117.85] 1,105, 746.90 &70,7E7.95
TEl4MAED 179,2:30.86 1r9,230.86 17E 158,65 [3.072.21] 176, 158.65 141,113.39
TEHOGEY40 397,059.68 397,059.68 39622063 [8:33.99) 39622069 362,167.29
TENOGERS 38693174 38693174 3g2E71IE [3,3610.55] 207118 36838229
TEI12KLN 590,867.80 BO0,267.80 A65,339.58 [32.528.24] A5E,239.56 304.565.89
TEN1ZRJS 49,703.54 49,703.54 49,099,235 [E04.19] 45,099.35 3337124
TEIERMZ 1,529,336.09 1.5:29,336.09 1,520,607.73 [8,727.35] 152060773 1,060,492.37
TENEWPFS 1.253.940.27 125394027 1,245, 306.63 [&.634.64] 1245, 306,63 O7E196.64
SIvIEAAD 51.939.56 51,939.56 51.914.33 [26.23] 51,914.33 A0,BET.32
SirH4FORD TE2.197 .42 TE2197 42 TE1417.95 [Frad4d) TE1417.95 EO8.E7A.63
S47EZCAETY 4731897 47.318.97 45, 738.26 [1.580.71] 46, 735.26 17.843.09
SE3ETIYRI 190,685.43 190,6558.43 18616222 [4.526.21] 186,162,272 17040370
HE362RESE 27303 27303 144.31 [128.72] 443 164.33
SE3RERUGE 16,568.28 16,558.28 12.836.95 [3.721.32] 12,836.95 10,900.65
SE3RILRW1 1.613.465.08 1,613,4653.08 1.601475.87 [11.992.21) 1,601.475.87 1,036,093.90
SE3EOKAFS 4, 71662855 4.716,625.65 4,676, 006.09 [40,622.46] 4. 676,006.09 3,130,513.1
J292ZF 407 4276454 4276454 42726689 [388.52) 42725689 360, 75082
92926CEET 37544313 37544313 37393880 [1.504.33] 37393850 302,331.30
93934FHC HE1418.71 AE1L418.11 55171092 [9,707.79) 581,710,592 380,947.22
J3934FJOE 1,360,852.43 1,360,882.43 1,329,292.30 [31.590.13) 1329,292.30 918,129.04
4983 A02 £13,100.09 £13,100.09 E04,777.95 [B.322.14] E04,F77.95 59423443
94985855 3.011.460.80 3,01.460.50 2,.939,772.83 [T1.687.97] 293977283 2.858,195.20
Totals k3 TEAZ223EET | & ¥ TRAZ223687 [ % Tr329.04051 | £ [1.593,196.36]| # 32304051 5728460712

7.23




STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

Amortized Cost

: Cumulative Amortized Cost Frojected Cash Recognized Amortized Cost ;
GHEE el Adjustment before OTTI I Flaw |:|Tgﬂ after OTT ELEE
Adjustment

007037ERS k3 3673094 | & 3673094 | £ 28.244.78 [&.486.16) 28.244.78 19,929.05
D1563GAEE 3341751 33,417 .61 17,469.93 [15.347.68] 17,469.93 2453250
0z146% 808 283.595.90 283,595.90 264.434.21 [19,161.69] 264,434.21 195,867.53
OZEEOTHT 3 22,168.08 22,168.08 2207245 [95.63) 2207245 20,148.51
0ZEE0HA0E TE5.659.47 VE6,689.47 73665358 [49,035.89) 73665358 511,372.20
05346:Y P2 80,397.87 50,397 .87 7847335 [1.924.52] 7847335 51,644.21
053480840 33.543.07 F3.543.07 3207150 [1471.57] 32071.50 2611350
053494HGE 489.15 489,15 - [$83.15] - -

053494LH1 252,944.15 252.944.15 252.929.73 [14.43) 252,929.73 236, 79315
0535005458 1,361,913.92 1,361,913.92 1,330,872.92 [30,341.00] 1,330,872.92 1177, 746.70
OEEEZOAAT E34,330.06 E34,330.06 E23,183.73 [11,146.33) E23,183.73 423.243.94
07387ARFE 49,897.87 49,897 .87 48,696.51 [1,201.36] 48 696.51 5228660
O7387a2492 1,081,665, 14 1,081, 665,14 1,079,174.03 [2.494.11] 1,0749,174.03 46057604
074005854 T2 ATV Av2874.r3 35415611 [18,718.62) 35415611 20355577
0782034841 1573,852.49 1573,852.49 1536,497.18 [37,355.31) 1,536,497 158 1,073,665.22
126E7FE.J3 2749,788.21 274,7858.21 274,750.07 [48.14] 274,750.07 24386131
12E6VGCET 39,7043 39,7043 37, 882.00 [1.822.31) 37.882.00 28,823.75
12EEVIGMED 1,.836,165.01 1,836,1658.01 1,761,274.29 [74,893.72) 1,761,274.29 1,180,075.44
12EE7IGREZ TE3,246.51 TE3,.246.51 757 966.75 [5,279.8E] V57 96675 520,567.05
1ZEEVGRWS TE, 960,85 TE,960.85 E8,029.28 [2,931.57) E8,029.28 50,634.31
12EE7IGWFE g08,485.62 808548862 747 97855 [B0,510.07] 747 97855 498,759.95
12668.44E8 5567447 A55,674.47 954 345.87 [4,328.60] 954 345.87 595,257.01
126638 CGE 319,513.88 319,513,858 289,102.13 [30,411.75) 289,102.13 285, 726.97
1ZEEG.ACYS 4613343 4E,133.43 4E,093.25 [40.15] 46,093.25 4053117
12EE3AE V3 1,001,756.15 1,001, 756.15 95965147 [12,104.68) 959,651.47 E53,210.07
12EE3AG WS 84 68754 54 68754 8209022 [2,587.32] g2,080.22 57 263.29
1ZEEEEAUY 1477597 14,775.497 10,723.24 [4.05:2.73) 1072324 12,097.13
1ZEEEEETY 5,033, 386.65 5,0:33,386.65 4.943.813.52 [83.572.03] 4,943, 81362 3,237.997.36
1ZEEIEH33 2486760 24,867.50 23,3788 [1.433.79) 23,3788 2084222
1ZEEIFKR 3ATETT FATEYT 32,6336 [1.809.41] 3216336 33893
12EEIF W a2 12, 71210 112, 71210 10846114 [4,2500.95] 108.461.14 7318774
1ZEEIFXRY 057332 057332 2826237 [2,310.95] 2826237 2488161
12EEAGKH: 1432,169.93 1432,169.93 1,390,805.62 [41,364.31) 1,390,205.62 980,908
1ZEEIGMST 16, 741.08 16,7406 16,107.50 [E3:3.55] 1610750 167471
12EEIGRME B42150.50 B4:2,150.50 515,262.29 [26.998.21) A16,252.29 36104694
1ZEEIGRGE 143863319 143863319 1,.367.908.1 [80,725.08] 1,367.908.1 1.0:31,236.60
1ZEEAGT V3 B0, 7E7.04 B0, 7E7.04 59,012.97 [1,7E3.07] 59,018.97 4214897
1ZEEIGLRD 433 372.03 433,372.03 HE 35944 (1701259 HE,259.44 294,723.15
17293945E6 11,564.50 1,564.50 10,023.55 [1.5410.95] 10,023.55 9,070.10
1r307GY O 462,329.80 462,.929.80 46205953 [E70.21] 462,059.53 434,110.40
22540V 3FY 13277873 13277873 132, 77851 [0.12] 132, 77851 19642089
22B40vEZ0 16E,926.35 166, 926.35 1E1152.24 [5.774.11) 161,152.24 169,605.23
22B40ViET 9,866.69 9,066.69 9,755.65 [111.04] 9,7E6.6G 9,150.08
225HQ0RE 47.999.22 4799522 4728269 [T16.53] 4728269 7076245
22545 43,517.10 43,517.10 45,629.70 [887.40] 48,623.70 E6,077.36
22B4BaRGH g3.50 g3.60 - [53.50] - 5.443.31
2324388038 104,774.89 104,774.89 101,263.95 [3.510.31) 101,263.95 5816286
2324h0AAT 220,630,653 220,635.53 210,509.45 [10,126.08) 210,509.45 134, 749.26
2333EUARE 131795146 1,317, 95145 1313.362.83 [4.5889.63) 1313,362.83 915,303.16
2B1510FEY 389,818.15 389.818.15 36349160 [26.326.558] 363,491.60 309,522.58
J0261Y AEY Ara17.r0 Az 7. v HES.589.31 [3.528.39) HES.589.31 H1,340.62
JE340aE: 22.931.80 22.931.50 2248432 [447.48] 2248432 3207002
JE228FER3 162, 505.14 16250514 168,5660.45 [3.944.68) 168,560.45 13272770
JE23415ES 12947 67 12,947 67 - [12,947 67 - -

JE24304807 23,3952 23,3952 219,165.91 [12,229.30] 219,165.91 12302544
J9538RAEE 1,366.561.04 1,366,561.04 1,366,106.72 [1.454.32] 1,366,106.72 92875272
J9538REEY 1,196,095.23 1,196,098.23 1,184,779.50 [1.318.73) 1,184,773.50 THIETE 44
39538WFHE 06, 750,30 TOE, 75030 TOEO7F7AY [E72.73) TOE0F7.5Y 402,348.10
J9538WHFE 3,.261.643.07 3.261,643.07 312418518 [137.457.89] 3,124,185.18 2 013.262.99
39539G48A0 496,133.23 496,133.23 483,334.54 [12,798.39) 483,334,504 J4E424.75
H1E1IFASE 98,818.93 98,818.93 8E.541.95 [11.976.97] 96,541.95 94.924.24
H1IEIFPHCO T 92267 T01,922.67 £89,199.92 [12,722.75] £89,199.92 525,800.75
H1EIPHUO 586,724.80 A56,724.50 57042637 [15,298.43) AT0426.37 38880827
HIEIPLRZ 1.564,075.20 1.564.075.20 1,530,659.63 [33.415.57) 1530,659.63 103367232
HIEIPMGE 2223 ATEAT 2223 376.AT 2,193.138.03 [30,838.54] 2,193,138.03 1.520,012.44
HIEIFGEIID 1,201,003.72 1,.201,003.72 1173.590.67 [27.413.05] 117359067 S08.947.13
HEIP TG 138.439.12 138,439.12 13426347 [4+.175.65] 134,263.47 9713228
HIEIPWES ERE, 345,35 EAE,948.35 E40.526.57 [16.421.78) E40,526.57 413,586.59
HiE4 AET 1,160,654 .22 1,160,684.22 1.143,060.48 [I7.623.74] 1,143,060.45 2471310
437I9ELFZ INFTF22T3 INFTFEETS 3,108,930.29 [8.792.44] 3,108,930.29 2.405,845.74
437I9EEJS 920,587.90 820,587.90 808,973.19 [1.E14.71] H08,973.19 EE1.497.92
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Amortized Cost

; Cumulative Amortized Caost Projected Cash Recognized Amartized Cost ;
GUBlE sefere et Adjustment before OTTI Flaw aTTl after OTTI FAitY e
Adjustment

45254 MHY2 3 952737 | & 952737 | % 945505 | & [E9.21] 9458.06 | 4 756121
45254 MG 115,308,058 115,308.08 114,314.78 [993.30] 114,314,758 95,247.24
45254 MJP 3 12,033.74 12,033.74 11,982.54 [B1.20] 11,982 54 16,7 7351
452540V 82,599,858 82,599.85 82,599.85 [0.02] 82,599.85 E5,020.05
45254003 0.08 0.05 - [0.0E] - -

45254 MKF 319,650,439 319,650.43 216,089.11 [3,561.38) 31E,089.11 24807775
45254 MK K4 247.919.71 247.919.71 24791360 [0.11]) 24791360 E53,EE4.11
45254 0P AT 1,364,340,E3 1,364,340.63 1,366,094.97 [3.245.5E] 1,366,094 .97 1,016,230.15
45254 MPGE 30,45E.34 30,4634 30,269.55 [196.79] 30,269.55 23,745.51
45254 MPLUS 477,9490.13 477,990,139 47257872 [5.411.4E] 472E7R.T 34165279
45254 TMKY 11,410.51 11,410.51 10,943.E5 [4EE.55] 10,943.E5 13,753.56
45254 TRRS 35,092,258 35,092.28 3218013 [2,912.15] 32,1201 21,2403
45264 TSMY 419,379.41 419,379.41 363,801.04 [55,578.37] 3E3,801.04 240,667.80
45EEOLCNT B7R.E41.7E B78.541.76 B7E.019.49 [622.27] B78.013.49 JEEEE3.4T
45EENLW 3R 230,062,268 230,052.28 22276578 [7.29E6.48] 222, 7E5.78 120,770.65
A5EEOLY W3 28744400 28744401 27137195 [16,072.05] 27137198 128,370.62
45EEON2J2 380,085.01 380,085.01 353,861.02 [2E,223.99] 363,861.02 224,049,324
45EENNEHS 544 90E.E5 544 90655 B39,684.37 [B.222.28] B39,684.37 386,807.22
45EENNEES 30439778 304,397.78 203,983.27 [414.51) 303,983.27 242541.03
45EENNS30 178,994.72 178,994.72 177,695.26 [1,299.3E] 177,695,268 114,786.21
45EEONT 36 197,001.95 197,001.95 197,002.00 0.05 197,002.00 158,261.89
45EE1ZACY 55, 749.51 55, 749.51 B1963.63 [E.785.85) F1963.63 43,793.77
45EETWAAE 380,731.38 380,731.38 36720249 [13.528.89] 367Y,202.43 300,374.52
4EE24THER 594,019,739 594,013.79 BB 215665 [31,262.14] BEZ2,16E.E5 42477445
4EE2TMEGS 754,140.02 759,140.028 758,024.95 [1,055.13] 758,084.95 BE3,729.62
4EE27MCSS 529,915.41 529,915.41 51754042 [12,374.93] 51754042 413,151.25
B2622EN3 £94,274.65 534,274 63 £39,592.07 [4,676.61) 559,593.07 450,311.53
F2E24vAGYE 1,306,750,07 1,306, 750.07 1,294, 577.82 [11,172.25] 1,294 577.82 a05,337.51
B2624'YAFD 1,199,905.04 1,193,905.04 1,151,349.54 [45,556.60) 1,161,349.54 TE7.493.15
BEOZTIAA] 403,933.57 403,333 57 405.547.83 [3.445.69) 406547 .53 234,654 52
BTE433G42 40657621 40657621 376,2365.35 [31,340.86) 376,235.35 251,991.25
BTE433Y N0 134,033.44 134,033 .44 132,156.23 [1.575.21) 132,166.23 £5,191.13
BTE438AA3 1,075,743.40 1,075, 743.40 1,075,430.66 [312.74] 1,075,430.66 341,370.82
F2932aM33 210,201.27 210,201.27 204 55563 [5.545.58) 204,655,639 205,383.84
F3a32ax23 37213728 37213728 34782329 [24,313.99) 347.823.29 300,963.90
Ranzauuz 215.454.73 215,454.73 21495373 [3.525.95] 214,953.73 207,045.04
EBE3GYLISE 219,286.12 219,286.12 216,416.71 [2,865.41) 216,416.71 130,771.83
E2402CACS [0.07] [0.07] - 0.07 - -

TEl4RAAZ 1,201,816.71 1,201,816.71 1172,734.44 [29,052.27] 1,172,734 .44 534,454.14
TEl4MAED 139,463.62 139,463.62 126,982 50 [12,481.12) 136,352 .50 143,544 71
TENIGZERE 396,566, 72 396,565.72 394,963.51 [1.536.21) 394,9639.51 388,889.92
TENIEF MG 1,167, 826.07 1167 82607 1,119,643.91 [42.182.18] 1,119,643.91 1,031,382.07
TENIEELN E1E, 658,94 E1E 685,94 E16,350.46 [338.48) E1E, 360 .46 286,251.32
TEN1EMM4 E83,328.50 B3, 328,50 EES,E06.02 [14.723.42) EES,E06.02 46221226
TENIERJS 5409818 54,098.18 B1443.1 [2.655.07] B1,443.11 3343384
TENIERM2 1627 87362 1627 87962 1.674,338.85 [53.540.77] 1574,338.85 1,057, 70145
TENIE WS 1,304 845816 1,304,848.16 1,300,072.08 [4.77E.08) 1,300,072.08 868, 770.54
TaE434Y A1 176,026.37 176, 026,37 160,536, 74 [14.490.63] 160,536, 74 174,269.35
75438 B 17, 75184 17, 751.84 17 EVETT [73.07] 17 E7E.7T 22,359.10
SEIRTIONVT 74,896 45 74,896 45 7347427 [1422.18] TI474.27 Rk
SEIRERI0E 453,539.03 453,599.03 457, 223.92 [2.375.11) 457.223.92 20018101
SEIRERESE 2,792.95 2. 73295 27808 [2.514.87] 278.08 423,94
SEIRERLGN 337483 337483 2470ET [904.16] 247067 3,922.E0
SEIRAACDE £1,9581.70 81,931.70 £1,219.99 [7E1.T1] 81,219.99 86124003
SEIRABLER 237, 36878 237, 36878 237 112.89 [255.89) 2371289 221,934,589
SE3E30AL3 1,106,513.24 1,106,819.24 1,0EE 865.42 [39,963.82] 1,066, 865 42 718,695.44
gah220F ST 1,333,887 652 1,333,887 52 1,318,104.37 [15,783.15] 1,318,104 37 1,268, 136.81
H2922FTOA TIF.F99.83 TI7.F99.83 T37.216.95 [GE2.88) TAT.216.95 B3E,917.59
H2922FBT2 160, 37E.E5 160,376 .ES 160, 37662 0.03 160,376 .ES 114, 36117
H2922FTJT 145,379.63 145,379,623 141,010,933 [4,368.70] 141,010,933 118,719.98
H2a22FWUE A76,296.72 A7H,296.72 JEE, 748,36 [5.548.38) JEE, T48.36 32062064
H2922FZFE a00,777 .45 00,777 .45 200,777.08 [0.37] 200, 77708 T45,207.06
23933651 24 508,95 34.508.95 34,05557 [423.38) 34,085.57 28,850,148
939336U35 [0.02) [0.02] 1 0.0z = £

A3934F JOE 1.414,229.78 1414,229.78 1.410,591.54 [3.638.24) 1,410, 591.54 20862957
498ICAE [0.86] [0.86] 3 .36 z 2

24933 TAED 9.815.47 8.815.47 - [2.818.47] - -

24933 802 E63,262.98 EE3262.98 E36,917.94 [16.335.04] E3E,917.94 E17,093.76
Tatals k3 TEATAIETET | £ TEAETIIRTEY | & 7384479405 | § [1.734,363.62) TRA44.79495 | & 5356215
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

Amortized Cost

Amartized Caost

before Cumulative Frojected Cash Recognized Amortized Cost ;
Gl Cumulative Adjustment heliira I Fliom I:I'I?TI after OTTI it Ve
3 aTTi
Adjustment
OZEEOTGEMT OYFITE | & § B7RI3T3 | # 06953953 [r.B9214)] % 0E9,539.53 535,820.15
OZEEOTHT 24.726.29 24, 726.24 24,052.70 [E73.59) 24,062.70 20,858.75
0ZEEOTJED 3.0649,357.10 3,064,357.10 306732136 [12,035.74] 306732136 1,674.033.18
0ZEE0HA0E £01,918.31 201,919,341 793,004.25 [&,915.05) 793,004.25 457,888.80
040104G04 4766772 47RA7T.21 471,144.47 (443274 471,144 .47 394,082.83
0534E:YF2 8324028 83.240.28 8204745 [1.192.80) 82,047 45 49,856.75
0534948HGE E7E.855.94 ETE, 58894 EE1,784.93 [15,104.01) EE1,754.93 E57,271.07
0534948LH1 274,960,585 274,960.55 26788177 [7.078.81) ZE7.881.77 246, 539.28
0534948258 E35,935.22 E36,938.22 Ez24,900.80 [11,037.42) E24,900.80 E33,854.75
0535005458 1,406,337.62 1.406,337.62 1,369,097.07 [37.240.55) 1,364,097.07 1126,175.47
OE050HEK 3 95470 5470 803.47 [181.23] 30347 11,0449.58
OEESZ0A8AT E48,628.35 E48,628.35 E40,880.28 [7.748.07) E40,880.28 402 62749
07385448E7 1,788,041.24 1,788,041.24 1,787,995.90 [42.34] 1,787,995.90 1174,194.70
0738EHMEY 268,829.03 258,829.03 25174343 [7.085.60] 25174343 244,797.92
073gEHMG0 10166467 101,664 .57 98,965.10 [2,699.57] 95,965.10 A7 45317
07 38EHSFT TA7 BE2.A7 TA7 58287 791,913.80 [5,669.17] 79141350 534,947.07
07387ACGFS 57, 301.78 57, 301.78 52.211.20 [5,090.58] 52,2120 5558335
07320035841 1679,252.84 1673,282.84 1,609,894, 20 [E9,385.64] 1609,894.20 1138,874.28
12667FEJ3 32831087 32831087 300,921.91 [27,385.96) 300,921.91 247 261.06
12EEVGCET 4065817 4068817 40,324.32 [363.85) 40,324.32 27 .512.09
12EE7IGMED 1894,092.62 1894,092.62 1,874,937.06 [19,155.4E] 187493715 1,068,221.17
12EE7IGREZ 778,145,349 778,145.39 TE5,875.75 [12,269.63) VE5,875.75 50128615
12EE7GRWS g2.812.23 g2.812.23 v8.442.69 [4.369.54] T8.442.64 5205934
12EE7IGES20 1,338,697.79 1,338,697.79 1,320,122.75 [18,575.04] 1,320,122.75 792 62638
12EE7IGWFE £35,512.70 £35,512.70 816, 786.25 [18,726.42) 816, 786.28 4049,725.63
1ZEEGACGE 31957245 31957245 3726760 [2,304.85] 317,267 .50 2749,996.60
1ZEESACYY 4697440 4697440 46,934.55 [39.85] 46,934.55 36,7568
1ZEERACIE 399,231.00 399,231.00 392,988,650 [B.24:2.50] 392,988.50 260,665.7E
1ZEESAEYS 1,02:3,408.92 1.023.408.92 100569717 [17.711.75] 1,005,697.17 Ev5291.22
1ZEESAG WD av.202.20 720220 06,575.39 [1.726.81) 5,575.39 B4,348.33
1ZEEZANEY E70,9:39.51 Ev0,939.51 EE3,881.95 [7.107.55] BE3,281.95 451,637.83
1ZEE94Y 114 26157693 2E1.576.93 20827239 [3,304.54] 268,272,239 169,379.04
1ZEE9EIER 170352 170352 1EE3.27 [40.25] 166327 128361
1ZEE9EH 33 26,156.62 26,156.62 2444113 [T15.43] 2444113 18,8937
1ZEE9FKR 36,129.57 36,129.57 3423365 [895.92] 34,233.65 29,601.12
1ZEEIF W R 15.469.16 115,469.16 114,263.34 [1.215.82] 14,253.34 346139
12EEIFXRY 26774 H267. 74 3086213 [405.51] 30,862,132 2380718
12EEIGKH 1,495,409.86 1.495,409.86 1.459,346.91 [36,063.95] 1,459,345.91 Q3415820
12EEAGMET 1695322 1695322 16, 737.25 [215.97] 16, F37.26 10,875.64
1ZEEIGRME A64. 60124 A64, 650124 H44,721.00 [9,930.24] H44,721.00 Fa4, 74614
12EEIGRAE 147689670 1476, 296.70 1,460,829.40 [26.067.230] 1450,829.40 A7E. 74642
1ZEEIGET V3 E1.838.84 E1,838.04 E1176.63 [EE2.15] E1,176.69 3649609
12EEIGLRD 450,350.66 460,380.56 44286451 [7.516.15] 44286451 ZE7.EB3.20
1T 307GMGE 2.396,229.39 2.396,229.39 229217278 [104.,05E.51] 229217278 2.362.960.00
1r307GY O H23.519.73 2351973 A13.440.52 [10,073.21) 51344052 487,901.53
2240V IFY 160,666.21 150,666.21 167,300.03 E.E33.82 167,300.03 190,287.36
Z2Bd0viEAY 1346075 18.460.75 107,081.11 [1,373.67] 07,0811 10256025
22BHMFLE H2.581.39 412.581.39 H3,368.83 5, 78744 418,368,583 456,090.40
2254104111 30,778.78 36, 778.78 36,858.89 0.1 36,858.89 1285191
22540F K3 13,271.71 13,271.71 13,394.92 123.21 13,294.92 26,835,139
22BHG0RE T5,138.60 75,138.60 54,096.04 [21,092.55] 54,096.04 71.155.69
22B45d 353411 E3,534.11 A1446.03 [12,088.08) B1.446.03 E4.953.29
22e4RaRGE 440.02 440,02 36662 [53.410] 36662 B 1057
232450887 22342849 22342849 219.817.23 [3.E611.2E] 219,817.23 139,939.56
233EUACE 415,408.95 418,408.95 H4,374.15 [4.034.78] 437415 269,717.36
23ddZUARE 1372419.79 1372.413.73 1,366,759.48 [16.630.31) 1365, 789.48 S81.87N
2333EUEYE 1,00:2,189.64 1,002,139.64 959,956.49 [12.233.15] 999,956.43 AYPATR.AE
23FFZUCIME TE358.89 TE358.89 ThAEL.E4 [F97.05] T5,561.04 49,3928
23332U0US 209235791 2,192.357.91 2IF1LE3T.7E [20,720.15] 2IFE37.75 1,350,309.76
ZH1510FEY 417.043.40 417,043.40 39672609 [20,317.31) 396,726.09 HIEIE2Y
ZEIS10MCS 1.645,915.38 1,645,915.38 161826226 [27.B5312) 1,618,262 .26 410,317.59
302617 AEY 3852267 A08.522.67 AO4.442.4 [4,0810.25] Agd.442.4 426,767 45
JE408E2 28.894.36 28,894,365 26.936.02 [1.953.34) 26,936.02 15,096.40
J2056CAHZ 2.812,011.19 281201119 24247319 [69.538.00] 274247319 2.445,097.10
JE23415ES 4,510,324 63 4.510,324 63 448481714 [25.507.49] 4,484,817.14 4,262.500.02
J62420GA5 10,731.35 10,7335 10,217 .54 [513.81] 10,217.54 29,914.03
JE24304807 23631712 23631712 23347029 [2.546.83) 23347029 126,906.52
J9538RAES 142282682 142282682 1,409,811.15 [13.014.68] 1,409,811.16 859,276.35
J9538REEY 1,241.355.34 1,241,355.34 1.227.168.83 [14,186.51] 1,.227,168.83 T29,200.00
39539G48A0 A0, 7EE.12 A08, 76612 A0V 525.00 [1.241.12] A07.525.00 40317
404K A AT 244791 44791 06272 [385.19] 406272 8,210.63
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Amortized Cost

Amortized Cost

biefare Cumulative Projected Cash Recognized Amartized Cost ;
Bl Cumulative Adjustment Hefare Flow oTTl sfter OTTI i e
) aTTI
Adjustment

HIEIPAZE t 87189 | § 99.718.91 [ 97.853.49 [1.265.42) 97.8563.49 8553054
1IEIFHCO 731,764 56 731,764 56 T24.977.94 [B.786.62] T24.977.94 4EE.008.09
HIEIFHUD BB, 759.21 BOE,759.21 B92.547.05 [14.212.18] 592 547.05 340,228.42
HIEIFLRZ 1,605,901.33 1,605,901.33 158781647 [18,084.85) 1587 81647 7843346
HIEIPMGE 2.280.816.63 2,280,816.63 2,287.013.34 [23.803.249) 2267.013.34 1465.941.97
HIEIPGILD 1.233.335.75 1,233.336.75 1,217 470.28 [15.865.47] 1.217.470.28 TEE.562.99
HIEIPTIS 144.340.15 144,340.15 14276728 [1LE7287 142 767.28 88,306.67
HIEFPWES E7E 44455 E7E.444 55 BES.415.94 [2,028.61) BES.415.94 38717158
4I7IEAPZ 323280139 3.232,811.39 3.202,328.80 [30,482.549) 3,202.328.80 2,296,024.82
437INEEJE H36,485.90 236.465.90 230,083.29 [B,382.61) 830,083.29 B28.374.57
45254MHY2 10,164.03 10,164.03 4.671.04 [492.99) 967104 7BET.TE
45254 NG 123.051.99 123.051.99 122,002.08 [1,0458.91) 122,002.08 101,731.47
45254 0JP 15,178.49 15.175.49 14,005.32 [117317) 14,005.32 12,926.30
45254 MUV 85,037.60 25,037.60 24,375,768 [BELE4) 94.375.76 B5.031.83
45254 NJHE 10,444.14 1044414 10,338.87 [105.27 10,338.87 10,334.84
45254MEDE 155,823.89 155,823.89 154.647.21 (117668 154.647.21 130,262.93
45254 NEKF 3 333.870.00 333.970.00 3343 [2.858.87) 33N 217.720.98
45254 MK H4 873.708.28 A73.705.28 2671758 [.590.70) 67758 545.940.51
45254 MNPS 1.736.027.42 1,736,027.42 1.731,010.16 [15.017.26) 1730016 1.252.323.89
45254MF &5 1,407 300,68 1,407 300,68 1,396,749.07 [10.551.61) 1,396,749.07 1,047.808.41
45254 MPGE 35.864.42 3686442 3281207 [3.052.35) Iz81207 28.558.56
45254MPUG 43959167 43959167 43682431 [3.767.36) 445.824.31 36189434
45254 TMKT 20,145.55 20,145.55 13.967.4 [B.178.14) 13.967.41 19,292.34
16254 THRR4 35,646.75 30,646.75 34,907.36 [738.39) 34,907 .36 23520.23
46254 TSMT 430,12.20 430,:42.20 426,395.64 [3.916.5E] 426,395,654 264,960.59
AEEEOLCINT E00,754.30 EO0, 794,30 591,702.69 [9.085.61) 591, 708.69 356,101.67
AEEEOLK W 2.949,954.75 2.949,954.75 292121406 [28,740.59] 2.921,214.18 1,923,325.42
AEEEOL W SE 236, 791,78 236, 791.7E 231,296.62 [5.435.14] 231,296.62 1645185
AEEEOL WD 26106842 261,068.42 248,880.18 [2.188.26] 24888018 262, 598,26
AEEEOLY W3 295,471.39 295,471.39 2848,021.07 [E.450.32] 289,021.07 172,607.88
AEEEOME)S 401,542.60 401,542,860 39724575 [4.296.85] J97.245.75 28019263
AEEEOMGHS BEZ,954.91 BEZ,954.91 BE4.502.21 [8.452.70] A64,502.21 J42810.81
4EEEONFES 386, 146.97 385,146.97 F23,700.37 [E1.44E6.60] F23,700.37 245,954 46
AEEEOMS30 196,003.85 156,003,585 192, 788.85 [3.215.00] 132, 7598.05 17.10.03
AEEEOMTEE 2.5E1.45 806146 8.4256.19 [136.27] 8,425,139 E.418.83
AEEEOMTSE 210,758.80 210,753.80 207.519.35 [3.239.45] 207 51935 146,471.93
4EEETZACY B0, 38619 B, 386.19 59,847.35 [G35.84) 53,847.35 4705242
AEEETW ALE 401,070.39 401,070.39 397.080.27 [3.990.12] 39708027 20054629
4EE24THESR E21,439.78 E21,439.78 E14.514.59 [EA25.17] E14.514.59 42957321
4EE2TMBRS 795,314 46 795,314 46 T99,626.28 [GESE.15) T29.E26.28 BER,944.15
4EE2TRCES A5, 143.14 B53,148.14 546,931.08 [E.217.08] 546,931.08 416,977,230
B2R24AFD 1.251,591.68 1,251,591.68 1,233,592.14 [17.999.54)] 1,2:33,592.14 T23,393.83
BEO2TIAA1 43062365 430,623.65 426, 780.02 [4,843.63] 425, 780.02 29:3,073.60
BEOZTEALE 17,260,328 17,260.38 17,186.28 [74.00] 17,186.38 9,734.98
A7E433FFE 106,629.23 106,629.23 51,071.29 [54,567.34] 51,071.89 43, 749.65
ATE433GEE2 420,322.04 42032204 415, 72063 [4.601.41] 415, 720,63 243,010.72
A7E433MHE H00,544.16 30,844.16 £3,017.85 [1.32E.31) 29,017.85 T4,132.95
B7E433Y MO 137,274.99 137,274.99 134,612.94 [2,66:2.05] 134,612.94 8E.856.03
A7E438803 1136,019.43 1,136,019.48 1107, 811.52 [28,207.96] 1107, 811.52 940,402.93
A7E444.5801 FTEE AT 62 387 [34.06] 387 -

B3a929H29 ATE180.93 AVE180.93 371,384.07 [FH6.8E] A71,384.07 246,470,396
BA020UEMO 10,134 .50 10,134 .50 10,1719 [18.21] 10,17E.13 26,915.71
5024w AF4 93,302.68 93,302.68 E3ER4.72 [34.647.98] E3ER4. 72 8,636.31
E1315REE] 7 ITTES 47,777 .ES 4272491 [5,052.72 412, 724.91 2E6,443.67
E338EMCAS 1039,574.95 1.039,574.95 1,0:31,121.54 (245341 1,031,121.54 T33EE147
EG3E3MNCUG B70,893.02 B70,893.02 BEE,073.73 [+.813.29) BEE,073.73 396,296.29
E3383MNOTT B28.438.23 2843823 818,5837.08 [9.601.17] 818,837.08 476, 707.99
E340z2CACE 85.817.68 85.817.58 BE 07345 26087 607345 H2,390.51
T4327W AME 38473 384731 ¥7.55 [3,7EA.TE] 705 106162
74327 HAMY 113792 1,137.92 H15.50 [B22.42] 515.50 A3.73
TENOGY 40 422, 73651 422, 736.51 4, 256.92 [6.473.59) 416,266,592 37E,503.80
TENIGERS 414, 287.95 414,287 .95 400 662,50 [13,625.45] 400,562 50 384, 744.49
TENOH4ME 43,759.89 43, 753.89 A0,023.94 1,264.05 B0,023.94 EE528.91
TENOHERE 292 5E0ES 292 5E0.ES 292 550,08 [10.6:2] 292 56008 704,984,681
TETOHE! 4 19,962.22 13,962.22 22,043.68 2087 45 22,049 .58 85,67E.00
TEIEF MG 1,228,392.01 1228,393.01 1,210,782.34 [I7.E10LET] 1,210,782 .34 1,035,287.27
TEIIEEL Ed44 42815 Ed44 42815 E36, 306,35 [&12:2.80] E36, 305,35 391,733,595
TEINEMNME 0294279 TO2942.79 E92.968.23 [9.974.5E] BA2968.23 438.002.28
TEIMNZRJS naATr.ae nhaTr.ae 5430694 [1,270.94] 54,306.94 J2TE
TEIMMERM2 1EE2. 74478 1EG2 74478 1,636,264.96 [26.489.82) 1,636,254 .96 7339236
TAR494Y A1 204.972.84 204.974.08 183.081.92 [21.926.95) 183,081,592 114,038,332
TAR49AYES 2745304 2745304 20,3388 [7.114.88) 20,238.08 26.663.92
BEIETIONT 12612620 126,126.20 F)| [60,90:3.39) Th222H 3255396
BEIETIVRI 206,949.22 206,949.22 2049824 [1,966.91) 20498231 14353244
BEIR2R30S 496,897.47 496,297 .47 429.988.02 [6.909.45) 489.988.02 FFEH
BEIR2RLGN 13,720,068 13,720,086 452157 [9,19:2.49) 452187 10,012.54
BEIRERUGE 16,994.06 16,994 .08 16, 73657 [197.49) 16, 79657 10,319.09
BE3RIACO3 102,708.93 102,705.93 Tr.097.63 [25.611.24] G 84,150,532
BE353ADMO 179.481.69 17948163 129,466,558 [50,016.11) 12946658 122,093.35
BEIRIAEHE 42,339.08 42.339.08 12,394.30 [29,944.78] 12,394.30 946233
BEIRAANHE 470EvN 70271 4473242 [2.294.69) 14473242 143,710,543
BEIRIAREE 155,036.18 15503618 164,326.04 9,289.06 164,326.04 2122718
BEIRIAZER B7.AE3LH A7.5E3H 57.600.56 [B3.26) 57.500.56 72,396,932
BE3RIELES 24944696 249,446 .96 242 675.32 [BFTLE4) 242 E7R.32 219,081.28
BBE220F 57 1.403,266.43 1,408,266.43 1,396, 562.27 [74.22] 1,396,662.27 1,298.188.63
A2I22F4MT 449,865 41 443.868.41 44608264 [3.785.77] 446,082 .64 349,065.85
2922F5T1 73.898.74 731.895.74 TEE.506.73 [, 392.01) TE5A06.73 B53.092.95
A2922FTOG TEG444.39 TEG444.39 ThH7.A63.59 [7.290.50) TETAAR3.5] BE3814.18
32922FET2 165,667.08 16565708 164.134.90 [1.522.98) 164.134.90 103,599.23
A2922FTIT 151121.91 151,121.91 46.562.07 [4.559.54] 146.562.07 116, 381.07
3922FwWUE 384.260.13 384,260,139 38054643 [3713.76) 38054643 313.640.78
A2922FZFR 347.074.14 34707414 4383181 [8.756.03) 9383180 EE5.144 48
29265CEBT J97.057.93 397.067.93 393.386.08 [367185) 393.386.08 27554491
939336L35 214.696.15 21469615 214.218.86 [477.29) 24.218.86 236.045.32
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Amortized Cost

Amortized Cost

bietare Cumulative Frojected Cash Recognized Amortized Cost ;
Bl Cumulative Adjustment Hefare Flow oTTl after OTTI i ale
) aTTI
Adjustment

39336 KRG 1 177ETEEZ] [ & kS 17VETRE2 | & 17EOE44.73 [ & [1621.45)( % 1TEDE44.73 [ 1,284.401.15
939336248 TEF.276.83 TET.276.83 TEE.792.90 [1.482.93) TEE,792.90 T00.489.33
339 FHCA £491,359.98 £491,369.98 h83.213.53 [%,146.39) BE3.213.53 35229710
AIFIGE 145314513 1.453,148.19 1.430,974.37 [22173.82) 1.430,974.37 BEE. 73T
A4933C A6 274268211 2,742 66271 2,730,066.80 [12.556.91) 2,730,066.80 27h4 a2
A4933TAEN 1,232,994 .96 1232994 96 1.204,350.63 [28.644.33) 1,204,350.63 116383013
4933 A0Q2 E89.6E4.33 E39.664.33 E73.406.03 [16.258.24] EF3.406.03 E2E.731.98
34986065 3,018.319.64 3018,315.64 3,013,245.94 [5.070.70) 3,013,245.94 2,701932.74
Totals % 106,701,930.11 | % ¥ 106793001 [ ¢ 10492057341 | & [LFAL4EF0] & 04592057341 | % 7729724058

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

Amortized Cost

Amortized Caost

before Cumulative Projected Cash Recognized Amortized Cost :
Gl Cumulative Adjustment heliira I Fliom I:I'I?TI after OTTI EaEialte
3 aTTi
Adjustment
OZEEOTGEMT k3 B94.724.02 | & § 594,724.02 | % 9446045 | & [263.67]] & 59446045 | £ A6V, 893,56
0ZEE0HA0E g42.672.54 4267254 H22,.336.60 [20,335.94) f22,336.50 53248774
040104G04 ba4,299.01 534,299.01 521,259.73 [13.039.28) 521,259.73 45658144
0534E:YF2 8827424 88.274.24 8E,738.89 [1.535.35) 8E,738.59 51,803.25
053480840 34,253.649 34,253.64 3373633 [517.36] 3373633 24,794 45
053494HGE £99,115.85 £949,115.55 E90,536.74 [2.579.01) E30,536.74 EE1519.71
053494LH1 286,839.66 286,839.55 28256585 [4.273.78) 282 565.85 2E2117.28
0534948258 E94,180.85 £394,180.85 E59,847.95 [34,332.90] E59,847.95 E48,941.83
0535005468 1,464,712.25 1464,712.25 1,432,826.37 [31,285.88) 1432,826.37 117249767
OE050HK 5 48,061.38 48,061,358 42.261.95 [5.799.42 42,261.95 22.954.30
OE050HEK 3 29,998.32 29,998.32 1,200.35 [28,797.97] 1,200.35 950272
OEESZ0A8AT E94 61463 E94 E14.53 EE5,002.35 [29,612.28) EES,002.35 409,301.42
07385448E7 1,934, 78110 1,939,781.10 1,718,608.13 [221,172.97] 1,718,608.13 1187, 340,81
0738EHMEY 29855425 29855425 281529.08 [17,025.17] 281529.08 26094585
0738EHSPY 541,815.33 B41,815.33 §23,030.97 [18,784.36) 823030487 5E3,184.81
07 387ARFE 79,234.75 79,234.75 E1,036.40 [18,198.35) E1,036.40 4E,409.55
O7387a2492 1,216,254.98 1,216,284 .95 1,007 4749.69 [208,805.29) 1,007 479.69 450,366.24
07320034841 1,807 421.41 1807 42141 1,710,534.09 [96,887.32) 1,710,534.09 1,186,850.72
124790452 1,495,504.97 149550497 1,058,100.22 [437,404.75] 1,058,100.22 1,274,295.00
1ZE29E &K 169.71 169.71 95.25 [T4.4E] 9525 §38.02
12E6VGCET 42 46617 42 46617 4189344 [672.73) 4159344 20 E7a.0
12EEVIGMED 1,970,378.15 1,970,378.15 1,915,325.05 [55,053.10] 1,915,325.05 1,104,590.99
12EE7IGREZ £48,831.08 £48,831.08 £14,704.59 [34,121.45) 814,704.59 511,9490.51
1ZEEVGRWS 103,044.30 103,044.30 A7.493.24 [15,556.06] 8749324 53,643.95
12E6E7IGES20 1,395,194 E7 1,395,194 57 1,359,659.15 [36,536.52] 1,459,659.15 T89,076.62
12EEVIGWFE 99:3,208.08 093,208.08 06338218 [39,825.90] 053,382.18 12667472
1ZEERACGE 339,284,806 339,284 .06 329,363.69 [3.921.17] 329,263.69 286, 70287
1ZEEGACYY A0,028.38 h0,028.38 49,290.51 [B37.87] 49,390.51 3899410
1ZEERACIE 407 47307 407.473.07 405,895.25 [1L.E77.82] 405,295,256 268,634.99
1ZEESAEYS 1,060,5660.23 1,060,565.23 1.0:33,650.61 [20.914.62] 1,0:39,650.61 B2V B26.23
1ZEESAG WD 93,3392 93,339.21 89,2124 [4,126.90] 49,2123 59,1337z
1ZEEZANET FO7 24782 TO7.847.82 TO2.897.36 [4,9510.45] TO2.897.36 474.416.13
12694114 204 E08.63 274,608,632 2r2.640.44 [1.962.19] 2r2hd0.44 154,084.11
1ZEE9EH 33 2917614 29,176.14 28,909.03 [2E7.11] 28,903.03 2208365
1ZEE9FKR 36,510.45 36,510.45 36,346.32 [164.13] 36,346.32 30,7214
1ZEEIF W R 12283935 12283935 1787640 [4,96:2.95] 1787640 86,139.28
12EEIFXRY 3803263 3803263 36, 765.54 [2.267.09] 36,765.54 27851497
1ZEEIGKH 1576 7E0.29 1576 FED.29 1.515.588.98 [E1171.31) 1,516,588.98 7539532
12EEIGRME Ao244167 Ag2441.67 HES,961.25 [13.480.42) BES,961.25 FAT944.34
1ZEEIGRGE 154562065 1.546,620.68 1,603, 728.68 [41.892.10] 1503, 728.68 47681580
1ZEEIGT V3 E3.543.93 E3.543.93 E2.428.38 [1.115.55] E2428.38 3750664
1ZEEIGLIRD 470,735.93 470,738.593 463,381.45 [T.H747] 463,381.45 280,483.95
16158IF O3 152,636.4 152.636.4 151,801.34 [835.07] 161,301.34 130,316.43
1r307GNMGE 2547, 7E4.08 2547, 764.08 2,604,324.06 [43.440.02] 2.004,324.06 2.496,982.40
IrHOUAER ZE6.92 26692 188.80 [T7.12] 188.80 3.269.60
2240V IFY 545,074.09 H456,074.09 166,856.34 [373.217.75) 166,856.34 30872634
22B40VEZ0 186,092.35 186,092.35 17E.E34.53 [8.467.7E] 17E,634.53 168,088.35
22B40viGET 1,097.05 1,097.06 10,386.64 [r0.42] 10,386.64 3,084.40
22n40viEAY 17857593 1rg.675.99 123,163.90 [B5.412.09) 123,163.90 103,965.14
22R40VLT 213,81.18 21381118 19348074 [20,330.44] 193,480.74 126,101.93
22BHMFLE 475,292.99 476,292.93 429,346.52 [45,946.47] 429,346 .52 442 54507
22BHMTHZ 12,037.93 12,037.53 2.049.21 [9,988.72) 2.049.21 E.937.94
2254104111 195,066.10 196,066.10 39,7231 [156,336.99] 39,7290 124.543.08
225G K3 35, 705.82 36, 705.82 13.858.62 [21,847.20) 13,858.62 2227616
22B41CIGRE 204,606,658 204,606,653 729064 [127.316.04] 29064 £9,315.75
22B415FLY 9.58 9.58 0.4 [5.94] 0.E4 4.40
22541501 240,431.64 240,451.64 E5,053.70 [175.427.94] E5,053.70 E4.452.44
22w INET 150,587 40 150,587 .40 116,957.89 [63.629.51) 16,957.89 15,432.00
232450887 2362075 236207 22824075 [3,380.00] 22824075 148,515.83
23332UACE 443,605.85 443,608,585 426,534.86 [15,073.99) 426,534.05 28261853
2333EUARE 149454741 149454741 1,394,744.90 [99.802.51) 1394, 744.90 G486, 78158
233RZUBGE E35,704.65 536, 704.65 E36,215.47 [459.13] 53621547 J83.89167
233FEUEYE 1,093,737.22 1,093, 73r.22 104157248 [52.064.74] 1,041,572 .45 E18,132.60
23FFZUCIME fz2.68547 268547 7958175 [3.103.72) 7358175 H2.404.91
23332U0US 220493772 220493772 2,247, 937.08 [37.000.64] 2.247.937.08 140150012
ZH1510FEY 441, 71251 441,712.51 43430158 [F.411.03) 434, 301.558 337,930.20
ZE1S10MCS 17F0272. 74 17F0272.74 164654116 [123.731.58] 1,546.541.16 431,651.86
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Amortized Cost

Amortized Cost

biefare Cumulative Projected Cash Recognized Amortized Cost :
Bl Cumulative Adjustment Hefare Flow oTTl sfter OTTI RaliFe
) aTTI
Adjustment
30251V ABY t H95.960.83 | § k4 BAB9E0.83 [ 4 545, 73.06 (229771 % 5495, 731.06 428.867.34
J20RIGZEST 1,390,049.75 1,390,049.75 1,338.909.36 [51,140.39) 1,338,909.36 1,225,612.81
J205ECAHZ 2.890,213.63 2,880,213.63 280322336 [86.990.27] 280322336 231641052
IEZIHHES 4.800,050.85 4,200,060.85 4.786.829.08 [13.221.77] 4,786,829.08 4,494 B9E.5E
62420324 454748 454748 1.948.92 [2.598.56) 1.948.92 4,707.00
62420485 215ELES 3156155 19429 [19.615.64) 1.942.91 2B.626.32
39538RABE 1,485, 74312 1485,743.12 1,461,288.70 [24.454.42] 146128870 a0z2,042.33
39538FREB4 1.300,557.45 1,300,587 45 1,266,294 .48 [34.292.97] 1,266,294 48 739.509.04
$043EA AR 03472 103472 10,541.00 (49372 10.541.00 9,865.49
HIEIPASE 102.460.94 108.460.94 104,494 55 [3.966.39) 104,494 55 24.853.72
HIEIFHCO TITEI.TE TITE.TE 760,001.79 [27.6549.95) 7H0,001.79 48640748
H1IEIPHUD E40,052.60 E40,052.50 B21194.99 [18.857.61) B21194.93 351.742.03
HIEIFLRZ 1669,990.23 1,669,990.23 1,637, 795.06 [32.195.17) 1,637, 795.06 1,017 96668
HIEIPMGE 2,345,235 2.349,235.11 230283587 [4£.399.54) 2,302,835.57 146364577
HIEIPGLUD 1,278.063.78 1,278.083.78 1,253.081.82 [25,001.95) 1.263,061.82 TA7.395.68
HIEIF TS 148.554.02 148.554.02 146,316.98 [2.238.04) 146,315.98 34.185.47
HIEIPWES E33,228.90 BA3.225.90 Ea3t22.91 [10,105.55) Ba3i22.481 409,342 46
437IEAFZ 342461543 342461543 3,315.823.34 [108,792.09) 3,315.823.34 2,341.339.80
437IHEEJG 268.511.58 268.511.58 26169473 [6,216.85) 26169473 BEE.744.00
45254 NJGS 128,291.25 128,291.25 127.853.43 [437.82) 12785343 29,966.94
452540V 40,087.27 a0,087.27 757643 [2511.78) a7A76.43 BE3GEE.E2
5254 JRE 12.364.50 12,364 .50 1.013.48 [1.351.02] N,013.43 3.065.57
A6254MEDE 16292017 16292017 160,299.08 [2621.11]) 160,299.08 133,883.24
A5254MKFS 4278147 342, 781.47 4250323 [275.24] 4250323 226,429.75
45254 ME RS 992,534,650 892,534 .60 845,574.10 [2.360.50] 289,574.10 BOE,380.77
45254 MNFE 1865,723.64 1.865,723.64 1.800,881.90 [54.841.74] 1,800,5881.90 1.201,979.60
A5254MF AT 1.455,735.43 1,465, 735.48 1,4563,709.27 [2.026.21] 1463, 709.27 1,085,964 76
46254 MPIEE 42,297.94 42,297 .94 41.649.23 [E48.71] 41,649.23 2658035
A5254MPLS 513,978.75 513,973.75 B12.845.47 [1133.28] 51284547 24331151
46254 TMET 4684122 46.841.22 22.460.09 [24,381.13) 22.460.09 19.538.01
15254 THRRY 36.326.29 36,326.29 36,300.71 [24.53] 36,3007 26,006.86
46254 TSMT 448,035.03 448,036.03 443,062.50 [4.972.53) 443,062 .50 233,198.59
AEEEOLCINT E35,002.66 EG6,002.66 E21,336.76 [E:3,EE6.90] E21,336.76 36423708
AEEEOLK W 3,109,247.70 3.005,247.70 3033,714.84 [75.532.86] 3.033,714.84 1,844,465.73
AEEEOL W SE 247 E83.32 247 B83.32 241, 7E2.33 [5.320.99) 241, 76233 145,494.90
AEEEOL WD 2av.E22.82 287 B22.82 2E3,393.56 [24.229.26] 263,393 .56 Z2E2,992.97
AEEEOLY W3 HEO07E9 35,078.591 308,390.12 [5.688.79) 308,390.12 189,043.61
AEEEOME2)3 453,348.07 453, 343.07 422,902.97 [36,445.10] 42290297 209, 786.26
AEEEOM 20 1510,509. 81 150,509.81 145, 796,56 [4,714.25] 145,795 .56 37,966,934
AEEEOMSHS E28,065.32 B2, 065,32 BE6183.77 [42,881.55)] 5a6,183.77 381,236,968
AEEEOMEME 809, 328.13 B03,328.13 E01,892.53 [207,435.60] E01,892 .53 534, 36347
4EEEONFES 416, 117.76 416, 117.76 396,262.90 [19,864.2E] 396,262,590 24.3,596.81
AEEEOMS30 211,629.14 21E29.14 193,046.60 [13.582.54] 198,046,560 156,647.01
AEEEOMTEE 10,579.44 10,579.44 8,817.93 [1.7E1.51] 8,817.93 E,019.14
AEEEOM T 3E 206,620,939 266,620.99 215, 74037 [39,890.62] 215, 74037 149,647 44
AEEETZACY EE, 053,94 B, 053,94 E3,395.11 [1.69:3.83) £3,395.11 50,065,236
AEEETW ALE 42546411 425,464.11 42383781 [1.E26.30) 4238378 308,691.58
AEE24THESD ERG,.224.80 ERG, 224 .80 E40,9539.45 [14,235.35) E40,9539.45 455,800.38
4EE2TMBRE 94228435 G42,284.35 B30,5738.92 [1.745.43) 30,538,592 EO3,E00.11
4EE2TIICES E13,220.93 E13,220.593 BE8.E73.64 [24.541.29) B38.E79.64 464, 23968
2R24AFD 1,288,116.25 1,288,116.25 1,287, 72266 [39:3.59) 1,287, 72266 T19,372.78
BEO2TIAA1 4E1,458.02 461,453.02 45K, 87346 [4.573.55) 456, 87945 728280
A7E433FFE 156,913.12 165,913.12 105,969.46 [49,943.66] 105,969 46 45,887 45
ATE433GEEE 4410 46713 440, 46713 432 53362 [7.933.51) 43253362 268,601.02
BTE433GEW0 95,324.25 95,324.25 4288817 [52.436.08] 4288817 29,063.20
A7E433MHE 192 E26.21 192 B26.21 100,934,592 [91,691.29) 100,9:34.592 N2 58722
B7E433Y MO 139,320.04 139,320.04 13813240 [1.187 64 138,132 .40 08,891.24
A7E438803 1,164,071.64 1,164,071.64 1154 522,39 [9,549.25] 1154, 52239 A72, 302,04
020024 1610,991.85 160,991.85 159,844.74 [1,147.11) 153,844 74 159,923,324
BA020UEMO 315787 HIAET.AT 13,590.04 [17.5E7.93) 13,590.04 27 410.55
EITRIWAGT 120.00 120.00 106.11 [13.849] 10611 JEE.T0
E1913FAA0 1,227 78381 1227, 783.81 1,204 581,39 [23,202.42] 1,204, 531.39 1,054,115.01
EI35REE] 435,327.30 435.327.30 428.142.26 [F.185.04) 428 142.26 277,800,238
EESRR4AFT BEG.O0 BEG.00 ha4.94 [F.02) G94.98 168156
ER3gINCAl 1,071677.05 107LEYT.05 1.066,260.42 [4.816.63) 1,066,260.42 74941891
EE3R3NCUG E24.729.59 E24.729.59 540,719.18 [34.010.41) B80,719.18 423,3599.33
EE333MOTT 247.A7E.SE 24797608 245.734.80 [2.242.08) 245, 734.80 468.301.24
ER402CACE 107 ,267.93 107.267.92 102,694.90 [4.573.03) 10269490 93,366.97
T4IETRANS 14,203.88 1420388 EEGR.T4 [F.o45.14) [ 26,452,234
TENOH4ME 751563 Th.515.62 B1.806.61 [13,709.02) E1.206.51 13062
TENOHECA 1402356 14,023 56 40115 [5.012.41) 4,01115 8,730.49
TENOHKHE a77.ans It | M2FIrET [BEG.O7T.04] M2 FIrEY EA7.a62.4
TENOHE ¢ 67087 91675.87 2687686 [B5,799.01) 2687606 A7.284.00
TEINEFMG 1,291,650.81 1,291,650.81 1.260,093.64 [F1.E67.17) 1,260,093.64 346.349.77
TEIMMSELT E59,559.02 E39,569.02 EET.RO6.21 [21,953.81) EET.EO5.21 413.403.82
TEINEMM 740,394 .52 740,394 52 720,204.95 [20,189.57) T20,204.95 454,045,232
TEIMNERJA E1267.47 B1,257 47 BE031.54 [3.226.93) A5.031.54 32,266.36
TEINERM2 1,795,367.21 179636721 1,702 55595 [92.808.26) 1,702 565.95 988,380.65
TEIMGALT 24.06 24.06 16.93 [7.13] 16.93 1,208.89
TAR494 81 246,007.91 24601791 2149638 [34.521.53) 21149638 114.881.58
TAR49AYES 45,218.19 48.213.13 29.820.82 [18.389.37) 29.828.82 2698752
B1744FDKD TA0,995.13 740,998.13 TH3.592.24 [F.405.59) TE3E92.24 F07.569.01
BEIETIYRI 22645749 2EE45T.43 217.885.63 [8.568.56) 217.885.63 161,009.51
BEIRERLGN 4247775 4247775 17.4398.96 [24.978.79) 17,498,968 19,500.65
BEIRERSJT 0.448.24 B.440.24 338.06 [5.110.15) 33808 254492
BEIRIADMO 184.431.29 154.431.29 179,330,594 [5,100.45) 179,330.04 Ba,057.89
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Bl Cumulative Adjustment Hefare Flow oTTl sfter OTTI RaliFe
) aTTI
Adjustment
BEIRIANHZ t 1B7196.00 | § k4 157,196.10 | % 1B2926.20 | [4.270.900| 152926.20 | 4 nag2v.22
BEIRIAREEE 380,166.25 380,166.25 185,895.53 [194.270.72) 185,895.53 J2EE10.45
BEIRIAZER 11445750 11445750 B8.216.28 [BE241.22) 68.216.28 8771278
AT222EAJT 3,160.99 3.160.99 207402 [1.086.97) 207402 746398
B8R220F 57 148277162 1482,771.62 1462.110.35 [20,6E1.27] 146211035 1.280,226.63
9292275H4 89,398.20 29,398.20 2848372 [59,914.45) 29.483.72 83.894.49
J2922F4M7 46186725 46186725 460,399.66 [1.467.59) 460,399.66 367.043.44
92922F5T1 754, 449.65 754.449.65 7B1E21.73 [2.827.92] TELE21.73 B78.E7I.E
92922F 705 811,726.75 811,726.75 TE747451 [24.251.24] TET4T45 h7g.a88.81
42922FBT2 174.033.89 174.033.89 1715314 [2512.48) 1752141 103,769.44
42822F031 37.044.08 37.045.05 36.967.94 [&1.11] 36,967.94 2829129
42922F047 1562.212.41 1562,212.4 1.532.335.45 [29.873.95) 1532.335.45 1128.201.83
42922FJ25 87067245 AT0E72.48 269.364.12 [1,308.38) 269,364.12 BE1937.46
A2922FTJ7 164,008.83 164,008.83 155,371 [BEITI2) 155,371.1 111,988.78
2922FwWUa 406,061,443 406,061.43 395,865.69 [10,195.50) 395,865.69 2ET.A34.37
42922F2F 8 1.003,789.34 1,003,789.34 483.272.60 [20.516.74) 483.272.60 BEE.759.77
S2926CEBEY 414,114.78 41411478 403, 73453 [5,380.25] 408,734 .53 206,656.02
H29265AEE 136,399.33 136,399,323 13295353 [2.445.80] 132,963.53 108, 380.51
939336035 241,906.76 241,906. 78 22721263 [14.694.13] 22721263 228, 143.69
H35336HEE 1868.737.75 1.868,737.75 1,820,962.43 [47.775.26] 1.820,962.43 1.304,679.81
S3834FHCA E13,367.14 E13,367.14 E00,364.66 [12.992.48) E00,364.EE JESATEAT
H3934F JOE 150952362 150952362 1,488,706.67 [20,816.95] 1.488,706.67 890,797.79
94983C A6 2.4959,095.05 2.959,095.05 2.858.6507.24 [100,587.71] 2.858.607.24 2.045.443.88
94583EAHE 217 7ELET 2117, 7E1.E7 2087 519.45 [20,242.12] 2087 . 519.45 1,736,895.60
S4983TAED 1,.308,145.55 1,308,145.55 1.298,811.22 [9.334.33) 1.298,811.22 1174, 715.97
4583 AQ2 74286136 74285130 E96,119.07 [46,732.28] E36,119.07 E34,009.66
L2E4 Tarng 139,029.94 139,029.94 21.389.22 [117.E40.72] 21,.389.22 281,767.08
Totals % N7.247.144.97 | & § N7247 14497 | & N0,248,178.13 | [6,.293,966.04]| & 1024817813 | % 81.512.592.63
The following is the impairment listing for loan-backed and structured securities for the three months ended December 31, 2009:
Amarized Cosk Amortized Cost
CLSIE biefare Cumulative before Projected Cash Recognized Amortized Cost Fait Yalue
Cumulative Adjustment Fliam aTTI after OTTI
) aTTI
Adjustment
00075 ABE t 40,979.60 | ¥ k4 40,7960 | % 41E1712 | £ EITEE | £ HEIFIZ | 41.150.00
04375CTE 54721037 B47.210.37 4384081 [48.802.28) 43840811 278A7.048
4425802 124,301.94 124.301.94 126,826.06 252402 126,826.06 17129z
0442603 136,394 66 136,394 B 132,240.00 [4.154.66) 132,240.00 100,195.47
007037EKS 2361673 23B16.73 4753266 2391893 4753266 47.927.40
D246 ADS 31562169 35.E21.69 31,787.94 [3.833.75] 21,787.94 200,545.08
02147083 44.503.08 44 503.08 4186487 [2638.21) 4186487 40,283.32
IA50MAET 2,211,085.86 2.211,095.86 2,150,088.80 [B1.017.06] 2,150,0685.80 1.454.018.37
D2EROCAHS 2233330 22.333.30 10,209.90 [12.123.40) 10,209.90 7.276.30
N2BBOTGNT 950,273.39 950,273.39 95127479 1,001.40 95127474 536,156.95
02EROTHLO 70,867.E6 7086766 B7.489.03 [3.378.63) B7.489.03 44.216.36
02BEOTHT 274020 27402.m 2715072 [251.29) 27.180.72 20,664.10
040104504 594,592.01 599.592.01 B73.649.09 [25.942.92] B73.E49.09 479,330.60
04M04RYE 35229310 35229310 34042592 [11.867.18) 34042592 241.385.65
04004 TGE 50,917.69 50,917.69 445,146.24 [1,77145) 49,146.24 3296740
0594 85F52 190,140,52 190,140.52 JEE17.44 [153.523.08) JEE17.44 75,369.15
059485V H] 203,015 2030015 41,498.42 [1E1511.73) 41,498 42 T1.6490.1
DEI48EIT 193,850,332 193,850,332 13,080.33 [180,770.00) 13,080.33 4305913
059494LH1 29943457 299434 57 29330658 [B.127.99) 28330653 26681246
059494 2GS T86.554.20 TAE.554.20 T45.049.93 [1504.21) 7495,049.93 B30.837.72
0595004545 1480,343.43 1480,343.43 1.475.039.67 [5.303.52) 1475,039.67 1131160.60
07326 AGS £3,399.67 B9,394.67 T0,753.43 1,353.82 70,753.44 B1,203.0
07384YMI 337.698.04 337.695.04 31367687 [24.021.17) 31367687 324.940.40
073862407 TE094.8 709481 70,170.00 [F.a24.81) 70,170.00 38.460.00
07386HCP4 4518718 48.187.13 10,300.87 [37.886.31) 10,300.87 18,2378
07386HENT 46,376.00 46,376.00 4,329.68 [H.546.32) 4.829.68 9,786.95
0738790F 8 32.618.55 8261855 83.466.32 24677 83.466.32 47.359.15
073879292 1.226.813.23 1.225,813.23 1,195, 465.43 [30,344.74) 119546543 39649148
07389 AAG 140,629.30 140,629.30 139,836,138 [F33.12) 139.836.18 132.044.40
07400564 400,011.07 400,011.07 381,010.00 [19.001.07] F81,010.00 190,227.80
O740EAAT 45267673 46257673 44337318 [9.20:3.57) 44337318 290,753.13
OvgzoEa 1872, 110,56 1.872,110.56 1,860,426.29 [1.684.27] 1.860,426.29 1,199,370.05
1248MERES 150,341.12 160,341.12 133,400.00 [16.941.12] 133,400.00 126,024.53
124 8MERGY E1312.23 E18312.23 53,230.00 [3.582.23) 5i,2:30.00 54,152.93
1248RHADS 199,354.43 199,354 .43 188, 790.00 [10.564.43] 1848, 790.00 16, 370.36
12438MABS 261,714.08 261,714.08 262, 435.66 T21.60 262,435,686 193,490.59
12667 AAFY 103, 440,32 10344032 102,681.23 [759.09] 102E81.23 37.263.92
1ZEZIEAK] SE8.20 BEE.20 417.08 [451.12] 417.08 2.288.04
1ZE3EFPALS Th.E4 ) E3.55 [12.09] E3.55 BE2.55
12ZEET0W T1 E37,710.20 E37, 71020 B3V, 96639 24619 E37.965.39 495,837.69
1ZEETGREZ 939,8658.09 0949,868.09 894,387.20 [5.470.89] 94,387.20 52073371
1ZEETGRWE 1049,617.88 109,617.88 109,288.82 [329.06] 109,288,582 A6,210.85
1ZEETES20 1.425,278.13 142527813 1.429,564.51 4,28E6.38 1.429,564.51 80349481
1ZEETEWFE 916,268.18 315,268.18 305,929.03 [5.329.03) H09,929.03 47012653
1ZEEEAI0NE ETH.661.94 EVH.6E1.04 E77.A65.3 [1.B0E.E3] E77. 85531 24947779
1ZEEEA4ES 1064, 465,32 1064, 455,32 1,045,396.73 [19.055.54] 1045,296.73 HE6,928.99
1ZEEEACZE 416, 940.36 416,940,368 415, 456.05 [1.484.31) 415,466.05 248,688,739
1ZEEEAEYS 1,094, 28153 1.094,281.53 1,088,596.67 [5.654.88] 1088596 67 E34,376.32
12EE2APFE 2637423 2037423 20,727.64 [4.646.59] 20,727.64 32,296.98
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Amcrized Cosk Amortized Cost
CLSIE biefare Cumulative before Projected Cash Recognized Amortized Cost Fait Yalue
Cumulative Adjustment Fliam aTTI after OTTI
) oTTI
Adjustment

126EBEALT t 203972 | % 2139172 19,098.77 | § [2.292.95] 19,098.77 22,340,085
126EBERTT BATEANTY 53755177 B,320,896.59 [54.615.18] B,320,896.59 3,.261.967.95
126634114 294,044 22 294,044 .22 284.718.25 [9.325.97) 284, 718.25 145,454.64
126E9EH23 29,967.07 29.8967.07 29,182.10 [TE4.97) 29,182.10 2185810
126EAFVD2 11,199.19 111,129.13 10,229.37 [959.82) Ho,229.37 103,932.60
126EIFXRA 39,6260 39,526.02 3949667 [28.35) 3949667 26,206.72
126EIGKHI 1E24,882.69 1624, 882,69 1,617, 720.98 [7IE1.71) 1617, 720.98 98764254
12BEAGRME BRE4TIER BhE473.E2 E0Y 65945 43,185.63 EOY,ER9.45 2400744
126EIGROE 1.674,000.21 167400021 1,621, 720,68 [B2.279.53) 162172068 S88.505.91
12BEIGT V3 E4,891.4 E4.291.41 E4,7EE.BE [124.85] E4,7EE.BE 36,4984
126EAGLIRD 48833763 438,337.63 43467420 [2.EE3.33) 484,674.20 28247520
126EIUBES E5531.94 EEA31.94 E4, 55624 [97E.70) B4, 56624 E0,591.00
FHIUAES 414.50 414.50 270.00 [144.80] 270.00 321000
Z2E40WIFT A74,715.27 A4 71527 BGE.247.87 [18.467.40] BEE,247.87 29E,071.38
2254041 25150645 251506 .46 136,005.18 [55,501.28] 196,005.158 122,665,322
22540UR4 156,325.07 15E,325.07 45,095,248 [111,226.79) 45,0958.28 E4,847.10
2EEHGNV2E T4,278.57 T4,278.67 3.588.94 [T0.ER9.63) 358854 9.479.54
2254w 0KEKD 1636.67 1,636.67 184385 20718 1.843.85 24,336.51
2324304808 115,345.80 115,345.80 114,400,532 [945.45) 114, 400.32 £9,317.05
2I244LAET 3E,218.60 36,218.60 31,640.00 [4.578.60) H,E40.00 33,822.00
2I24ELAAT 23878170 238 7E1.T0 23812393 [BET.YT] 23812383 15711635
232484580 109,246.42 105,846.42 105,234.80 [4.E11.62] 106,234.80 3417215
23332UCHM4 B3,795.34 B3,795.34 B3,692.18 [103.16] 83,692.18 B2,319.20
2B150FAD1 18.50 18.50 13.25 [5.15] 13.35 13.54
30251 AEY E19,622.00 E19,622.00 E19,560.04 [E1.95] E19,560.04 446,783.23
J2051I0RAZ 14,4449.90 14,449.90 14,093.18 [36E.72) 14.053.18 13,224.57
J205IGEVE 48,601.36 48,601,368 33,286.35 [15,215.01) 33,286.35 37.839.89
205GV ME TOE,104.42 TEE,104.42 73305628 [23.0458.14) 733065628 T2E013.58
JR20BIGEST 1,393,976.08 1,.393,975.08 1,386, 720.00 [7.255.08) 1,386, 720.00 1,194.100.16
J2056CAHE 288382118 288352115 2.879,280.00 [4.541.15) 2.879,280.00 2,165,166.17
3BTZARAER 229,523.08 228,523.05 226,158.95 [4.364.10] 226,158.95 136,043.94
IEZ3IFHEER E19,791.82 E19,791.82 E00,458.90 [19,332.92) EO0,458.90 47896052
62420324 7.180.72 T.180.72 4. 845.00 [2.345.72) 4,845.00 4.4649.70
IE2420GAS 539,299.57 59,299.57 32,886.38 [26,414.19] 32,886.38 30,959.43
IE243TACH 32740673 32740673 330,796.10 3.389.37 330,796.10 27204415
362480407 2E0,2E5.57 260,265.57 254,673.04 [5.592.53) 254,673.04 136,162.00
39528FREE4 1,330,292.00 1.330,2592.00 1,328,363.57 [1.928.43) 1,328,363.67 T46,782.44
39533GAA0 B43,753.86 54376386 546, 796.93 3.043.07 B4E, 796,93 315,164,249
40420HEED E.936.37 £,935.37 5.526.00 [1.410.37] 5.525.00 12,417.00
40420HFLT 130,624.18 190,624.158 130,580.00 [44.15] 190,580.00 143,060.00
40430MAES 41,265.80 41,266.80 45593232 4,EEE.52 45,932.32 34,826.50
40431HATS [134.52] [134.52] 862 14314 B.62 241372
40431KAED B51,885.24 B51,885.24 530,385.00 [20,900.24] 530,985.00 487, 414.41
HIEIFARE 112,593.99 112,593.99 13,513.91 A19.52 113,513.91 H2,006.70
HIEIFHCD TAT 32T 73T THE8E2.27 [2.4E5.47] TEE862.27 514,816.60
HIEIFHLUD EA0,364.45 EG0,354.45 E47,115.15 [3.239.30) E47 11515 39657801
HIEIFLRZ 1,705,814.72 1,705.814.72 1,697, 937,25 [T.AT7.47] 1,697, 937.25 1,011,354.71
HIEIFMGE 2.419,551.32 2.413.551.32 2,403, 730,34 [15.820.98) 2.403,730.34 1.439,167.38
HIEIFGEUID 1,316,980.92 1,316,980.92 1,305,196.95 [11,783.97) 1,305,196.95 T56,360.22
HIEIFTMS 151,806.38 151,806.38 150,863.73 [341.65) 150,863.73 B2,975.68
HIEIFWES T10,718.91 710,718.91 TOE,013.06 [4.599.85] TOE,013.06 39E821.83
HIE4LAES 1.419,608.13 141350813 139367168 [26,936.45) 1,393 571.68 T10,171.19
43733EARPE 3.520,348.31 3.520,348.31 3.514,276.79 [B.071.52] 3.514,276.79 1979,133.42
43739EEJG A03,187.10 A03,187.10 A02,030.24 [1,156.7E] A0Z,030.34 E4E.5E0.15
45254 MMPE 1912,632.97 191263297 1,890,544.59 [22,088.38) 1,890,544 .59 1,214, 86042
45254 MF AT 1,510,579.29 1510,573.29 1.510,519.68 [59.61] 1510,513.68 472, 265.55
15254 NP GE 4777328 47, 77328 47,461.54 [311.74] 47, 461.54 ZE,146.68
45254 NP UG 531,101.50 531,101.50 531,156.09 53,59 531,155.09 303,882.33
45254 TSMY 467, 264.14 467, 264.14 463, TET.E2 [3476.32] 463, 7ET.E2 188,857.29
45EEOL4F1 862176 BE21.TE 22457 [2,397.19) 22457 44913
45EEOLGH] v.297.70 T.297.70 3,543.86 [3,753.84] 354386 5,888.58
A5EEOLY D3 3,083.52 3,083.52 26242 [F21.10] 236242 3,409.33
A5EEILW 36 ZEEEALTE 2EE591.76 254,314.76 [14.277.00] 254,314 76 1456,509.89
45EENLW DT 294, 78676 294, 7RE.TE 298,213.95 342709 298,213.95 246,260.88
A5EEOLY W3 354,526.86 304.526.86 33955489 [14,971.97] 330.,504.89 120,018.91
45EE0NDHYE E73,093.50 E73,093.50 ED94T4.26 [13.619.24] EDO4T4.26 435,341.00
45EEONFES 461,814,458 461,814,438 421,909.93 [39,904.55] 42190993 242, 336,66
45EETWALE 451,021.01 451,021.01 456,860.38 483437 456,860.38 2E0 73344
1BEETWALCZ 19,343.09 19,343,009 2748455 14148 2748455 22,064,583
46624 THES E7a3046.81 E7an46.81 EF2.871.06 [ETE.TE] EV2.A71.06 44042085
1EE2ECESE 4,419.53 94,419.53 g3,142.04 [1.277.39) 2314204 129,54 7.10
4EE236AHY BE. 70 56,70 40.00 [16.70] 40.00 ga.22
H2BZZEALD 52,869.83 b2, 869.83 439,830.00 [3.039.83) 435,830.00 5,565.00
H2hZ2IAGh T8,318.03 8,318.03 E¥,EE0.00 [10,658.03] E¥,ER0.00 Aha82.72
h2hz4vacd 1.431,560.26 1431.560.26 1.425,789.45 [3,770.E1) 1426,789.45 BEETTE.19
H2h24YAFD 1.330,313.66 1,330,313.66 1.323,958.37 [6.355.29) 1323,958.37 T18.348.63
ATE433FFE 166, 758,56 166, 7H5.56 155,795.41 [10,963.45] 155, 795.41 4712248
ATE433G W0 129,599.92 129,893.92 95,595.91 [34.304.01] 95,595.91 J2m22.87
A7E444801 [27.38) [27.38] - 2738 - -

Ranzizae: 44, 715.26 44, 715.26 43,830.90 [884.36) 43,830,590 45,145.86
anz4UAET 136,248.71 136,248.71 139,002.32 2.7536 139,002,532 131,744.60
EIT4510G3 139,522 46 199,522 .46 197,919.91 [1.E0Z.75) 1597.919.71 167, 743.72
EIFROFAED 47, 716.63 47, 7I6.63 43,850.00 [3.866.69) 43,850.00 3496157
EIFEIJAGE 1929.02 1923.02 1,0580.00 [849.02) 1,080.00 375180
EIFEIVAGT 17113 17113 120.00 [51.19] 1z20.00 405.73
EITBEF AES EG5E.92 E5E.92 320.00 [336.92) 320,00 197638
E1315REE] 45553441 455,534.41 451,268.11 [4.266.30] 451,268.11 288.565.67
E3E725ACT 129,822.30 129,822.30 125,070.00 [4.752.30 126,070.00 101,501.43
E4352VLRE BEV.EEY.03 BEY.EET.53 546,735.93 [21,931.54] 545,735.93 G06,436.40
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Amortized Cost

Amortized Caost

befaore Cumulative Projected Cash Fecognized Amortized Cost :
Gl Cumulative Adjustment heliira I Fliom I:I'I?TI after OTTI EaEialte
) oTTI
Adjustment
ESI0EF AES % 559.475.56 | ¥ ¥ BRA47E56 | £ 3963472 [ % [18.790.84)( % h39.684.72 381133.39
ESI0GF AGT 21,383.20 21,383.20 11,100.00 [10,283.20] 11,100.00 37,4436
EBE3GVLISE 27162240 2T1EZE.40 2TE039.67 EA1T.2Y 2TE039.67 21789260
EEI2E4AFE 154286 154286 300.00 [E42.8E) H00.00 162644
T432EMAET 168,040,238 16E,040.28 17753478 9,494.40 17753478 10354811
T432EMACE E7.873.80 E7.A73.80 E7,393.37 [GE0.43) E7,393.37 40,310.37
74924 AHE 961.58 HE61.58 450.00 [511.58] 450.00 A73.10
T495IFET4 362,965, 75 36296575 130,817.07 [172,048.65) 190,917.07 219,714.77
T495IFEYa 145,218.79 145,318.79 43,239.87 [10z2,078.92] 43,239.87 T4,611.01
TEI4MAAZ 1,414,024, 73 1,414,024.73 142177752 ¥.r62.74 1421777 .52 B0Z,856.66
TEI4MAED 22447734 22447734 236,258.08 1,780.74 23E,268.08 140,715.40
THATOJALD 10,485.15 1048515 £,340.00 [2,145.15] £,340.00 15,783.00
THATIEAKE §,795.97 5, 795.97 5,100.00 [695.97] 5,100.00 14,144.50
TENDGJES BG4, 062,51 EE4,062.51 E29,831.11 [34,231.40] E29,831.11 G2E,056.81
TETOH4ME £4,729.19 84,729,019 8660866 1,879.47 8E,E08.66 48,630.06
TENIHKRE 12M,222.16 127122206 H96,875.80 [274,346.36) H96,875.80 70459443
TENOHK 4 239,602.43 239,602.43 A7,123.49 [142,475.94] A7,123.49 £8,503.30
TEIIEF MG 1,385,807.66 1,386,807 .66 1,368,709.71 [27,097.95] 1,358,709.71 964,194,595
TENIBF 6 [F35.56] [F35.56] 9328 B20.84 93.28 111.26
TEIIEMM 770,909,592 T70,909.52 TEES03.27 [4,406.E5] TEES03.27 448,944.27
TENIERJS £4,994.94 E4,994.94 E5,169.50 174.EE E5,169.60 32,7716
TENIEWPS 1,485,188.29 1,485,188.29 1,509,506.38 24,318.09 1,509,506.38 £44.585.88
TENIEWSS 29.61 2961 17652 [12.09] 1762 1743
TaR43ASM2 45,161.38 85,161.38 86,656.89 1,526.51 06,E86.89 B7A03.29
Tan4aaY Al 208,248,848 2hi.248.88 20197544 [E.273.44] 20197544 115,069.68
TaR43AYED B7.030.44 B7.030.44 194283 [2.102.13) 49,4283 26,7010
S13TIEAAD T2rrias Ta2.rrias E9,6860.13 [3.089.29) E9,685.13 53,049,558
2IETIMAKT 5,200,934 5,200,934 120,00 [2,080.94] 312000 bEER12
24752CAET 43,806.97 48,806.97 46,960.00 [1.846.97] 46,960.00 16,967.50
SEIETI0VT 160,584.52 160,584.52 Ba217e [8.7E2.80) 18182172 25,196.53
BEIDTIGGET 589418 589418 FA448.27 [2.445.91) 344827 4.548.40
SEITIVRI 235, 7E6.99 230,766,939 23r 42164 1,654.65 2ar 42164 16398211
SE35EAHE B02.33 E02.33 400,00 [202.33) 400.00 53883
SEIDBRURE 44, 70388 44, 70388 266343 [42,040.45) 2EE3.43 PR RN
SEIDIAEAE 1.015,886.48 1.015,586.428 44596543 [BE9,921.05) 445,965,423 TIDETIET
BE35AACOS 100,232.63 00,232.63 10,711,354 0475.71 110, 711.34 90,501.24
BEIDAACE] 34,079.33 34,079.33 22,911.25 [11,165.08) 22,911.25 40,025.47
HEIDAAEH2 £5,155.02 E5,155.02 42,739.08 [22,415.54] 42,739.08 8,938.36
BE35AANHE 165,675.06 165,675.06 164,305.64 [1.369.42) 164,305.64 124,615.08
BEIAARKE AhEA21.25 BEE921.25 399,238.38 [199,682.87) 399,235.38 33584702
BEIDAAZER 187,375.97 18737597 114,300.01 [73.075.96) 114,300.01 8736426
BE3DABLSS [262.45] [262.45] 29,634.94 23,897.33 29,634.94 3.218.01
BE3E30AA3 1.219,188.22 1.218,1558.22 121230903 [6.879.09) 1.212,309.13 EREGIF.T2
BE3E3HAES 418,215.09 415,215.09 455,565.95 AT4T.EE 455,565,595 38396345
BF2z2vAME 307421 307421 2. 7E0.00 [314.21] 2.7E0.00 2252142
3292270ES 13,7304 13,7304 12,566.15 [1.163.99) 1256615 10,137.97
H22ZFEFS 1.046,553.558 1,046, 553.558 1.0:39,976.45 [6.607.13) 1.0:39,976.45 0552828
92925CEET 43366012 43366012 427 407 46 [6.252.66] 427 407 46 280,503,591
939335 a0 3.416.50 416,50 E21.71 [2.794.79) E21.71 263301
939336383 17.295.29 1729529 15,570.67 [1.724.62] 15,570.67 16,304.41
93933651 39,2361 33,2360 38,320.15 [915.96] 38,3208 32,715.36
939336HET 1.946,524.02 1946, 524.02 1.935,272.75 [1.251.27] 1935,272.75 1.208,239.19
93934F Q6 1.590,251.83 1.590,251.53 157173572 [18,516.17) 157173672 311.555.64
33934KAET 2TE6E1EE Z7EEE1.5S 27363458 [3.045.70] 27363488 27493053
93935A08E2 9,595.43 9,595.43 16,735.04 T.202.55 16,795.04 17.529.51
93936.JA0M4 58562 E85.62 2ir.26 [465.37) 21725 9,276.07
S437TEVAFZ 1.020.53 102053 Ez5.00 [395.53) Ez5.00 1,051.40
S4953TAED 1,355,220.28 1.306,220.28 1.344,324.96 [10,895.32] 1344, 324,96 1,150,154.56
94353vACa 3.005,240.67 3,705,240.67 307483245 [130,408.22) 357483245 3.471,148.94
94953 A2 TES,030.05 TEE030.08 TEOE04.63 [F.425.39) TE0,E04.63 E18.929.41
Totals % 94,759,859212 | % ¥ 94,759,859212 | % A1,39,792.71 [ & [3.440,033.41)] % 91,319, 792.71 £1,154,481.73
The following is the impairment listing for loan-backed and structured securities for the three months ended September 30, 2009:
Amotized ozt Amortized Cost
CLSIE befare Cumulative before Projected Cash Recognized Amortized Cost Fait Yalue
Cumulative Adjustment Flom aTTI after OTTI
) oTTI
Adjustment
[T =] 3 n4E1E2E | § 3 ¥ B4ER2E | % hEAng4? | ¥ [1.556.86) % 52,958 .42 45,426.70
00437ECTE 413,257.00 143,038 74 B0E,295.74 B1600.42 [4.695.32) B51,600.42 438,691.19
00442GA02 165,311.30 41154 172,322 .84 150,621.07 [21,501.77] 15082107 131,390.97
00442.J5E4 ATEE29.91 127,056,582 439,686.73 410,412.04 [89,274.63) 410,412.04 27432354
00442KA03 140,111.68 31,045.139 171,156 .87 136,394 .66 [34,762.21] 136,394 .66 85,435.80
004421401 161,945.11 [5.349.97) 153,595.14 16,372.93 [37.222.21) 16,372.93 90,557.07
[T 30,475.99 15,050.75 05523.74 A7.392.97 [43,136.77] 0739297 4299675
01353GAEG 20,285,958 43, 36987 £3,665.85 E3,E71.ES 15.50 E9,E71ED 91,298.65
02146 A03 37E,334.08 [25,600.95) 300,733.07 32195181 [25,731.26] 32195181 173,696.62
D2M4TCAA] E80,929.55 [46,338.88) E34,590.67 E34,6258.55 R E34,6258.55 40545217
D21470ANYS 0452832 142510 BB, 05342 54,854,600 [11,198.82) 54,054 .60 3761504
02150MAET 2.629,063.01 [314,613.70) 2.314,449.31 221,085,868 [103,363.45) 221,085,586 1,445,449.64
O2EENCAHS 16,655.05 842636 25,1141 25,120.83 942 25,120.83 8.429.97
O2EENTGEMNT 1,001, 701,06 - 1,001, 701.06 930,332 41 [11,368.65] 990,332.41 532,685,790
O2EE0THLD 8620712 [11,367.10) T4, 5040.02 T0,867.E6 [3.972.36) T0,867 .66 32,158,714
O2EENTHTS 20,754,139 13,594,580 34,348,939 FEREEN [1.526.78) EER R 2360272
OZEENTJED 354462035 (2852711 3.516,093.24 34T2228.87 [43,864.67) 347222887 1,667, 54693
D26ED:AD0E H60,579.29 [24,217.55] 936,361.74 32377130 [12,590.33] 32377130 510,460,532
040104614 BES,358.53 - BEGE,955.53 EEG4,892.25 [4.096.28) EE4.892.25 BE1720.69
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biefare Cumulative Projected Cash Recognized Amortized Cost :
Bl Cumulative Adjustment Hefare Flow oTTl sfter OTTI RaliFe
) aTTI
Adjustment

040104 WE 3 48344304 | § [15,34E.15) 4E2.101.88 | 39300881 [ % [75.093.07) 38300881 2E6,004.00
040104 TGE EZ2,286.08 [337 4E) B2 54862 B1612.30 [10,936.32) B1E12.30 30,670.00
4544 TAHET 12222714 [25,298.249) 4E,928.85 9E,925.86 0.01 9E, 92856 122633
NE53R0OCF3 1,402 560,33 [153.637.19) 1,254 91314 125491314 - 1,254 91314 224,744 54
NGEIRT A A0 1,251,756 54 [322,056.54) 424,700.00 323,700.00 - 429,700.00 270,000.00
NB94EH1WE 2899108 [20,058.90) 893218 293156 [0.62] 293156 2E.915.99
NB94E=EYP2 99,77E.E5 - 99, 77H.ER 92,984 42 [, 794.23) 92,984 42 5411163
0B948E 7 180,234 .91 25,954 32 206,189.23 199,836 .41 [E.352.82) 199,836.41 44.880.80
0594945R5 3BE 45317 - 36645317 35447371 [1,979.4E) 36447371 305113.23
059496HGE A ERE R ERE 775,095.60 [13,417.53) 77509560 71324618
0594941 H1 32044810 - 32044810 317 16R.50 [3.282.60) 21716650 275,590,732
DEOSOHEY3 18,9485 11,378.92 20,327 58 30,060.24 [267.34) 30,060.24 ELE]
NEEEZ0AA7 753,965.75 [23.536.55) T30.429.20 TE7FTEER [2.B52.55) 727 FTE.ER 400,955.22
07326YAGA 85,707.72 [827.79) 24,8799 74,7024 [10,175.64) T4, 701.24 F4,845.39
07334MSED 1,332 89689 [162,213.05) 1164, BE2.23 1,160,669, 74 [$.014.09) 1160,669.74 976 48762
07334033 728637 19,293 52 2E579.99 27BE9.22 1,089.34 27B69.22 3054045
073862407 14049211 [42,021.20) 9847091 TE094.81 [20,37E6.10) TE094.81 B2, 794.00
073854 AT 1,934,118.95 216,402,411 2.150,521.36 188817810 [262,3473.2E) 1,888,178.10 1,276,345.54
0738E0AES 105 508 59 E29.97 108,136 .56 95,352 53 [10,754.03) 95,352 52 E9.5EE.40
0738EHCP4 7485957 24,114 B9 99,1742 49,939.42 (49,234 87) 43,939.42 18,240.98
0733EHENT 39,86E.99 12,709.94 h2E7E.82 43,696.37 [2.850.4E) 4969637 10,7217
0738EH.ILE 28,985.44 911107 38,096.51 19,137.58 [18.95%8.93) 19,137 .58 302576
07386HSFA 21,735.99 1.810.74 23546.73 33 7TILE [43,835.12) 337161 44,137.99
07336HSPT 942,789.86 - 342, 789.96 434,354 43 [5.435.38) 934,354 43 BEg.423.44
07387I0F & 49,9587.05 [7.445.86) 4254113 25,148.95 [4.392.24) 55,148.95 45,3491
073879292 1,131 456 17 1716724 1,308,613 .45 1,133.280.81 (115,332 64) 1.183,280.81 43257116
07389V AAG 177.704.30 [18,459.91) 153,249.33 151,211.91 [8.037.45) 151,211.91 140.511.33
07400= A4 E54.532.80 [252,846.65) 43163612 400,011.07 [31,675.05) 400,011.07 19812354
07401EAAT 55469585 - 554 ,695.83 43047644 [74,219.44) 480,476 44 309,268.89
07401LEAD 20,185.26 3,358.74 2854400 24,493.97 [4.050.03) 2449297 2E,75193
07401UAES - 3113423 3113423 - [31,134.23) - -

072008 1963,634.93 [49,516.92] 1.914,117.95 1,904, 440,30 [9.677.65) 1,904, 440.30 1197 167.12
1248MERES 220,336.10 [16,561.85)] 203,774.25 150,341.12 [53,433.13) 150,341.12 129,009.18
124 8MERGY E7,036.21 30183 76,054 .62 E1312.23 [14,242.39) B1812.23 B8z
124 8MGAJ3 28.877.25 [BE4.4E) 28,262.79 2824963 [3.18) 28,249.63 28,566,232
1248RHADA 207,2:39.90 2815112 235,291.02 201,329.81 [34,061.21) 201,329.81 12,603.89
124 38N AED 3,264,534 [3.6TE.A7T) 4,587 .37 284,168.08 [30,413.29) 294,168,028 22712226
12544 B3 173,604.51 [G7.634.29) 15,870.12 115,968.80 [1.32) 115,968.80 169,083,223
12BETAMF4 TIETZEE 2812133 107,793.599 103,6E63.62 SEAED 10866362 121121.24
1ZEZIEAK] 279765 108115 387870 104082 [2.837.88) 104082 324185
1ZEZIEALY h28.20 1500939 ET73.24 8375 [B95.419) 8375 192.86
1ZE3EFPALS 108459 [31.35) 1053.24 13.03 [934.21) 19.03 1.081.86
1ZEEEHABD 291,010.99 [99,860.10] 131,160,849 17374287 [17.412.02) 17374287 189,430.15
1ZEETOHGE 106543713 - 106843713 1,068,509.40 TEET 1068,209.40 115207725
1ZEETOTIZ 18,522 45 [E40.74) 1788172 17,144 BE [737.06) 17,144 BB 15,102,560
1ZEETOW T T13.567.40 [18,000.432] 00,566 52 E83,269.36 [17.287.5E)] E33,269.36 A0E.547.03
1ZEETFE.JZ AT AT 79,391.458 466, BE2 82 J98.882.28 [77.980.54] 398.882.28 206, 899.47
1ZEETG402 1914.31 294.13 2.208.44 2.209.21 077 2.209.21 2.TE3.26
12EETGMED 2083,323.04 [32,86817) 2050464 87 204673951 [3.726.38) 2046, 73951 1130,269.41
1ZEETGREZ A7EE35.12 [B3.475.53) 913,369.53 A02,602.96 [10,75E.57) 903,602 96 B22E18.71
12EETGRWE 126, 700.05 [9.138.90) 116,501.15 N2,897.07 [3.604.08)] 12,897.07 33,316.40
1ZEETESZ0 1539,024.67 [CEREEREY] 14639,985.13 1.463,724 61 [E.2E0.52) 1463, 72461 838,604.56
1ZEETEWFE 1060,792.71 [7E,77a.02] 924,013.63 338, 70415 [45,309.42) 938, 704.15 A7 3IE3.25
1ZEEEAIGE B13,77337 [29,306.50] 72446687 TO7 36642 [17.101.45)] TO7, 36642 20617552
1ZEERA4ES 173,181,785 [87,497.08) 1,035,584 63 1,085,524.53 - 1,085,584 63 BFE27a1
1ZEEEALY] 2B 73377 166054 28,294,561 2842258 2795 28,422 56 45,938.83
1ZEEEACEE 37174409 (11,287 44) 360,366 .65 360,366.65 - 360,366 5 2E8.595.59
1ZEERACZE 4E1514.55 [1r.831.21) 44368334 424 336,88 [19,346.4E) 424, 336,88 244, 027.86
1ZEERAEYS 1,235,635.99 [79,005.91] 1,166,530.02 112168822 [34.941.88) 112158822 EEE,244.5E
12ZEERAGWS 108, 735.86 [B.532.02) 100,267 .84 93,013,748 [2.244.08) 93,013,748 53,960.00
1ZEESAPFE 24,610,655 - 34,E10.55 33,718,236 [B95.19] F3,715.36 24, 74962
1ZEESANFT TE3E40.11 [13,010.78) TP0E29.33 TE4,084.31 [B.545.02) TE4034.31 413,174.97
1ZEEEEALT 27.658.30 780565 35,493.92 38,7760 282.03 35,7760 44 37357
1ZEEEEBTT E.292.480.45 [262,960.05] E029.511.41 5,457, 795.45 [671,715.95] 5457 75,45 3.180,219.62
1ZEEEBE 33 2830896714 - 2.830,867.14 268487497 [145,332.17) Z684.874.97 141332494
1ZEEI4M4E 25424290 - 264,242.90 239.411.23 [14,83167) 239,411.23 13,213.52
1ZEEIFKRZ AT041.23 [1,191.43) 35,849.80 35,8804 3061 35,8804 2700424
1ZEEIFF 23 261,960.94 [3,20257) 248, 7337 15140218 [97,366.19) 161,402.18 211,030,432
12ZEEIFF 3 43,493,868 26,8075 74,2070 T4, 377.85 T84 T4, 377.05 FAV. 38092
1ZEEIFYDZ 128 612.03 [757I0ET) 121,041.26 118,511.48 [2,529.88) 18,511.42 106,225,968
1ZEEIFWE2 13097273 [1E21.97] 129,360, 76 128,448,732 [902.03) 12844373 87 EE3.44
1ZEEIGKHZ 1694, 207.08 [33.426.70) 1660, 780.38 1653.5911.20 [B.269.18) 1ER3.911.20 83,006,238
1ZEEIGRME R EEEERG] [69,708.89) E33,173.42 B3, 739,30 [2.440.12) E36,739.30 32276442
12EEIGROE 1887 70226 [195,761.21) 1691946 45 1,691,952.69 7.4 1,691,952 69 24706420
[FEEELE 7185814 - 7126214 £3.562.02 [2,306.12) E3.552.02 a747EE
12EEIGURD 513, 7234.65 - 512,734 E5 49544284 [23,290.21) 49544204 286,295.56
144542 0B5 45285441 [5.094.20) 447, 760.21 JEITEE (G, 142.99) FEICES 427194 57
1TITGMEE 3.552,965.45 [202,750.54) 3,350,214.91 3,350,214.91 - 3,360,214.91 3430877
1T3TGPE2 257930452 [E73,194.63) 1,90€,109,23 1,806,109.90 0.0 1,90E,109,30 1,707 B91.50
1TI07GEY D4 E25.931.04 [7631.78) ET3.239.26 ETE.239.26 - ET2.239.26 ETA516.32
[EEEISEIEE] 1,220,291.13 [36,808.73) 1183 482 46 1,003,809.45 [1I72E720) 1,009,209.45 243312,
TTHOUAER 4,323.00 [2.342.82) 1,886,128 414.20 (1571348 414,20 318150
1T ACT 19514824 3755410 23270234 184 426,74 [48,275.60) 154 426,74 13007883
THETAHE 14773745 [17.664.95) 130,072.50 112.327.02 [17.745.45) 112.327.02 119,726,233
2ER40VIFT 445,029.34 138,974.78 BET.004.12 BE3TIET [3.27245) BE3TIET 120,336.00
2ERA40YLITO 17169343 47 BRS.24 219,352,723 21695043 [2.402.30) 216,950.473 113,503.06
22B4HNETE 163,068.20 E9,318.56 238,386 76 223EE1ED [14,836.13) 2E3ER1ED 135,226,732
2EE4INFLE A04,443.50 [12411.75) 432 031,75 43203175 - 482031.75 22620378
225410401 134,083.80 127, 7TR0.05 2E1,843.85 25805788 [3.785.97) 258,067 .88 125,050,368
22B4I0F K3 4774029 [10,961.51) 36, TRE.TE 3677730 [9.43] 3677730 3289433
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22h0LIRS 3 9264904 | % ThE0LT4 16226082 [ % B1E97.92 | & [E.BE2.9E) 16154792 T3IT0.7E
2RIV EE £1925.93 2473897 2E,BR4.90 85,460.32 [1,214.58) 26,460.32 9,766.08
2XE41SFLT 1360 [165] 11.35 1.08 [10.87) 1.08 796
22541501 242 £29.88 [131.75) 24249813 24249514 0.01 24249814 5705626
2IB41SRCY 127179.80 27923 154,439.03 154,499.0% - 154.435.0% 1261374
22B450RGE 12,330,583 [7.873.83) 4 48670 4 45670 - 4 45670 4, 78169
2EB4WOEKD 3654304 [28,364.77] 717837 3,160.95 [4.027.42) 3.150.95 24,334 44
22R4WONET 2381833 [24.730.22) 213423.09 181,880,232 [31.542.8E) 181,880,232 123516547
232430808 14228697 [11,285.00) 131,000.97 117 B26.52 [13,374.44] 117 B2E.52 E7BES.TE
2I244LAET 49,952 96 [8.058.35) 41,894 B0 3E,218.60 [5.67E.00) 3E,218.60 30,030.00
23245000087 2BEEE0.1E [10,E53.62) 246,008 54 242 B34 57 3371487 242 B34 57 135,703.64
232488480 142 38062 [9616.34) 13273428 118,302.25 [14,432.03) 118,302.25 4717655
23332UACE 4E3BET 49 [122.33] 46344516 457 E79.03 [5,7EE.13) 457 E79.03 26433387
23332UEVE 1262 475.20 [£1,086.25) 1.181,388.94 1,181,388.94 - 1181,388.94 72999397
23332UCH4 2781495 - a7.814.95 25,834 49 [1,380.4E) 85,834 49 [
233320005 2.501507.03 [71.848.28) 2429 E58.75 2,419,289.06 [10,3649.64) 2,419,289.06 1,454 77642
23332UF 14E,162.E6 [B.794.23] 139,365.42 139,365.42 - 139,365.42 7B, 73307
25150F AN 82132 [408.37) 412 95 44.10 [363.85) 4910 12.82
2B151I0FE4 542 BER 3R [13,837.33) B2g.718.03 47968996 [49,029.07) 47968896 34783070
2B1510MCS 1,080,338.82 E94,279.91 1,774, B18.73 177164987 [2.969.85) 177164987 3EE.862.10
2EHOMAFT A72,309.43 [459,592.15) 41271628 450,112.10 3739582 450,112.10 27.858.00
2EH0% ADI0 549,247 45 2B1,057 32 210,904 77 47645424 [334.419.93) 476 404 04 131,787.00
024704803 3323 - R R 27,394 4 [B.228.80) 272944 16,334.00
31E599AEE 321048 - 3201043 EINEENE [958.36) 322z 3014146
JaM0AB2 48,331.70 5.605.92 B4 53762 53,9136 [G2E.26) 5391136 2065658
320510RAZ 15,322 44 - 15,322 44 1450295 [319.49) 14,502 .95 13,393.80
320510033 7505224 [4.364.38) 7068786 7069314 528 70,693,104 BE.695.53
J205IGEVE 50,605.95 - B0,608.95 45,241.70 [1,367.25) 43,24.70 £4,090.77
J205IGVIN2 414, 769.65 - 414,769.65 407 532 45 [7.187.20) 407 5a2 45 26307780
J20RIGZST 1,544,556 14 [98,988.56) 1,445,897 .52 1,393,975.08 [B1.922.50) 1,393,976.08 1,137 58672
32056CAHZ 3023067 64 [120,652.34) 2,302 415.30 238382115 [18,594.15) 2.883,82115 2,206,993.85
JE729RAEE 33306465 [5,793.83) J2T.270.82 264,281.87 [72.995.495) 204,281.87 262,069,230
JEZEEFLGE 33,285.42 [5,847.24) 2743818 2753338 A5.20 2753338 33,840,533
JEZIMEBE ThEAT3.24 [24,723.78) 734,149 48 EVZ496.87 [E1,652.58) EVZ 49687 A06,458.38
JE2IMF SR 163,465.58 [B.732.51) 167, 733.07 128,412.70 [19,320.37) 138,412.70 A7, 746.92
JE2IMSGEE 44 506,60 [8,727.89) KL 36, 784.03 B.32 35, 704.03 23,2340
JE23HEEY §,290,633.21 [238,997.73) 5,051 535.43 5,054 663.20 N P 5,054, 663.20 4, 375,036.70
JE2420324 12,459.03 247310 1493213 718072 [7.741.41) T1a0.72 4,748.70
JE24z0BNYE 173342 [1,339.35) 171,774.07 171,787.34 13.27 171,787 .34 178,563,256
JE2420GAE 16,136.27 [35,8749.07) 80,266.20 59,643,968 [20,607.24] 549,643 96 43,7 78.81
JE2437ACH 396,055 63 - 396,095,682 37726168 [15.844.00] 37726168 300,016,398
JE244L8810 79,264,968 [961.77) 7a,203.19 T4,098.16 [4,208.03) 74,092.15 E4,696.01
JE2480407 339,085.35 [35,158.04] 30392731 275, 863.40 [28,057.91) 275,869.40 174,966,230
J96R3ERAEBR 1.638,931.92 [27.045.94] 1611,883.04 161,883.04 - 1611,883.04 834,E667.08
J96R3EREE4 1.427,169.92 - 142716992 1384 83377 [42.536.15) 1384 633,77 748, 753.68
F9R38WFHE 24083257 [31,093.93) a09, 738 .58 T93,106.68 [16,631.90) 73,106 .68 399,445.52
FAR3EWHFE 4,019,810.33 [2E1,E93.67] 3,708,116 .EE 3,6EE,287.65 [91,829.11) 3BEE,287.6E 1,894, 740,38
FER3AGAA0 BTE237.73 - B78237.73 BES,TTE.23 [9.461.60) BER,FTE.23 326,488.74
40430HOCS 238,062.94 - 238,062 .94 230,493.94 [7.B55.00] 230,493.94 1777767
404 30HEED 1n0zvay [2,295.88) 873131 EA30.37 [1.795.94) E235.37 10,470.60
404 30HFLY 196,617.59 - 195,617 .53 190,624.18 [4,993.41) 130,624,128 131,866.00
40430MAES TEEBITAZ - TEEIT.12 49,284.77 [27.332.25] 43,284 77 42,296,365
404 31HATS JETETI [7.55] ET3RE] 42026 [3.244.92] 42026 4, 79625
404 31KA AR 15,879.24 - 16,879.24 14,783.48 [1.035.2E) 14,783.48 1266204
404 3KAED E33,535.87 14,579,105 TOE7E.02 BR1,886.24 [156,289.73] AE1,886.24 427, 7361
4GP AZE 126,578.16 [10,726.E2] 115,861.54 18,509.02 [342.62) 115,509.02 83.407.35
HIEIFFR3 1E7ETFETE [4,26:9.09) 163,303,689 1B327313 [30.56] 16327313 106,929.75
H1EIFHCO 817,343,085 - 817, 343.05 B12,449.29 [4,993.78) 212,443.29 482 960,48
HIEIFHLUO E72433.84 [9,324.80) EEZ,169.04 EE1041.02 [2.128.02) EE1,041.02 390,211.72
HiEIFLRZ 1.733,611.92 [48,705.53) 1.744,906.33 1,735, 70243 [9.202.91) 1,736, 702.43 1,023,239.09
HIEIFMGE 252658623 [63,738.21) 246124762 244853304 [13.314.48) 244803304 1.444,079.47
ARG 1,389,530 65 [47.132.53) 134246712 1335221 [10,9:35.01) 1336221 T4 78312
HIEIFThZ 160,563,711 - 160,563,711 166,061.29 [6.51242) 156,061.29 52,204.70
HiEIFWES T46,871.54 [20,631.558] T2h,239.99 T13,926.16 [5,313.83) T13,926.18 396,986.28
HiG4LAESR 1560,608.64 [14,068.87) 1546 639.77 1.478,078.05 [BEAELTZ) 1478,078.05 T34, 770.09
437IEARZ 380013723 [136,726.51] 3664 360,72 3,664,360.72 - 3664 360,72 2133 E74 46
437 39EEJS 341,040.68 - 341,040.68 934 441.26 [B.599.42) 934 44126 EEV,283.74
4507IKDDO: 308,027 .63 [2.947.91) 308,073.77 Z2ET, 26617 [A47.813.60) 26T 26617 Zh1,707.22
A5254NIGS 139,486,550 [826.88) 13866967 13856871 [100.96] 13856871 83,643,256
45254 MIF3 2054132 4 4TEATY 25,517 49 21,7463 [3.771.36) 21, 74613 805377
45254000 37 BET.A3 [1,145.74) A6, 72219 HE,T22.19 - 6, 72219 BV, 78323
452540 IRE 1263182 2.959.87 15,591.73 14,993.45 [593.33) 14,993 45 11.562.29
46254 ME A4 14,580.75 EEERE] 16,565.54 14,739.87 [B28.67) 14,739.87 3,454.85
46254 hEDE 175, 156.04 - 175, 166.04 174,470.38 [EE34.6E) 174,470,328 12,567.74
45204 NEF 2 27434739 [E32.39) 3737400 73400 - 3737400 23204970
45204 N ES 991,694.60 [1E1G.47) 2480,079.12 96340213 [20,675.94] 96340213 EEE,027.05
45254 NNPE 2,016,155.43 [7.E43.25] 200851218 1,965 606,06 [42,906.12) 1,965,606 0 1,190,938.98
452584 MF 89 1573.119.97 [5G, 772.35) 1567 246 62 1,565, 741,53 [1,605.0:3) 1566, 741.59 964.826.94
45254 NPGE EE,317.49 2,240.50 fEEE] 53,944 EE [21,812.33) 03,944 B 2822508
45254 NPUG AREGB20.57 [5,172.08) nh3242 62 L] [457.E1) B2 20491 [ERCEED
452E4 TMET 3728270 17 489.33 b4, 77202 0320734 [1,564.69) B3,207.24 2029256
452E4 TSMT A09,254.03 - G03,264.0%2 426,942.49 [22,910.54) 486,942 49 28, 771.e8
452E4TTME 85106727 425,09.78 1,276,087.05 1.260,745.96 [15,338.09) 1.260,748.96 12,424 .5
4BEEOL4F1 43,880.01 [20,2249.54) N BE21.7E [E5.028.55) 8E21.TE [N
4BEEOLALIZ 3048358 - 3048358 237194 [4.111.59) 2E,371.99 26.539.34
4BEEOLCINT 745,895 51 [42.401.12) 747494 .33 7484012 [5.EB4.27) T4H.840.12 36632284
4BEROLGH] 23480572 [15,06:3.36) 838218 838202 [0.04] 838202 948224
4BEEOLE WS 3,397 046,85 - 3,397 046,85 3,362 78381 [44,263.04) 3,362, 783.81 1,804 48628
4BEEOLY DS 487632 h49.82 h426.14 3,403.00 [2022.14) 3.402.00 4 E46.82
4BEEOL WIE 285,708,758 [10,287.77) 2ah420.98 273,002.27 [6,418.71) 27300227 14228312
4BEEOLWOT 41865513 [93,149.15) 33.509.04 313,509.05 0.01 319.509.05 24350126
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) aTTI
Adjustment

4BEROLY W3 3 42932081 | & [35,128.14) 39419277 | % 376 430,65 [17.7E2.12) 376 430,65 205,108, 77
4BEEONZJZ B27.244.45 - B2T. 244 45 B05,074 56 [22,769.584) 505,074 56 271,303.24
4BEEONGHS 742, 209.EE - 742209.66 EEREE] [35.512.07) I EREE] 454 7ES.25
4BEEONTRO 4212484 [3,183.83) 3894101 17,806.33 [21,135.E5] 17,805.33 17.143.73
4BERONGIZ 4 Ba0,413.43 [32531.38) B47 8821 542,025,234 14623 542,025.34 399,043 41
4BEEONRES 318,286.32 181,538.81 49982612 440,345 17 [9.479.95) 440,345.17 24790470
4BEEONS 30 23798553 - 23798552 23453671 [3.448.82) 2343671 17, 710.42
4BEEONT 96 284.800.10 - 284.800.10 28115213 [3647.47) 28115213 179,932,928
4BEE1ZACY TEE28.36 [3,882.18) T2, 74618 T287EE2 130.44 T2A7EE2 BE,211.74
4EEEIEA A2 34.775.77 [3414.31) 3136146 3136146 - 3136146 24,267.39
4BEETWALE 487 57695 - 427 57598 480,536,332 [7.039.65] 48053633 27E527.09
4BEETWALCE 3894722 - 3894722 327382 [E.209.02) 32,7384 2190418
4E412BACT 2T88E18 [59,775.08) 213,041.10 193424 56 [25,616.54) 193 424 56 210,206.70
4EE24THER TTEE3T.83 [37 846.31) T38.791562 £99.995.12 (38, 796.40) £99.995.12 48917225
4EEZ7MEGA 932,083 48 [2.267.7E] 929.815.70 913,184 .81 [10,631.09) 919,184 81 Ba8.442.92
4EEZ2TMCS4 TE1E04.50 [52,447.90) 704,156 E0 E2E 67470 [23.481.90) EEGET4.70 382 93886
4EE2E4 A G] 434957 [251.01) 183 56 3486 [153.70) 3486 B
4EE2REAHS 2,179.20 [1.776.03) 40317 5E.7I [346.47) BE.70 177.08
BEB22ENT 1,244 585 59 [52.059.4E) 116652613 1,156, 757.72 23159 1156, 75772 43608556
BER221GM2 274,459.65 [15,854.43) 25860622 258 E05.22 - 268,605.22 13949137
heE221HAR 2382 26208 [298,340.47) 208392182 208380118 [120.47) 208380116 1,235, 640,20
BEBZZEALD 110,34 7.96 [52,026.4E) 5822150 h2.869.872 545167 52,.869.92 571200
BER229AGE 143,731.82 [E5,412.80) 78,.218.03 78.318.03 - 78.218.03 E3,149.51
BER24VAGY 1.583.633.21 [63.583.43) 1514,045.78 147172692 [42,322.86) 1471,726.92 821,898.54
G224 AFD 1.537.051.78 [134,543.20) 1,402 50558 1,383,368.25 [13,140.33) 1,383,365.25 709,394 .25
BEO279AA1 545,632 86 (20,552 35) 526058051 44738913 [27 691.38) 44738913 287 40696
BE02TEALE 2207384 [1,528.35) 2054544 19,510,748 [1.034.71) 13.510.78 34,3033
BTE433GE2 431544 66 [10,308.57) 4&81,236.04 47721643 [4.019.66) 47721643 260,764.33
B7E433MHE 259,139.91 [48,6749.35) 210,460.56 193,916 46 [10,544.10) 193,916 46 15.477.73
BTE433WEE 31873184 [3,200.63) 35,5312 31553120 [0.04) 315.531.20 321619.74
BTE444541 - [27.39) [27.39) [27.38) 0.01 [27.38) -

020523 26,969.19 [1.348.43) 2062078 26,663.53 1277 ZhEE3.53 26,304.22
BA020UMO 10657162 [47.096.51) 53475.01 36420.27 [23.064.74] 3642027 3698749
Ra0zizaBEz EE,0E2.41 [248.95) EG,E19.45 B0,106.75 [15,712.71) B0,106.75 4248321
BA0Z24EADA 198,641.87 28,157.65 226,799.42 160,373.55 [BE420.87] 160,378 .55 153,553,723
BA024LIAET 176,697.40 [98.12) 176,599.28 151,736.59 [24,863.69) 151,736,539 12982147
BA024WAF4 1E,976.69 [4,870.87) 112,106.82 12,105.94 0.1z 112,105.94 g.217.92
E17R0F AED BE, 77352 1.428.30 hi,206.82 47,7669 [10,490.13) 47, 71669 F2.5451
EI7ROMAET 12,887.86 - 12,887 .86 11,820.45 [1L067.410) N220.46 12,383.12
EI7R0SAES N2,219.36 [443.51) 11,776.85 101,208.62 [10,570.23) 101,208 62 93,156.02
EITR1JACY 304298 200782 BE00.30 1929.02 [ERE] 1929.02 300341
EIThIKABZ E2.134.31 [ELED] E2,043.22 B, B1E.ED [5.43167) S B7,286.00
EITRIVAGT - 2458 34581 171.19 [174.62] 17114 36083
E17REF AER 17872y [E7E.03) 1104924 ERE.32 [452.32) ERE.92 R12.78
[REREEL] 146, 716.28 - 146,716,238 83,276.71 [B7.440.67] 23,275.71 10757671
E1315REE] B27.269.53 [35.448.71) 431,810.82 47512366 [16,EE7.16] 475,123 .66 28248214
E3E728ACH 167, 313,13 [3,937.93) 163,375.20 128,822.30 [33,562.90] 129,822.30 104,227.14
E33T28AF2 A76.94 - 97694 - [97E.94) - -

E4362VLRE T35,944.93 [13,336.44] TT2E0S.49 EOV,TOE.37 [164,902.12) BOF,FOE. 37 B16,868.71
ER10EF AES [ E] [2,343.98) E43,206.11 E11,536.08 [36,770.03) E11,536.08 407,910.09
ER10EF AGT E4 65175 [517.89) E4,133.86 21.383.20 [42,7R0.EE] 21,383.20 36,167.62
EERIEVRHI 516, 76E.95 213,088.26 73484521 B47 24368 [187.001.53) A47. 84368 460,607 52
EERIEVRKE 20075363 [21,046.41] 228,707 .22 171,649.02 [G8,088.20] 171,E43.02 122,270.49
EERZEYLISE 391,824,658 - 391,824 65 20062822 [91,196.43) J00,628.22 231,831.87
EESZE4AFE 30,174.75 [25.610.21) 4564 44 154286 [3.021.58) 154286 B202.12
EZ383MCAS 1194, 775,06 [7.387.39) 118738777 1.148,825.36 [38.562.41) 1,148 825 36 Tra,153.52
E3EIMNCUS E323FT.A7 - BS237T.A7 EES,045.22 [13,332.78) EEA,045.22 402, 112.03
E3383MNOTT 1,000,713 76 [73.621.36) 521,092 .40 321,281 15861 321,281.01 A03,204.54
E3EEMOWO JEEE01.2 20003642 BE2 33763 BED,393.70 [1.937.93) BE0,393.70 144,916.68
E340zCACE 161,367.22 - 16136722 128,162,592 [32.214.30) 124,162 92 132,282.24
ENZIFDRE T3.586.12 [1.033.52) Ta3.546 .60 E347133 [15,074.67) E3471.53 B7.181.00
TOOEAFHYZ 196,529.26 20020779 446, 73704 45 172ET [1.564.47) 44517257 87,935.60
T4348UALS 2688177 136220072 1,379,083.43 1.379,023.43 - 1,379,083.43 T91,593.92
T4azzMABT 18317727 BE,051.62 208,228.79 191,277.48 [17.951.31) 191,277 48 114,862.48
T4a22MACE 88.73363 [12.241.44) TE292.19 T2.556.99 [3.835.20) T2.50E.99 44 41666
T4324LABT 147602452 [52,273.15] 142376137 1,403929.68 [19,821.63) 140392968 1,254 B7E.03
74324 AHE 141884 46,04 146388 6158 [B02.30) HE1.53 31769
7427w AME 39,554.12 13,514.34 53,063 46 B3,027.56 [40.90] 53,027 56 EE,323.09
T4 THAMY 44 46303 A0,046.29 94,509,592 334747 [E1,09:2 48] 34T 4T 118012
T4351IFETY 25942474 165,306 46 414,731.20 411,620.08 [317114) 411,620.06 172,262,749
T4aR1IFEYE 108,111.75 EO,7A7.04 166,843, 79 164 587.02 [1261.77) 164,587.02 BE,E93.44
TEI4HAERS 403,002,128 124,110,654 BIENZ.E2 45830148 [44.811.34) 43830148 129,467.14
TEI4MARZ 2,007 99187 [30,379.00] 1977 B12.87 1,606 EOE. 23 [471,0058.93] 1606, E0E.23 1.254,920.31
TEI4MAED 227 E11.88 113,811.04 4642292 247 056,86 [99,367.08] 247 065 86 138,911.75
TR40ELABE 089,540,238 [11,20:2.95) 47833642 25347450 [24,861.88) 25347455 E40.919.749
TRATOIALD 917364 9,936 70 1917024 10,485,158 [2,625.19) 1048515 15,854.10
TRATIEAKZ 4.719.77 [1,447.37) 13,272 40 §,735.97 [747E.43) 5736497 15,172.50
TEOSEELI22 20,798.80 11,995.20 2740 3258006 [206.04) 32.5RE.06 10,916,958
TENOGGES 1,120,698.65 [13,281.38) 1107 417 .27 1107 41727 - 1107 417 .27 a71rav.an
TENOGGTO TR [36,819.91) 349,7ER.26 34987227 104.01 34987227 0483221
TENOGJEG EEE 26T 44 [12,159.47] ET3E97.97 E73E97.98 0.0 [ERET] BAT.8EE. 4
TENOGZQT 1322 264.86 [14,327.248) 1,207 927 58 1,307 927 .58 - 1,207 927 58 115221712
TENOGZRE 45147512 [4.187.34) 447 28778 44736149 i 44736149 40637127
TENOH4RE 116,254,543 R 123.588.31 98,264 43 [25,323.82) 98,264 43 E2,930.38
TENOHGCA 41130.83 [7.020.13) 3401070 1456956 [13.541.14] 1456956 £,98463
TENOHKEE 857 115,84 472 42002 1,329,536 96 1,310,323 81 [13,212.15) 1,310,323.81 873,001.23
TENOHE' 4 13183738 122 026.72 26386410 249,038.38 [4.826.72) 243,038.38 113,336.55
TEINEFMG 1,581,106.01 - 1.581,106.01 147177873 [108,327.22) 147177873 1,010,063.17
TEINEFOE TAE3.36 [4.037.83) 392657 937.06 [2.988.45) 937.06 495833
TEMEELT 206,635,230 - 806 69530 733,836,538 [72.859.92) 73383638 43049723
EEEIES 86137091 [43,128.96) 218,241.95 798,736,939 [19,505.95) 798,736,939 46449543
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Amortized Cost

Amortized Cost

befare Cumulative Projected Cash Recognized Amaortized Cost :
CUEE Cumulative djustment hettira Flow aTTl after OTTI FHEV e
. aTTl
Adjustment

TEII2R.JS ¥ TEERETI | % [7.327.08)| % TIE2E1LET | § EA.00214 | % (226243 % EA,00214 | § 3442202
TENIZRMZ 217EETLTS [207.222.51) 196944922 1934 262 64 [35,186.54) 193426264 1,025 51557
TEIIEWPS 1,908, 83717 [122,000.57) 1,784,835.60 1589,805.31 [195,0:20.249) 1.589,80%.21 1,114,290.03
TEIEWSS 29651 336592 E3343 101.83 [B31E0) 10183 21347
TEIZELZ 7995217 27380249 358, 7EE.ER a68,133.03 [E23.E3) 35813203 127, 27792
TEI4GALT 20,723.83 [3,092.99) 1763094 142,08 [17 482.78) 14206 102166
TA543AFVE 107 50052 - 107 50052 45,182.94 [12,311.58) 95,128.94 10112647
795434500 44,781.75 21,707 54 71489.29 £4,175.24 [2,314.08) E49,175.24 44 867 60
Ta5434% A1 121,982.52 17098726 28297073 2VE.282.058 [16.E22.74) 2TE.288.05 107, 139.77
T95434E4 TETEAD BE,7H9.25 E4,334.78 E447E26 14158 E4 47636 2608740
205ETEACE 288.177.02 [13,769.2E) 224 40766 535.511.20 [288,296 4E) 5955120 210,970.00
S13TAEARD 8E,9158.32 1,032 8E) 85,826.4E 2110635 [4.719.11) 21,106.35 E3.043.25
S1EvARAKT 9,159.91 1565 E1 10,726.62 520094 [5,524.58) 520094 516424
S4TH2CAET 53,469.07 [2918.23) BERGZ 04 4280697 [7.746.87] 48,806.97 17.112.90
BEIRTEZA0 18,152.73 - 18,152,749 15,769.25 [2,382.54) 16,7E9.25 13,540,685
SE3ETACE? 54314054 [5,860.15) 53428066 h34,280.65 [0.01) 534,230.65 4E2 43653
BEIRTAONT 23345851 [B.825.52) 232,629.59 164,465 EE [B2173.93) 164, 465,66 2B, 638.87
SEIETAGGT 10,2498 [3474.41) E 77257 E 77257 - E 772587 273471
BEIETAYRI 266,096 .53 [2.432.5E) 26366397 24341794 [4.246.03) 249, 417.94 167, 7EE.90
SE3GTAZ4% E,295.40 4042633 4E,820.73 2050644 [26,314.29) 2050644 35,50E.23
2E3REEAHD 172055 [13.45] 170710 E02.33 [1104.77) B02.33 T44.94
SEZGIECLIE TEIEI222 [103,490.E2) EE0,141.60 E10,737.11 [B3.404.43] E10,737.11 153, 687.10
SEIRIRIGE 3Th 10932 166,2398.14 530,507 48 Rl 26544 [8,239.02) B2 26344 32299956
SE3G3RESE 172173 106040 278213 2,786.93 3.80 278693 360,74
SEIRERLEE 30,871.06 [4,071.94) 26,799.12 2E,799.12 - 26,799.12 17 43651
SE3EERLGO 2841652 15522 EE 43,939.19 4344851 [430.E5) 4344351 20,026,238
BEIREFRURE 16,045.26 35,8132 51,856.58 4377373 [3,076.35) 43,773.73 3,032.88
SE359ACDO3 12862447 [11.121.84) 117 60263 113,B5E.EE [3.845.497) 113, 6BE.EE 9339724
SE353ACE] 4217047 [B024.77) 2E,145.70 5533735 [30,808.35) 55, 337.35 4111534
HE3GIAEH? 47 46650 21E69.45 £3,124.95 £9,306 55 18160 £3,306.55 3,174.32
SE359ANHE 181,203,868 - 181,203.86 180,510.41 [B93.45) 180,510.41 13737367
SE3GABKFT E8,259.12 3159913 99,858.25 100,013.66 155.41 100,013.66 12271710
SE353BLES 28805243 [4.395.44) 28305693 28323891 181.32 283238491 23734857
SE3RABLAE 495,229.13 26186129 Th7.090.48 THT.B00.77 T10.23 Th7.800.77 1.080,269,23
SE353BLSE 39,320.36 2141518 £1,335.54 37 TIRER [23,596.88) 3773066 3319347
SE3RALFW1 196101828 [103284.57) 1857 73341 1,810,264 82 [47 4E5.59) 1810,264.82 1,034, 966 62
SE3BOKAFS 5.863,017.98 [370,290.62) 543272736 5,259,357.74 [233,369.62) §,259,367.74 307134147
SE3EIHAED 1.124,032.03 [B3,051.29) 1,054,930, 74 1,056,303.43 32275 1,055,303.49 TE1LOET 96
SE3E2ZHAHE T26.89 [398.22) 33067 36.99 [293.68) 36.99 EG2.05
HE3E30ALT 1,360,926.16 [BO05242) 130084374 1,256,455 95 [45,387.79) 1,255 46695 70637314
SE3EIHAESR 58206543 [22,102.75) BE3.965.73 516, 770.92 [53.194.81) 516, 770.92 420,470.35
SE3EIMAET 21543150 [24,752.40) 190,649.10 17196501 [18,654.09) 171,365.01 31.119.00
a72E2TANMG 1522134 [.089.58) 4,131.78 307421 [B.057.55) 30742 14,952 54
AYER2EAJT 704762 h464.35 125198 3,160.99 [9,350.99) 3,160,939 16,591.30
SE15ELIAWD - 1,500.00 1.500.00 1.600.00 - 1.500.00 1,000.00
SE1570ALZ E4,295 45 [13,653.7Z) 4624174 4398630 [1256.44) 43,985.30 51,978.00
H8R220OFST 1,629,292 50 - 1,629,292.50 1627 32737 [19BE.13) 1B27 32737 1294 812 46
SETIAUANS 2667643 - 2BETEAD 2. T26.4E [22.950.97) 272045 EEEL
H2922F4MT 488, 738.01 122250 426,915 51 426,915.51 - 48691551 2E3.968.57
92A22FETI TA7 49297 [6,866.25) TA0EIT T2 EENEE - Ta0EIT.T? 514,311
92922F 705 ava.83112 [14,445.45) 26538267 865,297 41 [25.26) 26529741 4£3,903.20
92922FETE 158, 466.80 - 188, 466.80 187 86311 [E12.E9) 167,853.1 113,359.21
S2922FTJTY 18334566 [5,849.92) 177.498.74 175,639.43 [1859.31) 17563942 117.669.05
SE922F LR 436,813.36 - 43681336 429.526.20 [7.288.16) 429526.20 224,154 .87
92922F2F% 108247294 [5,704.54) 1,076,769.20 1076, 769.30 - 1,076, 769.20 72659135
92AECEET 447 20066 [1EG.45) 44703521 446,889.91 [145.30) 446.289.91 PE0522ET
929265AER 171.018.77 10,200.18 181,218.95 134,063.82 [47.155.13) 134.083.82 112,911.64
939336303 23,320.48 - 2332048 13,049.30 [4,279.18) 19,043.30 18,189.41
EEEREL 4184139 [136157) 40,479.82 4011573 [36:4.09) 40.115.72 3387044
EREREINE 275.299.09 [I7E1REE) 257 E0.8T 267 B0.87 - 257 8087 218,004,232
93934FHCA 72339692 [B1,736.37) EE1EELES ERT.279.71 [4,381.84) EEBT.279.71 391,185.78
SR934FJOE 1,873,597 42 [196,EE1E) 1,676, 936.85 165422405 [22,711.80) 1,654,224.05 A28 444,37
EEERT Y =E] 423979.78 [5,820.07) 412,159.69 360,804 54 [&7,356.15) 360,504 54 327 R93.482
93935ARE2 16.171.87 2ER2 TS 24,824 EE 2eaTa.0e [2,246.58) T FERE
93936JA04 39,156 52 871320 4786998 1,795 61 [46,074.27] 1.795.61 18,033.45
S49TENAFE 1,040.54 FE] 174063 102052 [F20.10) 1,020.53 1,370.70
94520MAE4 1444612 - 1444612 - [14.44E.12) - -
S49RIPAGE AT M4ETT 0964394 9E,390.71 42, 71ET [4.279.04] 42 7B 17.144.75
94983 TAED 1,444 48679 [1,028.04) 144345875 144345874 [0.01) 1443 455.74 1,246,238.20
9498IVACH 432291269 [445,771.26) JATT 4TI 388094202 3,800,710 388094802 3,190,497 52
94585 JAGE 3,168, E12.38 [150,151.18) 3,018 46720 2998,073.76 [20,393.44) 2,998,073.76 2,010,409.60
qE45R2A04 99,9277 [212812) 47, 786.EG 21,204 52 [16.581.13) 21,204 .52 E3,129.18
L2E47ANNE 22789594 [58,193.25) 169,692.69 133,029.94 [30,662.75) 139,029.94 160,055.31
L2E420MNT [T ERE] [236,016.7E) 129,662,032 16170812 3204603 161, 70212 E1500.E0

Tatals F  203ETEOVENG | % [229953669) £  20M372E414E | ¢ 19209082777 | ¢ (22071369 £ 19309082777 | § 12423434428
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of

Domicile, as required by the Model Act? Yes [ ] No[X]
If yes, has the report been filed with the domiciliary state? Yes [ ] No[ ]
Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the

reporting entity? Yes[ ] No[X]
If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end? Yes [ ] No[X]
If yes, complete the Schedule Y - Part 1 - organizational chart.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes [ ] No[X]
If yes, provide the name of the entity, NAIC Company Code, and state of domicile (use two letter state abbreviation) for any entity that has

ceased to exist as a result of the merger or consolidation.

1 2 3
Name of Entity NAIC Company Code | State of Domicile
If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-

in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? .. Yes[ ] No[X] NAT
If yes, attach an explanation.

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

date should be the date of the examined balance sheet and not the date the report was completed or released. 12/31/2009
State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or

the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet

date). 12/20/2010
By what department or departments?

State of Connecticut Insurance Department
Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial

statement filed with Departments? Yes [ X] No[ ] NAT
Have all of the recommendations within the latest financial examination report been complied with? Yes [ X] No[ 1 N/AI
Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or

revoked by any governmental entity during the reporting period? Yes [ ] No[X]
If yes, give full information:
Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes [ ] No[X]
If response to 8.1 is yes, please identify the name of the bank holding company.
Is the company affiliated with one or more banks, thrifts or securities firms? Yes [ X] No[ ]
If response to 8.3 is yes, please provide below the names and location (city and state of the main office) of any affiliates regulated by a federal

regulatory services agency [i.e. the Federal Reserve Board (FRB), the Office of the Comptroller of the Currency (OCC), the Federal Deposit

Insurance Corporation (FDIC) and the Securities Exchange Commission (SEC)] and identify the affiliate's primary federal regulator.

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

The MassMutual Trust Company, FSB Enfield, CT YES
MML Distributors, LLC Springfield, MA YES....
MML Investors Services, LLC Springfield, MA YES....
OppenheimerFunds Distributor, Inc. New York, NY YES....
Babson Capital Securities, LLC Boston, MA YES..__|
MMLISI Financial Alliances, LLC Springfield, MA YES....
Baring Asset Management, LLC Boston, MA YES....
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards?

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

relationships;

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

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

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

If the response to 9.1 is No, please explain:

Has the code of ethics for senior managers been amended?

If the response to 9.2 is Yes, provide information related to amendment(s).

Have any provisions of the code of ethics been waived for any of the specified officers?

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

FINANCIAL

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

If yes, indicate any amounts receivable from parent included in the Page 2 amount:

INVESTMENT

Were any of the stocks, bonds, or other assets of the reporting entity loaned, placed under option agreement, or otherwise made available for

use by another person? (Exclude securities under securities lending agreements.)

Yes [ X] No[ ]

Yes[ ] No[X]

Yes [ ] No[X]

Yes [ X] No[ ]
0

If yes, give full and complete information relating thereto:
Reverse Repurchase Agreements
Amount of real estate and mortgages held in other invested assets in Schedule BA:

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

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

Yes [ X] No[ ]

,,,,,,,,,,,,,,,,,,,,,,,,,,, 95,855,003

If yes, please complete the following:

Bonds

Preferred Stock

Common Stock

All Other

$
$
$
Short-Term Investments $
Mortgage Loans on Real Estate $
$
Total Investment in Parent, Subsidiaries and Affiliates (Subtotal Lines 14.21 to 14.26) $
Total Investment in Parent included in Lines 14.21 to 14.26 above $

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

Yes [ X] No[ ]

1 2
Prior Year-End Current Quarter
Book/Adjusted Book/Adjusted
Carrying Value Carrying Value
,,,,,,,,,,,,,,,,,, 307,288,835 $ ......280,800,032
$
,,,,,,,,,,,,,,,,,, 176,457,255 $ 186,900,836
$
$
,,,,,,,,,,,,,,,,,, 149,308, 115 $ ....156,780,272
,,,,,,,,,,,,,,,,,, 633,054,205 $ 624,481,140
$

If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?
If no, attach a description with this statement.

8.1

Yes [ X] No[ ]
Yes [ X] No[ ]
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

1

Name of Custodian(s)

2
Custodian Address

JP Chase Manhattan Bank

Citibank, N.A.

1 Chase Manhattan Plaza, 19th Floor, New York, NY 10005-140 ________
333 West 34th Street, New York, NY 10001

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

1 2 3
Name(s) Location(s) Complete Explanation(s)
Have there been any changes, including name changes, in the custodian(s) identified in 16.1 during the current quarter? Yes
If yes, give full information relating thereto:
1 2 3 4
Old Custodian New Custodian Date of Change Reason

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

1
Central Registration Depository

2
Name(s)

3
Address

# 106006

Babson Capital Management, LLC

1500 Main Street, Springfield, MA 01115

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed?

If no, list exceptions:

At 06/30/2012, 32 issues for 23 issuers did not meet the filing requirements of the Purposes and Procedures Manual.
The majority of these issues currently lack one or more of the following: Valid cusip/PPN, audited financials and/or

executed legal documentation.

These exceptions totaled $5,497,678 or 0.122% of all assets.

8.2

Yes [ X] No[ ]

[ 1 No[X]

Yes[ ] No[X]



STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

PART 2 - LIFE & HEALTH

1. Report the statement value of mortgage loans at the end of this reporting period for the following categories: 1
Amount
1.1 Long-Term Mortgages In Good Standing

1.11 Farm Mortgages $

1.12 Residential Mortgages $ 247,347,400
1.13 Commercial Mortgages $ 528,234,776
1.14 Total Mortgages in Good Standing $ 775,582,176

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with Restructured Terms $

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

1.31 Farm Mortgages $
1.32 Residential Mortgages $
1.33 Commercial Mortgages $
1.34 Total Mortgages with Interest Overdue more than Three Months $

1.4 Long-Term Mortgage Loans in Process of Foreclosure

1.41 Farm Mortgages $
1.42 Residential Mortgages $
1.43 Commercial Mortgages $
1.44 Total Mortgages in Process of Foreclosure $
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2) $ 775,582,176

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

1.61 Farm Mortgages $
1.62 Residential Mortgages $
1.63 Commercial Mortgages $
1.64 Total Mortgages Foreclosed and Transferred to Real Estate $

2. Operating Percentages:

2.1 A&H loss percent %
2.2 A&H cost containment percent %
2.3 A&H expense percent excluding cost containment expenses %

3.1 Do you act as a custodian for health savings accounts? Yes[ ] No[X]

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

3.3 Do you act as an administrator for health savings accounts? Yes[ ] No[X]

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




STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1 2 3 4 5 6 7
NAIC Type of Is Insurer
Company Federal Effective Reinsurance | Authorized?
Code ID Number Date Name of Reinsurer Domiciliary Jurisdiction Ceded (Yes or No)

59-2859797 . |...05/07/2012 ___[Hannover Life Reassurance (SD96) FL.
_43-1235868 |..01/01/2012 __[RGA Reinsurance Co. (RGD7) Mo
43-1235868 |..01/01/2012 ___|RGA Reinsurance Co. (RGD8) MO
-06-0839705 _06/12/2012 __|Suiss Re Life & Health America (SRB2) CT
_06-0839705 _____ |..06/12/2012 __[Swiss Re Life & Health America (SRD1) CT

0l



STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Active Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | and Other Fees | Considerations | 2 Through 5 Contracts
1.  Alabama AL L 863,066 1228431 L.l 2,001,497 | .
2. Alaska AK L 30,248 8,200 38,448
3. Arizona AZ L 1,842,958 989,331 ( ol 2,832,289 | .
4. Arkansas AR L 212,572 306,760 519,332
5. California CA L 14,664,416 1,242,962 | ol 25,907,378 | .
6. Colorado Cco L 1,856,635 1,339,860 3,196,495
7. Connecticut CT L 4,446,169 5,843,136 10,289,305 | .
8. Delaware DE L 312,206 1,004,399 1,316,605
9. District of Columbia DC L 1,023,397 270,681 1,294,078
10. Florida FL L 14,459,153 7,032,954 | 21,492,107 |
11.  Georgia GA L 3,164,788 1,064,277 4,229,065
12.  Hawaii HI L 1,378,786 1,088,344 | || 2,467,130 | .
13.  Idaho ID L 252,747 58,178 310,925
14. lllinois IL L 4,214,908 5,068,535 9,283,443
15. Indiana IN L 1,354,248 1481603 (L 2,83%,81|
16. lowa 1A L 921,058 909,480 1,830,538
17. Kansas KS L 813,704 1,457,759 |\ 2,211,463 |
18.  Kentucky KY L 636,108 338,355 974,463
19. Louisiana LA L 742,457 6,210,970 6,953,427
20. Maine ME L 388,173 974,718 1,362,891
21.  Maryland MD L 4,984,087 1,246,797 6,230,884
2. M husetts MA L 3,704,866 15,847,809 19,552,675 | .
23. Michigan MI L 3,020,812 8,215,818 11,236,630 |
24. Minnesota MN L 1,986,077 3,492,418 5,478,495
25. Mi ippi MS L 1,326,724 80,167 ( o 2,146,891 | .
26. Missouri MO L 1,669,268 6,047,855 7,717,123
27. Montana MT L 241,379 414,883 656,262
28. Nebraska NE L 685,921 569,566 1,255,487
29. Nevada NV L 568,904 154,211 723,115
30. New Hampshire NH L 676,053 1,948,835 | ol 2,624,888 | .
31.  New Jersey NJ L 6,314,485 4,871,404 11,185,889 | .
32.  New Mexico NM L 511,905 845,906 1,357,811
33.  New York NY N 3,239,038 503,025 3,742,063
34.  North Carolina NC L 3,589,546 3,449,766 7,039,312
35.  North Dakota ND L 10,974 179,586 190,560
36. Ohio OH L 3,180,088 5,015,197 8,195,285
37. Oklahoma OK L 1,392,243 91,150 [ ol 2,383,393 |
38. Oregon OR L 768,653 1,619,330 || 2,387,983 |
39. Pennsylvania PA L 5,516,273 13,729,964 19,246,237 | .
40. Rhode Island RI L 832,123 3,062,788 3,894,911
41.  South Carolina SC L 2,068,588 1,067,466 3,136,054
42.  South Dakota SD L 148,015 443,890 591,905
43. Tennessee TN L 2,925,342 4,263,820 7,189,162
44. Texas X L 7,308,491 8,735,826 16,044,317 |
45.  Utah uT L 1,307,957 668,510 1,976,467
46. Vermont VT L 285,144 550,612 835,756
47.  Virginia VA L 4,974,737 | .. 2,870,794 7,845,531
48. Washington WA L 1,818,769 A7 576 | 2,266,345 | .
49.  West Virginia wv L 384,350 287,962 672,312
50. Wisconsin Wi L 1,022,104 8,081,779 9,103,883
51.  Wyoming wy L 110,935 23,800 134,735
52. American Samoa AS N
53. Guam GU N 120 120
54. Puerto Rico PR L 2,791,183 85,560 | .o b 2,876,743 |
55. U.S. Virgin Islands VI N 1,562 1,562
56. Northern Mariana Islands MP N
57. Canada CN N 5,700 5,700
58. Aggregate Other Aliens oT [ XXX . 153,181 19,546 172,727
59.  Subtotal (@) 51 |- 123,103,394 | 148,492,549 (Lol 271,595,943 |
90. Reporting entity contributions for employee benefits|
plans. XXX oo
91. Dividends or refunds applied to purchase paid-up
additions and annuities. XXX .
92. Dividends or refunds applied to shorten endowment|
or premium paying period XXX oo
93.  Premium or annuity considerations waived under
disability or other contract provisions. XXX oo 335,314 335,314
94.  Aggregate or other amounts not allocable by State | ... XXX
95. Totals (Direct Business) XXX 123,438,708 | ... 148,492,549 | | 271,931,257 |
96. Plus Reinsurance Assumed XXX oo
97  Totals (All Business). XXX | 123,438,708 | 148,492,549 (Lol 271,931,257 |
98. Less Reinsurance Ceded XXX .. 81,759,908 81,759,908 | ...
99. Totals (All Business) less Reinsurance Ceded XXX 41,678,800 148,492,549 190,171,349
DETAILS OF WRITE-INS
5801. Other foreign 153,181 19,546 172,727
5802.
5803.
5898. Summary of remaining write-ins for Line 58 from
overflow page XXX oo
5899. Totals (Lines 5801 through 5803 plus 5898)(Line
58 above) XXX 153, 181 19,546 172,727
9401. XXX .
9402. XXX
9408, XXX .
9498. Summary of remaining write-ins for Line 94 from
overflow page XXX
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX

(L) Licensed or Chartered - Licensed Insurance Carrier or Domiciled RRG; (R) Registered - Non-domiciled RRGs; (Q) Qualified - Qualified or Accredited Reinsurer; (E) Eligible - Reporting
Entities eligible or approved to write Surplus Lines in the state; (N) None of the above - Not allowed to write business in the state.
(a) Insert the number of L responses except for Canada and Other Alien.
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

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

cl

Federal Tax ID NAIC Co Code  State of Domicile

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

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



STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

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

L'ch

Federal Tax ID NAIC Co Code  State of Domicile

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

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



STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

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

ccl

Federal Tax ID NAIC Co Code  State of Domicile

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

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



STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

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

ecl

Federal Tax ID NAIC Co Code  State of Domicile

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

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



STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

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

el

Federal Tax ID NAIC Co Code  State of Domicile

Babson CLO Ltd. 2006-1 None Cayman Islands
Babson CLO Ltd. 2006-11 None Cayman Islands
Babson CLO Ltd. 2007-1 None Cayman Islands
Babson CLO Ltd. 2008-1I None Cayman Islands
Babson CLO Ltd. 2011-I None Cayman Islands
Babson CLO Ltd. 2012-1 None Cayman Islands
Babson Credit Strategies Fund, L.P.* 83-0476803 Delaware
Babson Loan Opportunity CLO, Ltd. None Cayman Islands
Babson Mid-Market CLO Ltd. 2007-11 None Cayman Islands
Benton Street Partners I, L.P.* 98-0536233 Cayman Islands
Benton Street Partners 11, L.P. 98-0536199 Cayman Islands
Blue Chip Multi-Strategy Fund L.P.* 74-3182902 Delaware

Clear Lake CLO, Ltd. None Cayman Islands
Connecticut Valley Structured Credit CDO II, Ltd. None Cayman Islands
Connecticut Valley Structured Credit CDO III, Ltd. None Cayman Islands
Connecticut Valley CLO Fund IV, Ltd. None Cayman Islands
Diamond Lake CLO, Ltd. None Cayman Islands
Duchess I CDO S.A. None United Kingdom
Duchess III CDO S.A. None United Kingdom
Duchess IV CDO S.A. None United Kingdom
Duchess V CDO S.A. None United Kingdom
Duchess VICLO B.V. None United Kingdom
Duchess VII CLO B.V. None United Kingdom
Fugu CLO B.V. None United Kingdom
Fugu Credit Plc None United Kingdom
Gateway Mezzanine Partners I, L.P.* 80-0691253 Delaware

Great Lakes II LLC* 71-1018134 Delaware

Great Lakes LLC* 56-2505390 Delaware
Hampden CBO Ltd None Cayman Islands
Invicta Holdings LLC 56-2574568 Massachusetts
Loan Strategies Funding LLC None Cayman Islands
Malin CLO B.V. None United Kingdom
Newton CDO Ltd None Cayman Islands
Osprey CDO 2006-1 None Cayman Islands
Rockall CLO B.V. None United Kingdom
Saint James River CDO, Ltd. None Cayman Islands
Salomon Trust 2001-MM None Delaware
Sapphire Valley CDO I, Ltd. None Cayman Islands
Simsbury CDO, Limited None Cayman Islands
Somerset Special Opportunities Fund L.P.* 20-8856877 Delaware
Suffield CLO, Limited None Cayman Islands

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



STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

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

gcl

Federal Tax ID NAIC Co Code  State of Domicile

Summit Lake CLO, Ltd. None Cayman Islands
Tower Square Capital Partners, L.P.* 04-3722906 Delaware
Tower Square Capital Partners II, L.P.* 30-0336246 Delaware
Tower Square Capital Partners II-A, L.P.* 32-0160190 Delaware
Tower Square Capital Partners III, L.P.* 41-2280127 Delaware
Tower Square Capital Partners IIIA, L.P.* 41-2280129 Delaware
Victoria Falls CLO, Ltd. None Cayman Islands
Vinacasa CLO, Ltd. None Cayman Islands
Whately CDO, Ltd. None Cayman Islands
Winterset Capital Partners, L.P.* None Cayman Islands
Wood Creek Multi Asset Fund, L.P.* 20-4981369 Delaware
Wood Creek Venture Fund LLC 04-1590850 Massachusetts
Baring Affililates & Funds:
Baring All Country World ex US Equity Fund 45-4184261 Delaware
Baring Focused EAFE Equity Fund* 11-3789446 Delaware
Baring Focused International Equity Fund 01-0850479 Delaware
Baring Global Dynamic Asset Allocation Fund* 30-0607379 Delaware
Baring International Equity Fund 39-2059577 Delaware
Baring International Small Cap Equity Fund * 26-4142796 Delaware
Multi-Employer Global Aggregate Diversified Portfolio 26-1896226 Delaware
Cornerstone Affiliates & Funds:
11 Fan Pier Boulevard Member LLC 90-0728785 Connecticut
12-18 West 55th Street Predevelopment, LLC* 20-2548283 Connecticut
21 West 86 LLC* 45-5257904 Connecticut
50 Northern Avenue Member LLC 80-0729557 Connecticut
555 YVR LLC 20-5481477 Connecticut
AT Mid-Atlantic Office Portfolio LLC* 45-2779931 Delaware
Babson Mezzanine Realty Investors I* 20-4570515 Delaware
Babson Mezzanine Realty Investors I11* 24-1446970 Delaware
CHC/RFP VI Core LLC None Connecticut
Cornerstone Apartment Fund I, LLC 06-1595820 Connecticut
Cornerstone Apartment Venture III, LLC 20-5786329 Delaware
Cornerstone Austin Industrial LP 20-5775782 Texas
Cornerstone Austin Park Central I LP 56-2639862 Texas
Cornerstone Core Mortgage Fund I LP 27-1701733 Delaware
Cornerstone Core Mortgage Venture I LP 27-1701622 Delaware
Cornerstone Eldridge Park II LP 26-1244346 Texas
Cornerstone Fort Pierce Development LLC 56-2630592 Connecticut
Cornerstone Global REIT Corporation* 20-8730751 Delaware
Cornerstone Holding LP 20-5578165 Connecticut
Cornerstone Hotel Income and Equity Fund II (PF) LP 26-1528817 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Cornerstone Patriot Non-REIT Holding LLC 20-5567494 Connecticut
Cornerstone Real Estate Fund VIII (PF) LP 27-5209432 Delaware
Cornerstone Real Estate Fund VIII LP 27-0547156 Delaware
CREA Juanita Village LLC* 20-4224383 Connecticut
CREA/Legacy Federal Way LLC 26-1816861 Connecticut
CREA/LYON West Gateway, LLC* 26-2399532 Connecticut
CREA/Nexus Anaheim Corners Holdings LLC 27-2934589 Connecticut
CREA/PPC Venture LLC 20-0348173 Connecticut
CREA/Windstar Dublin-Pleasanton LLC* 20-4087568 Connecticut
CREA/XISC Torrance Industrial LLC* 90-0789078 Connecticut
Fallon Cornerstone One MPD LLC* 26-1611591 Connecticut
Fan Pier Development LLC 20-3347091 Connecticut
Flower Mound Warehouse* 20-4834392 Texas
Gallery Place Equity LLC 11-3677334 Connecticut
Great Oak Apartments LLC* 54-2029484 Connecticut
Hanover Preferred Facility LLC* 20-8298948 Delaware
Johnston Groves LLC 20-4819358 Connecticut
Kierland AZ LLC* 27-4592707 Connecticut
MassMutual Boston Capital Mezzanine Partners II LP* 20-4570515 Connecticut
Metropolitan At Lorton* 20-5984759 Connecticut
Riva Portland LLC 30-0713071 Connecticut
Sawgrass Village Shopping Center LLC* 27-2977720 Connecticut
Stonebriar Frisco MM LLC 45-2628608 Connecticut
UK LIW Manager LLC 45-4606547 Connecticut
UK LIW Member LLC 45-4606547 Connecticut
Washington Gateway Apartments Venture LLC* 45-5401109 Connecticut
Waterford Development Associates 20-2970495 Pennsylvania
Wesley Chapel Theaters LLC* 26-2384708 Connecticut
MassMutual Premier Funds:
MassMutual Barings Dynamic Allocation Fund 45-3168892 Massachusetts
MassMutual Premier Balanced Fund 04-3212054 Massachusetts
MassMutual Premier Capital Appreciation Fund 51-0529336 Massachusetts
MassMutual Premier Core Bond Fund 04-3277549 Massachusetts
MassMutual Premier Disciplined Value Fund 04-3539084 Massachusetts
MassMutual Premier High Yield Fund 04-3520009 Massachusetts
MassMutual Premier Inflation-Protected and Income Fund 03-0532475 Massachusetts
MassMutual Premier International Equity Fund 04-3212044 Massachusetts
MassMutual Premier International Bond Fund 26-1345534 Massachusetts
MassMutual Premier Small/Mid Cap Opportunities Fund 04-3224705 Massachusetts
MassMutual Premier Strategic Emerging Markets Fund 26-3229251 Massachusetts
MassMutual Premier Value Fund 04-3277550 Massachusetts

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

MassMutual Select Diversified Value Fund 01-0821120 Massachusetts
MassMutual Select Focused Value Fund 04-3512590 Massachusetts
MassMutual Select Fundamental Value Fund 04-3584138 Massachusetts
MassMutual Select Growth Opportunities Fund 04-3512589 Massachusetts
MassMutual Select Indexed Equity Fund 04-3410047 Massachusetts
MassMutual Select Large Cap Value Fund 04-3513019 Massachusetts
MassMutual Select Mid Cap Growth Equity II Fund 04-3512596 Massachusetts
MassMutual Select Mid-Cap Value Fund 42-1710935 Massachusetts
MassMutual Select Overseas Fund 04-3557000 Massachusetts
MassMutual Select Small Cap Growth Equity Fund 04-3464205 Massachusetts
MassMutual Select Small Company Growth Fund 04-3584141 Massachusetts
MassMutual Select Small Company Value Fund 04-3584140 Massachusetts
MML Series Investment Funds:
MML China Fund 26-2997893 Massachusetts
MML Focused Equity Fund Class I 45-3612851 Massachusetts
MML Fundamental Growth Fund Class I 45-3612938 Massachusetts
MML Fundamental Value Fund Class I 27-2959469 Massachusetts
MML PIMCO Total Return Fund Class I 27-2959552 Massachusetts
MassMutual RetireSSMART Funds:
MassMutual RetireSMART 2015 Fund 27-1933828 Massachusetts
MassMutual RetireSMART 2025 Fund 27-1933753 Massachusetts
MassMutual RetireSMART 2035 Fund 27-1933389 Massachusetts
MassMutual RetireSMART 2045 Fund 27-1932769 Massachusetts
MassMutual RetireSMART In Retirement Fund 03-0532464 Massachusetts
MassMutual RetireSMART Growth Fund 45-1618222 Massachusetts
Oppenheimer Funds:
HarbourView CLO 2006-1 Limited None Cayman Islands
OFI Institutional Commodities Strategy Fund II, LLC 26-1143312 Delaware
Oppenheimer Absolute Return Fund 61-1504919 Massachusetts
Oppenheimer Capital Appreciation Fund 13-3054122 Massachusetts
Oppenheimer Main Street Fund 84-1073463 Massachusetts
Oppenheimer Real Estate Fund 22-3849391 Massachusetts
Oppenheimer Short Duration Fund 27-5013457 Massachusetts
Rye Select Broad Market Prime 13-3949688 Delaware

*This entity is owned by another or multiple entities in the group. Please refer to Sch Y Part 1A for the ownership and percentage information.
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Massachusetts Mutual Life Insurance Massachusetts Mutual Life Insurance
0435 ___|Massachusetts Mut Life Ins Co .| | 65935 ____| 04-1590850 _.__ (3848388 ... 0000225602 _ Company (MMLIC) .. | MA____| UDP. Company Ownership.__.___________ -100.000 ___iMMCLIC oo
Massachusetts Mutual Life Insurance
0435 _|CM Life Ins Co .| 93432 ____| 06-1041383 ____ C.M. Life Insurance Company _____._______|_._.__ CT.__ | Company -100.000 ___iMMCLIC oo
MWL Bay State Life Insurance Company
0435 __|MML Baystate Life Ins Co ___. 70416 . |43-0581430 ____ . | 0000924777 |{C.M. Life Insurance Company ___ -100.000 ___|MMLIC
_..0000 __. |06-1041383 ___. CML Mezzanine Investor, LLC _____ |{CM. Life Insurance Company __ -100.000 ___|MMLIC
..0000 __. | 06-1041383 ___. CML Mezzanine Investor L, LLC . |{C.M. Life Insurance Company ___ -100.000 ___|MMLIC
_..0000 __. 06-1041383 ___. CML Mezzanine Investor 111, LLC —..__JCM. Life Insurance Company _._ Ownership._ _..|.100.000 ___|MMLIC
0000 | o] 06-1041383 ____ CML Re Finance LLC . _____|._.._._. DE | NIA ] C.M. Life Insurance Company _________ Ownership_.__________.__ -100.000 ___iMMCLIC oo
Massachusetts Mutual Life Insurance
0000 | o] 04-1590850 _._. MML Mezzanine Investor L, LLC ________|._.____ DE | NIA Company Ownership.__.___________ 2100.000 ___{mMCLIC oo
Massachusetts Mutual Life Insurance
0000 e e 04-1590850 ___. CV Apts, LLC | DE | ... NIA Company Ownership._________.__. 2100.000 ___{MMLIC oo e
Massachusetts Mutual Life Insurance
0000 e 26-3911113 __. PL-Apts, LLC | DE | ... NIA Company Ownership._________.__. 292200 {MMLIC o e
0000 26-3911113 ___ PL-Apts, LLC | DE | ... NIA ] C.M. Life Insurance Company ... Ownership.____.____.___ _..7.800 _____ MLIC |
Massachusetts Mutual Life Insurance
0000 ) 04-1590850 __. CB-Apts, LLC | DE | .. NIA Company Ownership._________ -100.000 ___{MMLIC |
Massachusetts Mutual Life Insurance
0000 __. 26-4441097 ___. WP-SC, LLC NIA Company Ownership._. _|--81.400 __IWMLIC |
..0000 ___ 26-4441097 __ WP-SC, LLC NIA ] C.M. Life Insurance Company _________ Ownership._. . 18.600 __IMMLIC |
Massachusetts Mutual Life Insurance
0000 e 04-1590850 ___. MSP-SC, LLC DE | ... NIA Company Ownership._________.__. 2100.000 ___{MMLIC oo e
Massachusetts Mutual Life Insurance
0000 | o] 27-1435692 __. Country Club Office Plaza LLC _________|._._.__ DE | NIA Company Ownership._____________ 88100 __IMwLIC o
0000 27-1435692 Country Club Office Plaza LLC .| ... DE | ... NIA ] C.M. Life Insurance Company ... Ownership.___.____.___ S 11900 JMMLIC o
Massachusetts Mutual Life Insurance
.0000 __. 04-3356880 __. __ | 0000943903 MML Distributors LLC NIA Company Ownership._. -.99.000 ___fMMLIC |
...0000 __. 04-3356880 ___. . | 0000943903 _ MML Distributors LLC NIA ] MassMutual Holding LLC _______________. Ownership._. 1.000 ____. MMLIC
Massachusetts Mutual Life Insurance
0000 | o] 04-1590850 _._. MML Mezzanine Investor, LLC | _____ DE | NIA Company Ownership_.__________.__ -100.000 ___iMMCLIC oo
Massachusetts Mutual Life Insurance
0000 | o] 06-1563535 ____ (2881445 _____ 0001103653 _ The MassMutual Trust Company, FSB ____| ___.__ US| NIA Company Ownership._____________ 2100.000 ___{mMCLIC oo
Massachusetts Mutual Life Insurance
..0000 __. 04-1590850 ___. MMC Equipment Finance LLC NIA Company Ownership._. -100.000 ___JMMLIC |
_..0000 __. 26-0073611 ___ MassMutual Asset Finance LLC ___ MMC Equipment Finance LLC .. Ownership._. ML
..0000 __. 26-0073611 ___ MassMutual Asset Finance LLC ___ _{C.M. Life Insurance Company ... Ownership.___._._.__.__[..0.400 ____ MMLIC
_..0000 __. _|20-1217159 ___ Winmark Limited Funding, LLC ___ [MassMutual Asset Finance LLC _ _ | Ownershi MMLIC
..0000 __. 27-1379258 ___. MMAF Equipment Finance LLC 2009-A ____ ... ]MassMutual Asset Finance LLC ... Ownership._. MMLIC
0000 45-2589019 ___. MMAF Equipment Finance LLC 2011-A | DE | ... NIA ] MassMutual Asset Finance LLC .. Ownership. MLIC |
MWL Private Placement Investment Massachusetts Mutual Life Insurance
0000 Company |, LLC | DE | ... NIA Company Ownership.____.____.___ -100.000 ___JMMLIC |
Massachusetts Mutual Life Insurance
_..0000 __. 45-4376777 MSC Holding Company, LLC NIA Company Ownership._ _.|.100.000 ___|MMLIC
_..0000 __. .| 04-3341767 ___. MassMutual Holding MSC, Inc. _NIA________|MSC Holding Company, LLC Ownershi -100.000 ___|MMLIC
_..0000 __. 1279342 Ontario Limited NIA_______|MassMutual Holding MSC, Inc. _ Ownership._. -100.000 ___|MMLIC
Massachusetts Mutual Life Insurance
_..0000 __. 04-2854319 ___ (2392316 _____ MassMutual Holding LLC Company Ownership._ ~1.100.000 ___|MMLIC
..0000 __. .| 06-1597528 ___. MassMutual Assignment Company _ __|MassMutual Holding LLC ___ Ownershi -100.000 ___|MMLIC
..0000 __. 0001399869 _ MassMutual Capital Partners LLC .. __|MassMutual Holding LLC ___ Ownership._. -100.000 ___|MMLIC
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_..0000 __. 04-2746212 | .. 0000701059 _ MIL Investors Services, LLC . __|MassMutual Holding LLC ___ Ownership._. 1.100.000 ___|MMLIC |
_..0000 __. 04-3109325 ___ MML Insurance Agency, LLC ___ _.IMassMutual Holding LLC __ Ownership._. _].100.000 ___{MMLIC oo
..0000 __. 41-2011634 | 0001456663 MMLISI Financial Alliances, LLC .. | MassMutual Holding LLC __ Ownership._. _-{--51.000 ____JMMLIC
..0000 __. B MWL Plan Solutions, LLC .. DE. ; |MassMutual Holding LLC ___ _ | Ownershi -100.000 ___|MMLIC
_..0000 __. | 04-3313782 ___. MassMutual International LLC [MassMutual Holding LLC ___ _ | Ownershi -100.000 ___|MMLIC
..0000 __. MassMutual Asia Limited ___. |MassMutual International _ | Ownershi -100.000 ___|MMLIC
0000 __. MassMutual Asia Investors L {MassMutual Asia Limited _____ - |Ownershi -100.000 ___{MMLIC
..0000 __. MassMutual Guardian Limited _|MassMutual Asia Limited Ownership._. -100.000 ___|MMLIC
MassMutual Insurance Consultants
..0000 __. Limited __|MassMutual International LLC . Ownership._. _.|.100.000 ___|MMLIC
0000 __. MassMutual Services Limited {MassMutual Asia Limited - |Ownershi -100.000 ___{MMLIC
..0000 __. MassMutual Trustees Limited _|MassMutual Asia Limited Ownership._. .80.000 ____|MMLIC
Protective Capital (International)
..0000 __. Limited _|MassMutual Asia Limited Ownership._. _.1.100.000 ___|MMLIC
_..0000 __. MassMutual Europe, SA. . |MassMutual International LLC . _ | Ownershi -100.000 ___|MMLIC
..0000 __. MassMutual Life Insurance Company ... _|MassMutual International LLC . Ownership._. -100.000 ___|MMLIC
,,,,,,, Cayman
_..0000 __. Kamakura (GP) Ltd. . Islands ___| .. NIA ] MassMutual International LLC Ownership._._.__.__.___ -100.000 ___{MMLIC
MassMutual Internacional (Chile) SpA
..0000 __. ...._]MassMutual International LLC _______ Ownership._. -100.000 ___|MMLIC
0000 __. MassMutual (Chile) Limitada .. L. . {MassMutual International LLC . - |Ownershi __{MMLIC
..0000 __. ] Compania de Seguros CorpVida S.A. CL . } [MassMutual International LLC _ _ | Ownershi __JWMLic
_..0000 __. 45-4000072 ___. MM Asset Management Holding LLC ... .....]MassMutual Holding LLC .. Ownership._. __|MMLIC
..0000 __. 51-0504477 ___. ... | 0000009015 _ Babson Capital Management LLC . _._|MassMutual Holding LLC ... .. Ownership._. __|MMLIC
_..0000 __. 104-3238351 | _.. 10000930012 _ Babson Capital Securities LLC . ; |Babson Capital Management LLC _|Ownershi __|MMLIC
_..0000 __. 98-0437588 ___. Babson Capital Guernsey Limited ______ -........|Babson Capital Management LLC _ Ownership._. ML
_..0000 __. 98-0432153 ___ Babson Capital Europe Limited _._|Babson Capital Guernsey Limited . Ownership._ CMMLIC
_..0000 __. Almack Mezzanine GP |11 Limited _|Babson Capital Europe Limited ___________ Ownership._. ML
Almack Holding Partnership GP Limited
0000 | o] Babson Capital Europe Limited ____.____ Ownership._____________ 2100.000 ___{mMCLIC oo
_..0000 __. Almack Mezzanine Fund Limited .. _._|Babson Capital Europe Limited _. Ownership._ 1.100.000 ___|MMLIC |
..0000 __. Almack Mezzanine Fund Il Limited _____ __|Babson Capital Europe Limited __ Ownership._. -100.000 ___JMMLIC |
Babson Capital Global Advisors
..0000 __. Limited _._|Babson Capital Europe Limited _. Ownership._. 1.100.000 ___{MMLIC |
_..0000 __. Babson Capital Japan KK __|Babson Capital Management LLC _. Ownership._ -100.000 ___|MMLIC |
Cornerstone Real Estate Advisers LLC
0000 ) 04-3223145 | 3456895 _____ 0001379495 | DE | .. NIA ] Babson Capital Management LLC Ownership._________ -100.000 ___{MMLIC |
Cornerstone Real Estate Advisers Cornerstone Real Estate Advisers LLC
0000 ) 98-0590849 ____ Europe Securities BV. | N NIA Ownership._________ -100.000 ___{MMLIC |
Cornerstone Real Estate Advisers Inc. Cornerstone Real Estate Advisers LLC
0000 ) 04-3238351 ____ | 3456895 _____ ooot011148 | CA | NIA Ownership._________ -100.000 ___{MMLIC |
Cornerstone Real Estate UK Holdings Cornerstone Real Estate Advisers LLC
0000 ) Limited | DE | .. NIA Ownership._________ -100.000 ___{MMLIC |
Cornerstone Real Estate UK (No. 2) Cornerstone Real Estate UK Holdings
0000 ) 98-0654401 ____ Limited | GB | NIA Limited Ownership__________ -100.000 ___{MMLIC |
Cornerstone Real Estate Advisers Cornerstone Real Estate UK Holdings
0000 ) 98-0654388 ____ Europe LLP | GB | NIA Limited Ownership__________ -100.000 ___{MMLIC |
Cornerstone Real Estate Advisers Cornerstone Real Estate UK Holdings
0000 ) 98-0654412 ____ Europe Finance LLP | GB | NIA Limited Ownership.__________ -100.000 ___{MMLIC |
Cornerstone Managing Director Europe Cornerstone Real Estate Advisers LLC
20000 ) o Le DE [ ... NIA Ownership.__.__..___.___ -100.000 ___MMLIC
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0000 Babson Capital Asia Limited [ . | NIA ] Babson Capital Management LLC . Ownership.___.____.___ -100.000 ___JMMLIC |
Babson Capital Australia Holding
0000 Company Pty Ltd. ... A NIA ] Babson Capital Management LLC .. Ownership.___.____.___ -100.000 ___JMMLIC |
Babson Capital Australia Holding
0000 Babson Capital Australia Pty Ltd. [ . A NIA ] Company Pty Ltd. . Ownership.____.____.___ -100.000 ___JMMLIC |
Babson Capital Cornerstone Asia
_..0000 __. Limited _._|Babson Capital Management LLC _. Ownership._ 1.100.000 ___|MMLIC |
..0000 __. .| 04-1590850 ___. Wood Creek Capital Management LLC |Babson Capital Management LLC _. __ | Ownershi -100.000 ___|MMLIC
_..0000 __. 26-3115362 ___ Wood Creek Index Company, LLC .. _|Wood Creek Capital Management LLC ____ |Ownership... _..|.100.000 ___|MMLIC
0000 | o] 26-1183315 ____ Whitney Street Finance, LLC ___________ Wood Creek Capital Management LLC ___. [Ownership_.____.______.__ -100.000 ___iMMCLIC oo
Babson Capital Floating Rate Income
0000 | o] 04-1590850 . ... 0001501011 _ Fund Management, LLC | __.__ DE | NIA ] Babson Capital Management LLC ________ Ownership.__.___________ 2100.000 ___{mMCLIC oo
Babson Capital Core Fixed Income
0000 | ] 27-3523916 | ... 0001503878 _ Management LLC . | DE | NIA ] Babson Capital Management LLC ________ Ownership_.__________.__ -100.000 ___iMMCLIC oo
Babson Capital Total Return
0000 | o] 27-3524203 | . 0001503879 _ Management LLC . | DE | NIA ] Babson Capital Management LLC ________ Ownership.__.___________ -100.000 ___iMMCLIC oo
Babson Capital Loan Partners | GP,
0000 | ] 51-0504477 |\ .\ o\ e DE | NIA ] Babson Capital Management LLC ________ Ownership_.__________.__ -100.000 ___iMMCLIC oo
,,,,,,, Cayman
0000 | o] 98-0536233 _._. Benton Street Advisors, Inc. . Islands | . NIA ] Babson Capital Management LLC ________ Ownership.__.___________ -100.000 ___iMMCLIC oo
Blue-Chip Multi-Strategy Management
..0000 __. 04-1590850 ___. NIA_______|Babson Capital Management LLC __ Ownership._. 1.100.000 ___{MMLIC |
_..0000 __. 04-1590850 ___. Credit Strategies Management LLC _._|Babson Capital Management LLC _. Ownership._. 1.100.000 ___|MMLIC |
..0000 __. 04-1590850 ___. Loan Strategies Management LLC __ _._|Babson Capital Management LLC . Ownership._. _.1.100.000 ___|MMLIC
_..0000 __. | 04-1590850 ___. Mezzco LLC |Babson Capital Management LLC _. _|Ownershi -100.000 ___|MMLIC
..0000 ___ 02-0767001 ____ Mezzco | LLC __.|Babson Capital Management LLC _ Ownership._. 1..98.400 ___{mmLiC oo
_..0000 __. 41-2280126 Mezzco 111 LLC _..._._._|Babson Capital Management LLC _ Ownership._ 2 1..99.300 ___IMMLIC |
..0000 __. 90-0666326 ___. Mezzco Australia LLC . . NIA_______|Babson Capital Management LLC __ Ownership._. -100.000 ___JMMLIC |
Babson Capital Cornerstone Managing
0000 | o] 51-0504477 ___. Director Asia LLC _____________________|____ DE | NIA ] Babson Capital Management LLC ________ Ownership._____________ 2100.000 ___{mMCLIC oo
Somerset Special Opportunities
..0000 __. 04-1590850 ___. Management LLC _._|Babson Capital Management LLC _. Ownership._. 1.100.000 ___|MMLIC |
_..0000 __. 04-1590850 ___. Winterset Management LLC _. _._|Babson Capital Management LLC _. Ownership._. 1.100.000 ___|MMLIC |
..0000 __. 84-1149206 ___. | 2897101 Oppenheimer Acquisition Corp. _ _._|MassMutual Holding LLC ... .. Ownership._. .1.-99.500 ____|MMLIC
_..0000 __. | 13-2527171 ____ | 2679183 0000820031 _ OppenheimerFunds, Inc. ... | Oppenheimer Acquisition Corp. _ | Ownershi -100.000 ___|MMLIC
..0000 __. 13-2953455 | ... 0000276541 OppenheimerFunds Distributor, Inc. ___. _.| OppenheimerFunds, Inc. _ | Ownership... -100.000 ___|MMLIC
Oppenheimer Real Asset Management
0000 | o] 84-1106295 | .| e DE | NIA ] OppenheimerFunds, Inc. .. Ownership.__.___________ 2100.000 ___{mMCLIC oo
OFI Institutional Asset Management,
0000 e 13-4160541 ____ | 3458125 0001179479 _ | | INC NY | NIA ] OppenheimerFunds, Inc. ... Ownership.________.__. 2100.000 ___{MMLIC o oo e
OFI Institutional Asset Management,
0000 e 13-3459790 ___ | 2914875 OFI Trust Company .| NY | NIA Inc. Ownership._________.__. 2100.000 ___{MMLIC oo e
HarbourView Asset Management OFI Institutional Asset Management,
0000 | o] 22-2697140 ___ Corporation .| NY | NIA Inc. Ownership.___________.__ 2100.000 ___{MMCLIC o
Trinity Investment Management OFI Institutional Asset Management,
..0000 ___ 25-1951632 __. _.. | 0000099782 _ Corporation . Inc. Ownership._. _{.100.000 ___{MMCIC |
_..0000 __. 84-1128397 ___ _ 10000857468 _ Shareholder Financial Services, Inc. . OppenheimerFunds, Inc. .. Ownership._. .|-100.000 ___|MMLIC |
0000 | o] 84-1066811 ____ [ 0000276398 _ Shareholder Services, Inc. OppenheimerFunds, Inc. ... Ownership._____________ 2100.000 ___{MMCLIC o
Centennial Asset Management
..0000 __. 84-0765063 ____ .. 10001041674 _ Corporation _._|OppenheimerFunds, Inc. . . | Ownership._. 1.100.000 ___|MMLIC |
..0000 __. 91-2036414 ___ 10001179480 _ OFI Private Investments, Inc. . __|OppenheimerFunds, Inc. . _ | Ownership... -100.000 ___|MMLIC
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_..0000 __. OppenheimerFunds International, Ltd. _._|OppenheimerFunds, Inc. ... . | Ownership... 1.100.000 ___|MMLIC |
_..0000 __. 62-1210532 ____ Tremont Group Holdings, Inc. ... _]Oppenheimer Acquisition Corp. . Ownership._. _..-100.000 ___|MMLIC |
0000 06-1121864 | ... ... 0000764139 _ Tremont Partners, Inc. .. Tremont Group Holdings, Inc. . Ownership.___.____.___ -100.000 ___JMMLIC |
Tremont Capital Management (lreland)
_..0000 __. Limited | Tremont Group Holdings, Ownership._ _.1.100.000 ___|MMLIC
..0000 __. | 20-8215352 ___ Tremont GP, Inc. {Tremont Group Holdings, __ | Ownershi -100.000 ___|MMLIC
_..0000 __. Settlement Agent LLC . {Tremont Group Holdings, __ | Ownershi -100.000 ___|MMLIC
..0000 __. Tremont (Bermuda) Limited _ {Tremont Group Holdings, _ | Ownershi -100.000 ___|MMLIC
_..0000 __. MassMutual Baring Holding LLC - . _|MassMutual Holding LLC Ownership._ .[.100.000 ___|MMLIC |
0000 | o] 98-0241935 ___ (2363071 ... Baring Asset Management LLC ___________ MassMutual Baring Holding LLC ____.____ Ownership_.__________.__ -100.000 ___iMMCLIC oo
MassMutual Holdings (Bermuda) Limited
o000 | oo b BM | NIA ] MassMutual Baring Holding LLC ____.____ Ownership.__.___________ 2100.000 ___{mMCLIC oo
MassMutual Holdings (Bermuda) Limited
0000 | ] 98-0241935 ____ Baring Asset Management Limited ______ | ___._( GB | NIA Ownership_.__________.__ -100.000 ___iMMCLIC oo
Baring International Investment
0000 | o] 98-0457328 __. Limited | GB | NIA ] Baring Asset Management Limited _______ Ownership.__.___________ -100.000 ___iMMCLIC oo
Baring International Investment
0000 | ] 98-0457587 _._. Management Holdings . |[_._._( GB | NIA ] Baring Asset Management Limited _______ Ownership_.__________.__ -100.000 ___iMMCLIC oo
Baring Asset Management UK Holdings Baring International Investment
0000 | o] 98-0457576 _._. Limited .| GB | NIA ] Management Holdings ... ________ Ownership.__.___________ -100.000 ___iMMCLIC oo
Baring Asset Management UK Holdings
0000 | o] 98-0465031 ____ Baring Asset Management GmbH __________ __Germany _|_______ NIA Limited Ownership._____________ 2100.000 ___{MMCLIC o
Baring Asset Management (Asia) Baring Asset Management UK Holdings
0000 e 98-0524271 ___. Holdings Limited .| H | NIA Limited Ownership._________.__. 2100.000 ___{MMLIC oo e
Baring International Fund Managers Baring Asset Management (Asia)
0000 e 98-0457465 ___. (Bermuda) Limited .. |__. BM | NIA ] Holdings Limited ... Ownership.__.___.___.__. 2100.000 ___{MMLIC o oo e
Baring Asset Management (Asia) Baring Asset Management (Asia)
0000 e 98-0457463 ___. Limited | H | NIA ] Holdings Limited .. ... Ownership._________.__. 2100.000 ___{MMLIC oo e
Baring Asset Management (Japan) Baring Asset Management (Asia)
0000 e 98-0236449 ___. Limited ]| P NIA ] Holdings Limited ... ... Ownership.__.___.___.__. 2100.000 ___{MMLIC o oo e
Baring Asset Management (Australia) Baring Asset Management (Asia)
0000 e 98-0457456 ___. Pty Limited | AN | NIA ] Holdings Limited .. ... Ownership._________.__. 2100.000 ___{MMLIC oo e
Baring International Fund Managers Baring Asset Management UK Holdings
0000 e 98-0524272 ___. (Ireland) Limited .| ... | S NIA Limited Ownership.__.___.___.__. 2100.000 ___{MMLIC o oo e
Baring Asset Management (CI) Limited Baring Asset Management UK Holdings
0000 e e 98-0524275 | o | | e e | GG | NIA Limited Ownership._________.__. 2100.000 ___{MMLIC oo e
Baring Asset Management UK Holdings
0000 e 98-0457707 ___. Baring SICE (Taiwan) Limited ________| ... 1 L[ IR NIA Limited Ownership._________.__. 2100.000 ___{MMLIC o oo e
Baring Asset Management UK Holdings
0000 | o] 98-0497550 ___. Baring France SAS | FR | NIA Limited Ownership.___________.__ 2100.000 ___{mMCLIC oo
Baring Asset Management UK Holdings
..0000 __. Baring Korea Limited . [___ KR NIA Limited Ownership._. _.|.100.000 ___|MMLIC
_..0000 __. _198-0457586 ___. Baring Fund Managers Limited __|Baring Asset Management Limited ______ Ownershi -100.000 ___|MMLIC
_..0000 __. 98-0457574 ___ Baring Pension Trustees Limited _______ ..|Baring Asset Management Limited _______ Ownership._. _..-100.000 ___|MMLIC |
0000 ) 98-0457578 . Baring Investment Services Limited .| _._ GB | NIA ] Baring Asset Management Limited .. Ownership.___.____.___ -100.000 ___JMMLIC |
MassMutual International Holding MSC,
0000 04-3548444 Inc. MassMutual Holding LLC ... . Ownership.___.____.___ -100.000 ___JMMLIC |
..0000 __. 62-0951563 _.__ | 1160004 ______ 0001259664 First Mercantile Trust Company _._ __|MassMutual Holding LLC ___ Ownership._. _.|.100.000 ___|MMLIC
_..0000 __. | 04-3324233 . HYP Management LLC ... [MassMutual Holding LLC ___ _ | Ownershi -100.000 ___|MMLIC
..0000 __ 04-2443240 ___ MIL Realty Management Corporation . _|MassMutual Holding LLC ___ Ownership._ 100.000 ___|MMLIC
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Massachusetts Mutual Life Insurance
0000 e 27-0607263 ___. WW-Apts, LLC | DE | ... NIA Company Ownership._________.__. 2100.000 ___{MMLIC oo e
Massachusetts Mutual Life Insurance
0000 | o] 04-1590850 _._. MML Mezzanine Investor II, LLC _______|______ DE | NIA Company Ownership.__.___________ -100.000 ___iMMCLIC oo
Massachusetts Mutual Life Insurance
..0000 __. 04-1590850 ___. MIL Mezzanine Investor I, LLC . Company Ownership._. -100.000 ___JMMLIC |
MassMutual External Benefits Group Massachusetts Mutual Life Insurance
0000 e 27-3576835 ___. LG o DE | ... NIA Company Ownership._________.__. 2100.000 ___{MMLIC oo e
Massachusetts Mutual Life Insurance
0000 | o] 04-1590850 _._. MML Re Finance LLC . |_._.__ DE | NIA Company Ownership_.__________.__ -100.000 ___iMMCLIC oo
Massachusetts Mutual Life Insurance
0000 e 04-1590850 ___. MP-Apts, LLC | DE | ... NIA Company Ownership._________.__. 2100.000 ___{MMLIC o oo e
Massachusetts Mutual Life Insurance
0000 | ] 27-4349154 580 Walnut Cincinnati LLC | _____ DE | NIA Company Ownership_.__________.__ 2.50.000 __IMMCLIC o
Massachusetts Mutual Life Insurance
0000 e 52-2274685 ___. CAF I, Ince o M| NIA Company Ownership._________.__. 2.20.900 ___{MMLIC oo e
Massachusetts Mutual Life Insurance
0000 | ] 56-2574604 ___ Invicta Advisors LLC | _____ DE | NIA Company Ownership_.__________.__ _45.000 __ImwCLiCc oo
Massachusetts Mutual Life Insurance
..0000 __. 27-0105644 Jefferies Finance LLC ___ Company Ownership._. |..45.000 ____|MMLIC
_..0000 __. 27-0105644 . Jefferies Finance LLC . . Babson Capital Management LLC . Ownership._. ~..5.000 . MLIC |
MWL Private Equity Fund Investor LLC Massachusetts Mutual Life Insurance
0000 ) 04-1590850 .| ... 0000067160 Company Ownership__________ -100.000 ___{MMLIC |
Massachusetts Mutual Life Insurance
_..0000 __. Almack Mezzanine Fund | LP Company Ownership._. ~1..39.800 ___IMMLIC |
_..0000 __. Almack Mezzanine Fund | LP ___ - C.M. Life Insurance Company ________ Ownership._. .|--4.600 ____ MLIC
0000 Almack Mezzanine Fund | LP Babson Capital Europe Limited ... Management.___________| . . MLIC |
Almack Mezzanine Fund |1 Unleveraged Massachusetts Mutual Life Insurance
0000 LP Company Ownership.____.____.___ _.72.900 MLIC |
Almack Mezzanine Fund |1 Unleveraged
0000 LP Babson Capital Europe Limited .. Management.___________| . . MLIC |
Massachusetts Mutual Life Insurance
0000 Almack Mezzanine Fund III LP . Company Ownership.___.___._.___ 235400 __JMMLIC |
_..0000 __. Almack Mezzanine Fund I11 LP ___ _.JCM. Life Insurance Company ____________ Ownership._._.___.__._|..2.600 ___|MMLIC ___ |
_..0000 __. Almack Mezzanine Fund II1 LP ___ __|Babson Capital Europe Limited __ Management.___._______ [ |MWMLIC |
Massachusetts Mutual Life Insurance
0000 55-0886109 | ... 0001321302 _ Babson Capital High Yield LLC .. Company Ownership.___.___._.___ 253400 ___JMMLIC |
_..0000 __. 55-0886109 ___. _.. | 0001321302 _ Babson Capital High Yield LLC _ _.JCM. Life Insurance Company ____________ Ownership._._._.___.__._|.6.400 ___|MMLIC ___ |
_..0000 __. 55-0886109 ___. 10001321302 Babson Capital High Yield LLC . . __|Babson Capital Management LLC _. Management.___._______ [ |MWMLIC |
Babson Capital Core Fixed Income Fund Massachusetts Mutual Life Insurance
0000 ) 27-3524082 | 0001503878 N [ DE | .. NIA Company Ownership._________ -100.000 ___{MMLIC |
Babson Capital Core Fixed Income Fund
0000 27-3524082 | ... 0001503878 LP. DE | ... NIA ] Babson Capital Management LLC . Management.___________| . . MLIC |
Babson Capital Floating Rate Income Massachusetts Mutual Life Insurance
0000 ) 27-3330830 | ... 0001521404 Fund, LP. | DE | .. NIA Company Ownership__________ _24.300 _fMMLIC |
Babson Capital Floating Rate Income
0000 27-3330830 | ... 0001521404 Fund, LP. | DE | ... NIA ] Babson Capital Management LLC . Management.___________ | . MLIC |
,,,,,,, Cayman Massachusetts Mutual Life Insurance
0000 Babson Capital Loan Partners |, LP. _[Islands | .. NIA Company Ownership.___.____.___ _A1.600 __JMMLIC |
,,,,,,, Cayman
20000 ) | Babson Capital Loan Partners |, LP. [Islands | . __ NIA ] Babson Capital Management LLC Management. .| | MLIC |
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Babson Capital Loan Strategies Fund, Massachusetts Mutual Life Insurance
0000 e 37-1506417 ___. L o DE | ... NIA Company Ownership._________.__. _.78.300 ___{MMLIC | 2
Babson Capital Loan Strategies Fund,
0000 | o] 37-1506417 ____ P DE | NIA ] C.M. Life Insurance Company ________._ Ownership.__.___________ ...3.800 _____ wie o 2
Babson Capital Loan Strategies Fund,
..0000 __. 37-1506417 ___ L.P. __|Babson Capital Management LLC __ Management _|MMLIC
Babson Capital Total Return Fund L.P. Massachusetts Mutual Life Insurance
0000 e 27-3524290 | | | e e | DE | ... NIA Company Ownership._________.__. 2100.000 ___{MMLIC oo e
Babson Capital Total Return Fund L.P
0000 | o] 27-3524290 | oo o DE | NIA ] Babson Capital Management LLC ________ Management. | . weie e
,,,,,,, Cayman
0000 | o] Babson CLO Ltd. 2004-1 Islands | . NIA ] Babson Capital Management LLC ________ Influence____ | weie e
,,,,,,, Cayman
0000 | ] Babson CLO Ltd. 2004-11 ______ . Islands | . NIA ] Babson Capital Management LLC ________ Influence____ | weie e
,,,,,,, Cayman
0000 | o] Babson CLO Ltd. 2005-1 Islands | . NIA ] Babson Capital Management LLC ________ Influence____ | weie e
,,,,,,, Cayman
0000 | ] Babson CLO Ltd. 2005-11 .. Islands | . NIA ] Babson Capital Management LLC ________ Influence____ | weie e
,,,,,,, Cayman
0000 | o] Babson CLO Ltd. 2005-111 . Islands | . NIA ] Babson Capital Management LLC ________ Influence____ | wie oo 3
,,,,,,, Cayman
0000 | o] Babson CLO Ltd. 2005-111 . Islands | . NIA ] MassMutual Holding LLC . Influence_____ | wie oo 3
,,,,,,, Cayman
0000 | o] Babson CLO Ltd. 2006-1 .. __ Islands | . NIA ] Babson Capital Management LLC ________ Influence____ | weie e
,,,,,,, Cayman
0000 | o] Babson CLO Ltd. 2006-11 .. Islands | . NIA ] Babson Capital Management LLC ________ Influence_____ | weie e
,,,,,,, Cayman
0000 | o] Babson CLO Ltd. 2007-1 . __ Islands | . NIA ] Babson Capital Management LLC ________ Influence____ | weie e
,,,,,,, Cayman
0000 | o] Babson CLO Ltd. 2008-11 .. Islands | . NIA ] Babson Capital Management LLC ________ Influence_____ | weie e
,,,,,,, Cayman
0000 | o] Babson CLO Ltd. 2011-1 Islands | . NIA ] Babson Capital Management LLC ________ Influence____ | weie e
,,,,,,, Cayman
0000 | o] Babson CLO Ltd. 2012-1 Islands | . NIA ] Babson Capital Management LLC ________ Influence____ | weie e
Massachusetts Mutual Life Insurance
..0000 __. 83-0476803 ___. Babson Credit Strategies Fund, L.P. Company Ownership._. 0.200 MWLIC |
_..0000 __. 83-0476803 ___. Babson Credit Strategies Fund, L.P. ___ C.M. Life Insurance Company ... Ownership._. e ] MLIC |
0000 | o] 83-0476803 ____ Babson Credit Strategies Fund, LP. ___ Babson Capital Management LLC ________ Management._____________| . . weie e
,,,,,,, Cayman
0000 | o] Babson Loan Opportunity CLO, Ltd. _____ Islands | . NIA ] Babson Capital Management LLC ________ Influence_____ | weie e
,,,,,,, Cayman
0000 | o] Babson Mid-Market CLO Ltd. 2007-11 ____[Islands ___| . ____ NIA ] Babson Capital Management LLC ________ Influence____ | weie e
,,,,,,, Cayman
0000 | o] 98-0536233 _._. Benton Street Partners |, LP. Islands | . NIA ] MassMutual Holding LLC . Ownership.___________.__ -.93.200 ____{MMLIC I
,,,,,,, Cayman
0000 | o] 98-0536233 _._. Benton Street Partners |, LP. Islands | . NIA ] Babson Capital Management LLC ________ Management_ .| . MMLIC I
,,,,,,, Cayman Massachusetts Mutual Life Insurance
0000 | o] 98-0536233 _._. Benton Street Partners |, LP. Islands | . NIA Company Ownership._____________ ..2.200 ____ MMLIC I
,,,,,,, Cayman
0000 || 98-0536199 __ Benton Street Partners II, LP. Islands | ___ NIA ] Babson Capital Management LLC ________ Ownership..._._.__.___.__ ..98.800 __IMMLIC | 5
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Massachusetts Mutual Life Insurance
0000 | o] 74-3182902 _._. Blue Chip Multi-Strategy Fund L.P. ____ Company Ownership.__.___________ 91600 __Imwic o
_..0000 __. 74-3182902 . Blue Chip Multi-Strategy Fund L.P. ___ _{C.M. Life Insurance Company ... Ownership. 6.200 MLIC |
..0000 __. 74-3182902 ___. Blue Chip Multi-Strategy Fund L.P. __ __|Babson Capital Management LLC __ Management MWLIC |
..0000 __. Clear Lake CLO, Ltd. _|Islands ___ __|Babson Capital Management LLC __ Influence._. JWLIC
Connecticut Valley Structured Credit |._.___( Cayman
0000 | o] coo I, Ltd Islands | . NIA ] Babson Capital Management LLC ________ Influence____ | weie e
Connecticut Valley Structured Credit |._.___( Cayman
0000 | o] Ccoo I, Ltd o Islands | . NIA ] Babson Capital Management LLC ________ Influence____ | weie e
,,,,,,, Cayman
0000 | o] Connecticut Valley CLO Fund IV, Ltd. _[Islands | ______ NIA ] Babson Capital Management LLC ________ Influence____ | weie e
,,,,,,, Cayman
..0000 __. Diamond Lake CLO, Ltd. _[Islands ___ _._|Babson Capital Management LLC _. Influence. .. —{maLic
_..0000 __. . |4007418 . Duchess | CDO S.A. | GB |Babson Capital Management LLC _. | Influence._. IMMLIC
..0000 __. 14007445 . Duchess |11 CDO S.A. _._|Babson Capital Management LLC _. Influence._. —{maLic
_..0000 __. Duchess IV CDO S.A. | GB _._|Babson Capital Management LLC _. Influence... —{mLic
..0000 __. Duchess V CDO S.A. |Babson Capital Management LLC _. | Influence._. |MMLIC
_..0000 __. 3981641 . Duchess VI CLO B.V. _ _._|Babson Capital Management LLC _. Influence... —{mLic
0000 e 4007502 . Duchess VI1 CLO B.V. _._|Babson Capital Management LLC . Influence... —{mLic
_..0000 __. Fugu CLO B.V. _____ |Babson Capital Management LLC _. | Influence... IMMLIC
..0000 __. Fugu Credit Plc ___ __|Babson Capital Management LLC __ Influence. . _|MWLIC
Massachusetts Mutual Life Insurance
..0000 __. 80-0691253 ___. .| 0001517196 _ Gateway Mezzanine Partners I, L.P. Company Ownership._. _{miLic
_..0000 __. _|80-0691253 ___. 0001517196 _ Gateway Mezzanine Partners I, L.P. _ _{C.M. Life Insurance Company ... Ownership._. MMLIC
..0000 __. 80-0691253 ___. .| 0001517196 _ Gateway Mezzanine Partners I, L.P. __|Babson Capital Management LLC __ Management MMLIC
Massachusetts Mutual Life Insurance
..0000 __. 71-1018134 ___ Great Lakes |l LLC Company Ownership._. M
_..0000 __. 71-1018134 ___ Great Lakes |l LLC C.M. Life Insurance Company ... Ownership.__________[..1.000 ____ MLIC |
Massachusetts Mutual Life Insurance
_..0000 __. 56-2505390 ___. Great Lakes LLC ___ Company Ownership.________.__|.4.400 ___ MLIC |
_..0000 __. 56-2505390 ___. Great Lakes LLC ___ C.M. Life Insurance Company ____________ Ownership._._____.__._|...0.500 ____ MLIC
0000 | o] Hampden CBO Ltd .. Babson Capital Management LLC ________ Influence____ | weie e
Massachusetts Mutual Life Insurance
0000 | ] 56-2574568 ___ Invicta Holdings LLC __________________|_.._._ MA | NIA Company Ownership_.__________.__ 87.000 ___MmCLiC e
,,,,,,, Cayman
..0000 __. Loan Strategies Funding LLC | Islands ___ _._|Babson Capital Management LLC _. Influence._. —_{maLic
_..0000 __. Malin CLOB.V. .. B GB .. __|Babson Capital Management LLC _. Influence... JWLIC
,,,,,,, Cayman
0000 Newton CDO Ltd ... Islands | NIA ] Babson Capital Management LLC Influence. | .. MLIC |
,,,,,,, Cayman
_..0000 __. Osprey CDO 2006-1 .. _|Islands _._ _._|Babson Capital Management LLC _. Influence... e |
_..0000 __. Rockall CLO B.V. | GB _|Babson Capital Management LLC _ Influence._ i
,,,,,,, Cayman
0000 | o] Saint James River CDO, Ltd. Islands | . NIA ] Babson Capital Management LLC ________ Influence______ | weie e
Cornerstone Real Estate Advisers LLC
0000 Salomon Trust 2001-MM . |__._ DE | ... NIA Influence | .. MLIC |
,,,,,,, Cayman
0000 || Sapphire Valley CDO I, Ltd. . Islands | ___ NIA ] Babson Capital Management LLC ________ Influence.____________| wie o
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Somerset Special Opportunities Fund Massachusetts Mutual Life Insurance
0000 e 20-8856877 .| o 0001409910 _ L o DE | ... NIA Company Ownership._________.__. 234500 __{MMLIC o e
Somerset Special Opportunities Fund
0000 | o] 20-8856877 | ... 0001409910 _ P DE | NIA ] C.M. Life Insurance Company ________._ Ownership.__.___________ 2400 ____ weie e
Somerset Special Opportunities Fund
..0000 __. 20-8856877 ___ . | 0001409910 _ L.P. __|Babson Capital Management LLC __ Management JWLIC
0000 | o] Suffield CLO, Limited . Babson Capital Management LLC ________ Influence____ | weie e
,,,,,,, Cayman
0000 | o] Summit Lake CLO, Ltd. Babson Capital Management LLC ________ Influence____ | weie e
Massachusetts Mutual Life Insurance
..0000 __. 04-3722906 ___. _ 10001228752 _ Tower Square Capital Partners, Company Ownership.
_..0000 __. .| 04-3722906 __. 0001228752 _ Tower Square Capital Partners, |{CM. Life Insurance Company __ _ | Ownership..
..0000 __. .| 04-3722906 ... 0001228752 _ Tower Square Capital Partners, |Babson Capital Management LLC __ |Management.
_..0000 __. 04-3722906 ___. _ 10001228752 _ Tower Square Capital Partners, _|MassMutual Holding LLC Ownership.____.___._[..3.500 ___|MMLIC |
Tower Square Capital Partners Massachusetts Mutual Life Insurance
0000 ) 30-0336246 . | ... 0001345379 Company Ownership._________ _.28.600 WLIC e
Tower Square Capital Partners
0000 ) 30-0336246 | ... 0001345379 _ C.M. Life Insurance Company ... Ownership.___.___._.___ 0..3.900 MLIC |
Tower Square Capital Partners
0000 30-0336246 | ... 0001345379 _ Babson Capital Management LLC . Management.___________ | . MLIC |
Tower Square Capital Partners
0000 ) 30-0336246 . | ... 0001345379 MassMutual Holding LLC Ownership__________ ~.0.100 __ WLIC e
Tower Square Capital Partners I1-A, Massachusetts Mutual Life Insurance
0000 ) 32-0160190 ____ LPe o DE | .. NIA Company Ownership__________ _75.400 __{MMLIC |
Tower Square Capital Partners I1-A,
0000 32-0160190 ___. LP. DE | ... NIA ] C.M. Life Insurance Company ... Ownership.___.____.___ 215.000 ___JMMLIC |
Tower Square Capital Partners I1-A,
0000 32-0160190 ___. LP. DE | ... NIA ] Babson Capital Management LLC Management.___________ | . MLIC |
Tower Square Capital Partners I11,
0000 41-2280127 | 0001447547 LP. DE | ... NIA ] Babson Capital Management LLC Management.___________| . . MLIC |
Tower Square Capital Partners I11,
0000 ) 41-2280127 | 0001447547 LPe o DE | .. NIA ] MassMutual Holding LLC Ownership._________ 23500 _fMMLIC e
Tower Square Capital Partners I11A, Massachusetts Mutual Life Insurance
0000 ) 41-2280129 | 0001447548 LPe o DE | .. NIA Company Ownership._________ _.88.000 ___fMMLIC |
Tower Square Capital Partners I11A,
0000 41-2280129 | .. 0001447548 LP. DE | ... NIA ] Babson Capital Management LLC Management.__________| . MLIC |
,,,,,,, Cayman
0000 Victoria Falls CLO, Ltd. ... Islands | NIA ] Babson Capital Management LLC . Influence | ... MLIC |
,,,,,,, Cayman
0000 Vinacasa CLO, Ltd. ... Islands | NIA ] Babson Capital Management LLC Influence. | .. MLIC |
,,,,,,, Cayman
0000 Whately CDO, Ltd. ... Islands .| NIA ] Babson Capital Management LLC . Influence | ... MLIC |
,,,,,,, Cayman Massachusetts Mutual Life Insurance
0000 ) Winterset Capital Partners, L.P. Islands | NIA Company Ownership.___.____.___ _75.800 ___JMMLIC |
,,,,,,, Cayman
0000 Winterset Capital Partners, L.P. Islands | NIA ] C.M. Life Insurance Company ... Ownership.___.____.___ ...2.300 MLIC |
,,,,,,, Cayman
0000 Winterset Capital Partners, L.P. Islands | NIA ] Babson Capital Management LLC . Management.___________ | . MLIC |
Massachusetts Mutual Life Insurance
20000 ) o 20-4981369 . | ... 0001371601 _ Wood Creek Multi Asset Fund, LP. | . DE [ ... NIA Company Ownership.__.__..___.___ -100.000 ___MMLIC
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0000 20-4981369 | ... 0001371601 _ Wood Creek Multi Asset Fund, L.P. | ___ DE | ... NIA ] Babson Capital Management LLC . Management.___________ | . MLIC |
Massachusetts Mutual Life Insurance
0000 04-1590850 ___. Wood Creek Venture Fund LLC | . MA | NIA Company Ownership.___.____.___ _.60.000 ____JMMLIC |
Baring All Country World ex US Equity
0000 45-4184261 | 0001547286 | . DE | ... NIA ] Baring Asset Management Limited . . Management.___________| . . MLIC |
Massachusetts Mutual Life Insurance
_..0000 __. 11-3789446 . Baring Focused EAFE Equity Fund .. Company Ownership. 15600 ____JMMLIC |
..0000 __. 11-3789446 ___ Baring Focused EAFE Equity Fund .. Baring Asset Management Limited Management MWLIC |
Baring Focused International Equity
0000 | o] 01-0850479 | ... 0001443715 _ Fund | DE | NIA ] Baring Asset Management Limited _______ Management. | . weie e
Baring Global Dynamic Asset Massachusetts Mutual Life Insurance
0000 | o] 30-0607379 | ... 0001497049 _ Allocation Fund ... DE | NIA Company Ownership.__.___________ 231100 o MwLiCc e
Baring Global Dynamic Asset
..0000 __. 30-0607379 .| . ... | 0001497049 _ Allocation Fund __|Baring Asset Management Limited ______ Management SO 1 R O
_..0000 __. 39-2059577 ... 10001491482 _ Baring International Equity Fund __|Baring Asset Management Limited ____ Management JWLIC
Baring International Small Cap Equity Massachusetts Mutual Life Insurance
0000 ) 26-4142796 ___. Fund | DE | .. NIA Company Ownership._________ -100.000 ___{MMLIC |
Baring International Small Cap Equity
0000 ) 26-4142796 ___ Fund | DE | ... NIA ] Baring Asset Management Limited .. Management.___________| . . MLIC |
Multi-Employer Global Aggregate
0000 26-1896226 . Diversified Portfolio .. |[___ DE | ... NIA ] Baring Asset Management Limited . . Management.___________ | . MLIC |
Massachusetts Mutual Life Insurance
0000 90-0728785 ___. 11 Fan Pier Boulevard Member LLC | ... CT | NIA Company Ownership.___.____.___ -100.000 ___JMMLIC |
12-18 West 55th Street Massachusetts Mutual Life Insurance
0000 20-2548283 Predevelopment, LLC . |___ CT | NIA Company Ownership.___.____.___ 2.92.000 ___JMMLIC |
12-18 West 55th Street
0000 20-2548283 Predevelopment, LLC . |___ CT | NIA ] C.M. Life Insurance Company ... Ownership.___.____.___ ...8.000 _____ MLIC |
Massachusetts Mutual Life Insurance
.0000 __. 45-5257904 ____ 21 Vest 86 LLC Company Ownership._. |--95.000 __IMMLIC |
_..0000 __. 45-5257904 ___ 21 West 86 LLC C.M. Life Insurance Company _______.____ Ownership._. ...5.000 _____ MLIC
Massachusetts Mutual Life Insurance
0000 | o] 80-0729557 __. 50 Northern Avenue Member LLC ________|._____ CT | NIA Company Ownership_.__________.__ -100.000 ___iMMCLIC oo
Massachusetts Mutual Life Insurance
0000 e 20-5481477 . 555 YVR LLC CT | NIA Company Ownership.__.___.___.__. 2100.000 ___{MMLIC o oo e
AT Mid-Atlantic Office Portfolio LLC Massachusetts Mutual Life Insurance
0000 45-2779931 | o o DE | NIA Company Ownership._._.__.__.___ 2.90.000 ____IMMLIC oo
AT Mid-Atlantic Office Portfolio LLC
0000 | o] 45-2779931 | o o DE | NIA ] C.M. Life Insurance Company ____________ Ownership.__.___________ 2.10.000 __IMMCLIC o
Massachusetts Mutual Life Insurance
0000 | o] 20-4570515 | . 0001362970 _ Babson Mezzanine Realty Investors | | ___.__ DE | NIA Company Ownership.___________.__ 036800 __ImMCLIC oo
0000 20-4570515 | ... 0001362970 _ Babson Mezzanine Realty Investors | | DE | ... NIA ] C.M. Life Insurance Company ... Ownership.___.___._.___ ~.1.900 MLIC |
Cornerstone Real Estate Advisers LLC
0000 20-4570515 | ... 0001362970 _ Babson Mezzanine Realty Investors | | DE | ... NIA Management.___________| . . MLIC |
Babson Mezzanine Realty Investors Il Massachusetts Mutual Life Insurance
0000 ) 24-1446970 | 0001362970 _ | oo DE | .. NIA Company Ownership__________ 80.000 ___fMMLIC |
Babson Mezzanine Realty Investors Il Cornerstone Real Estate Advisers LLC
0000 ) 24-1446970 | 0001362970 _ | oo DE | .. NIA Management | WLIC e
Massachusetts Mutual Life Insurance
0000 ) CHC/RFP VI Core LLC .| ... CT | NIA Company Ownership.__________ -100.000 ___{MMLIC |
Cornerstone Real Estate Advisers LLC
20000 ) | 06-1595820 ____ Cornerstone Apartment Fund I, LLC | CT .| .. NIA Influence .| ... .. MLIC |
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Cornerstone Apartment Venture I11, Cornerstone Real Estate Advisers LLC
0000 e 20-5786329 | ... 0001386622 LG o DE | ... NIA Influence. .| .. .. MMLIC o e
Massachusetts Mutual Life Insurance
0000 | o] 56-2639862 _._ Cornerstone Austin Industrial LP ______ [ TX_ __ [ ______ NIA Company Ownership.__.___________ _65.000 __IMaLIC oo
Cornerstone Austin Park Central | LP Massachusetts Mutual Life Insurance
..0000 __. 56-2639862 ___. Company Ownership._. 2.32.000 ____JMMLIC |
Cornerstone Real Estate Advisers LLC
0000 | o] 27-1701733 ___. Cornerstone Core Mortgage Fund | LP | ___.__ DE | NIA Management. | . weie e
Cornerstone Core Mortgage Venture | Cornerstone Real Estate Advisers LLC
0000 e 27-1701622 ___. LP o DE | ... NIA Ownership._________.__. 2.50.000 ___{MMLIC oo e
Massachusetts Mutual Life Insurance
0000 | o] 26-1244346 ____ Cornerstone Eldridge Park Il LP ________ | ____TX_ ___| .. NIA Company Ownership.__.___________ 2.50.000 __IMCLIC oo
Cornerstone Fort Pierce Development Massachusetts Mutual Life Insurance
0000 e e 56-2630592 ___. LG o CT | NIA Company Ownership._________.__. 211,000 MMLIC e
Massachusetts Mutual Life Insurance
0000 | o] 20-8730751 ____ Cornerstone Global REIT Corporation | ___.__ DE | NIA Company Ownership.__.___________ 292300 . IMMLIC o
0000 20-8730751 ___ Cornerstone Global REIT Corporation __| ... DE | ... NIA ] C.M. Life Insurance Company ... Ownership.____.____.___ _.7.600 _____ MLIC |
Massachusetts Mutual Life Insurance
0000 ) 20-5578165 ___ Cornerstone Holding LP .| CT | NIA Company Ownership.___.___._.___ _47.000 ___JMMLIC |
Cornerstone Hotel Income and Equity Cornerstone Real Estate Advisers LLC
0000 ) 26-1528817 | . 0001423638 Fund Il (PF)LP | DE | .. NIA Management | WLIC e
Cornerstone Patriot Non-REIT Holding Massachusetts Mutual Life Insurance
0000 ) 20-5567494 e CT | NIA Company Ownership__________ _46.000 ___{MMLIC |
Cornerstone Real Estate Fund VIII Cornerstone Real Estate Advisers LLC
0000 ) 27-5209432 __. (PF)LP DE | .. NIA Management | WLIC e
Cornerstone Real Estate Fund VIII LP Cornerstone Real Estate Advisers LLC
0000 ) 27-0547156 | | | DE | .. NIA Influence . [ WLIC e
Massachusetts Mutual Life Insurance
_..0000 __. 20-4224383 CREA Juanita Village LLC _. Company Ownership._ ML
_..0000 __. 20-4224383 ____ CREA Juanita Village LLC __ C.M. Life Insurance Company _______.____ Ownership._.______.___._|...4.000 ____ MLIC
Massachusetts Mutual Life Insurance
0000 | o] 26-1816861 ____ CREA/Legacy Federal Way LLC Company Ownership_.__________.__ -100.000 ___iMMCLIC oo
Massachusetts Mutual Life Insurance
..0000 __. 26-2399532 ___. CREA/LYON West Gateway, LLC - Company Ownership._. |.-90.000 ___{MMLIC |
_..0000 __. 26-2399532 CREA/LYON West Gateway, LLC o C.M. Life Insurance Company ... Ownership._ ~.10.000 ____JMMLIC |
CREA/Nexus Anaheim Corners Holdings Massachusetts Mutual Life Insurance
0000 ) 27-2934589 e CT | NIA Company Ownership._________ _65.000 ___{MMLIC |
Massachusetts Mutual Life Insurance
0000 ) 20-0348173 ___. CREA/PPC Venture LLC | .. CT | NIA Company Ownership._________ -.98.000 ___fMMLIC |
Massachusetts Mutual Life Insurance
_..0000 __. 20-4087568 ___. CREA/Windstar Dublin-Pleasanton LLC _ Company Ownership._. 92,000 __IMMLIC |
_..0000 __. 20-4087568 _._ CREA/Windstar Dublin-Pleasanton LLC __ C.M. Life Insurance Company _________ Ownership._. _|...8.000 ____ MLIC
Massachusetts Mutual Life Insurance
0000 | o] 90-0789078 _._. CREA/XISC Torrance Industrial LLC _____|.______ CT | NIA Company Ownership.___________.__ _.88.000 __IMMaLIC e
0000 ) 90-0789078 ___. CREA/XISC Torrance Industrial LLC | .. CT | NIA ] C.M. Life Insurance Company ... Ownership.___.____.___ 212,000 ___JMMLIC |
Massachusetts Mutual Life Insurance
0000 26-1611591 ____ (3956836 . Fallon Cornerstone One MPD LLC .| CT | NIA Company Ownership.___.____.___ 2.91.000 ___JMMLIC |
0000 | o] 26-1611591 ____ (3956836 ... Fallon Cornerstone One MPD LLC _________|.______ CT | NIA ] C.M. Life Insurance Company ________ Ownership._____________ -..9.000 _____ weie e
Massachusetts Mutual Life Insurance
0000 || 20-3347001 __ Fan Pier Development LLC | __.__ CT | NIA Company Ownership..._._.__.___.__ 2100.000 ___IMMLIC |
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 12 13 14 15
Type If
of Control Control
(Ownership, is
Board, Owner-
Relationship Management, ship
NAIC Name of Securities Exchange Names of Domi- to Attorney-in-Fact, | Provide
Group Company | Federal ID Federal if Publicly Traded Parent, Subsidiaries ciliary Reporting Directly Controlled by Influence, Percen- Ultimate Controlling
Code Group Name Code Number RSSD CIK (U.S. or International) Or Affiliates Location Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) *
Massachusetts Mutual Life Insurance
0000 | o] 20-4834392 __ Flower Mound Warehouse [ TIX __|[____ NIA Company Ownership.__.___________ 88500 __ImwLiC oo
0000 20-4834392 Flower Mound Warehouse .| TX_ | .. NIA ] C.M. Life Insurance Company ... Ownership.___.____.___ _ 1500 JMMLIC o
Massachusetts Mutual Life Insurance
0000 11-3677334 . Gallery Place Equity LLC . |_._._ CT | NIA Company Ownership.____.____.___ 2.50.000 ____JMMLIC |
Massachusetts Mutual Life Insurance
_..0000 __. 54-2029484 Great Oak Apartments LLC _. Company Ownership._ . .77.000 __IMWMLIC |
_..0000 __. 54-2029484 . Great Oak Apartments LLC __ C.M. Life Insurance Company ____________ Ownership._. _1.-28.000 ___{MMLIC oo
Massachusetts Mutual Life Insurance
..0000 __. 20-8298948 ___. Hanover Preferred Facility LLC Company Ownership._. |..45.000 __IMWMLIC |
_..0000 __. 20-8298948 . Hanover Preferred Facility LLC .. C.M. Life Insurance Company ... Ownership._ ~1..5.000 . MLIC |
Cornerstone Real Estate Advisers LLC
_..0000 __. 20-8298948 . Hanover Preferred Facility LLC .. Management JWLIC
Massachusetts Mutual Life Insurance
0000 20-4819358 Johnston Groves LLC . |___ CT | NIA Company Ownership.___.___._.___ -100.000 ___JMMLIC |
Massachusetts Mutual Life Insurance
0000 __. 27-4592707 ___. Kierland AZ LLC ___ Company Ownership._. |..79.000 ___fMWMLIC |
_..0000 __. 27-4592707 ___. Kierland AZ LLC __ - C.M. Life Insurance Company _________ Ownership._. _1..21.000 ___fMmLIC o
MassMutual Boston Capital Mezzanine Massachusetts Mutual Life Insurance
0000 | o] 20-4570515 ____ Partners |1 LP | CT | NIA Company Ownership.__.___________ _.28500 __ImwCLic oo
MassMutual Boston Capital Mezzanine
0000 | o] 20-4570515 ____ Partners |1 LP | CT | NIA ] C.M. Life Insurance Company _________ Ownership._____________ ~.1.000 ____ weie e
Massachusetts Mutual Life Insurance
..0000 __. 20-5984759 ___. Metropolitan At Lorton Company Ownership._. |.-98.500 ___{MMLIC |
_..0000 __. 20-5984759 Metropolitan At Lorton C.M. Life Insurance Company ... Ownership._. _|..6.500 ___ MLIC |
Massachusetts Mutual Life Insurance
0000 ) 30-0713071 ___. Riva Portland LLC .| CT | NIA Company Ownership.__________ -100.000 ___{MMLIC |
Sawgrass Village Shopping Center LLC Massachusetts Mutual Life Insurance
0000 ) 27-2977720 | | | CT | NIA Company Ownership.__________ _84.000 ___fMMLIC |
Sawgrass Village Shopping Center LLC
0000 27-2977720 | | e CT | NIA ] C.M. Life Insurance Company ... Ownership.____.____.___ _16.000 ____JMMLIC |
Massachusetts Mutual Life Insurance
0000 ) 45-4606547 ____ UK LIW Manager LLC .| .. CT | NIA Company Ownership._________ -100.000 ___{MMLIC |
Massachusetts Mutual Life Insurance
0000 ) 45-4606547 ____ UK LIW Member LLC .| CT | NIA Company Ownership._________ -100.000 ___{MMLIC |
Washington Gateway Apartments Venture Massachusetts Mutual Life Insurance
0000 ) 45-5401109 ____ e CT | NIA Company Ownership._________ -.95.000 ___f{MMLIC |
Washington Gateway Apartments Venture
0000 45-5401109 ___ WC CT | NIA ] C.M. Life Insurance Company ... Ownership.____.____.___ ~..5.000 . MLIC |
Massachusetts Mutual Life Insurance
0000 20-2970495 Waterford Development Associates | PA | . NIA Company Ownership.___.___._.___ 2.90.000 ___JMMLIC |
Massachusetts Mutual Life Insurance
0000 45-2628608 ___. Stonebriar Frisco MM LLC | CT | NIA Company Ownership.____.____.___ -100.000 ___JMMLIC |
Massachusetts Mutual Life Insurance
_..0000 __. 26-2384708 ___ Wesley Chapel Theaters LLC ___ Company Ownership._ [--90.000 ___IMMLIC |
_..0000 __. 26-2384708 ___ Wesley Chapel Theaters LLC __ - C.M. Life Insurance Company ____________ Ownership._. 1.-10.000 ___fMMLIC o
MassMutual Barings Dynamic Allocation Massachusetts Mutual Life Insurance
0000 | o] 45-3168892 __. 0Q Fund | MA | NIA Company Ownership._____________ ..93.800 ___IMMLIC o
Massachusetts Mutual Life Insurance
0000 || 04-3212054 | 0000927972 _ |0Q MassMutual Premier Balanced Fund ______ | ______ MA | NIA Company Ownership..._._.__.___.__ 3.800 wie o




STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

SCHEDULE Y

PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM
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1 2 3 4 12 13 14 15
Type If
of Control Control
(Ownership, is
Board, Owner-
Relationship Management, ship
NAIC Name of Securities Exchange Names of Domi- to Attorney-in-Fact, | Provide
Group Company | Federal ID Federal if Publicly Traded Parent, Subsidiaries ciliary Reporting Directly Controlled by Influence, Percen- Ultimate Controlling
Code Group Name Code Number RSSD CIK (U.S. or International) Or Affiliates Location Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) *
MassMutual Premier Capital Massachusetts Mutual Life Insurance
0000 51-0529336 . [ ... 0000927972 _|0Q Appreciation Fund ... MA | NIA Company Ownership._.._.____.___ ...5.900 . MLIC o
Massachusetts Mutual Life Insurance
0000 | o] 04-3277549 | ... 0000927972 _|0Q MassMutual Premier Core Bond Fund _____|.______ MA | NIA Company Ownership.__.___________ 0..3.200 ____ weie e
MassMutual Premier Disciplined Value Massachusetts Mutual Life Insurance
...0000 __. 04-3539084 ___. . | 0000927972 _ [0Q Fund Company Ownership__. 0.800 MMLIC
Massachusetts Mutual Life Insurance
0000 | o] 04-3520009 | ... 0000927972 _|0Q MassMutual Premier High Yield Fund ___|___.__ MA | NIA Company Ownership_.__________.__ 220500 __ImwCLiCc oo
MassMutual Premier Inflation- Massachusetts Mutual Life Insurance
0000 | o] 03-0532475 | .. 0000927972 _|0Q Protected and Income Fund | _____ MA | NIA Company Ownership_.__________.__ -..9.100 _____ weie e
MassMutual Premier International Massachusetts Mutual Life Insurance
0000 e 04-3212044 | ... 0000927972 _ [0Q Equity Fund __ | MA | NIA Company Ownership._________.__. 4100 MMLIC o e
MassMutual Premier International Bond Massachusetts Mutual Life Insurance
0000 e e 26-1345534 | ... 0000927972 _ 0Q Fund MA | NIA Company Ownership._________.__. 2.99.100 __MMLIC e
MassMutual Premier Small/Mid Cap Massachusetts Mutual Life Insurance
0000 | o] 04-3224705 | . 0000927972 _|0Q Opportunities Fund _____________________|_._._. MA | NIA Company Ownership.__.___________ 210500 __mwCLic oo
MassMutual Premier Strategic Emerging Massachusetts Mutual Life Insurance
0000 e e 26-3229251 | .. 0000927972 _ 0Q Markets Fund . | MA | NIA Company Ownership._________.__. 254.200 __{MMLIC e
Massachusetts Mutual Life Insurance
0000 | o] 04-3277550 | .. 0000927972 _|0Q MassMutual Premier Value Fund _________|.______ MA | NIA Company Ownership.__.___________ _..3.500 ____ weie e
MassMutual Select Diversified Value Massachusetts Mutual Life Insurance
0000 e 01-0821120 .| ... 0000916053 _ |0Q Fund MA | NIA Company Ownership.__.___.___.__. .0.600 ___ MMLIC o e
MassMutual Select Focused Value Fund Massachusetts Mutual Life Insurance
0000 e 04-3512590 .| ... 0000916053 _ {0Q oo e MA | NIA Company Ownership._________.__. ...3.100 MMLIC o e
MassMutual Select Fundamental Value Massachusetts Mutual Life Insurance
0000 e 04-3584138 | ... 0000916053 _ |0Q Fund MA | NIA Company Ownership.__.___.___.__. 1100 MMLIC o e
MassMutual Select Growth Massachusetts Mutual Life Insurance
0000 | o] 04-3512589 [ ... 0000916053 _ |0Q Opportunities Fund _______________________|_._._. MA | NIA Company Ownership.__.___________ ~..0.800 _____ weie e
MassMutual Select Indexed Equity Fund Massachusetts Mutual Life Insurance
0000 e 04-3410047 .| ... 0000916053 _ {0Q oo e MA | NIA Company Ownership.__.___.___.__. ..1.800 MMLIC o e
MassMutual Select Large Cap Value Massachusetts Mutual Life Insurance
0000 e 04-3513019 .| ... 0000916053 _ |0Q Fund MA | NIA Company Ownership._________.__. 2,400 MMLIC o e
MassMutual Select Mid Cap Growth Massachusetts Mutual Life Insurance
0000 e 04-3512596 .| ... 0000916053 _ |0Q Equity Il Fund | MA | NIA Company Ownership.__.___.___.__. ..1.800 MMLIC o e
MassMutual Select Mid-Cap Value Fund Massachusetts Mutual Life Insurance
0000 e e 42-1710935 | 0000916053 _ {0Q oo e MA | NIA Company Ownership._________.__. 1500 MMLIC o e
Massachusetts Mutual Life Insurance
0000 | o] 04-3557000 ____( ... 0000916053 _ |0Q MassMutual Select Overseas Fund ________|.______ MA | NIA Company Ownership.__.___________ _.7.500 ____ weie e
MassMutual Select Small Cap Growth Massachusetts Mutual Life Insurance
0000 e 04-3464205 | ... 0000916053 _ |0Q Equity Fund | MA | NIA Company Ownership.________.__. _.1.900 MMLIC o e
MassMutual Select Small Company Massachusetts Mutual Life Insurance
0000 e 04-3584141 | .. 0000916053 _ |0Q Growth Fund | MA | NIA Company Ownership._________.__. 2100.000 ___{MMLIC oo e
MassMutual Select Small Company Value Massachusetts Mutual Life Insurance
0000 e 04-3584140 | ... 0000916053 _ |0Q Fund MA | NIA Company Ownership.________.__. ..0.900 ___ MMLIC o e
Massachusetts Mutual Life Insurance
0000 e e 26-2997893 | ... 0000067160 _ MML China Fund .| MA | NIA Company Ownership.________.__. 2100.000 ___{MMLIC o oo e
Massachusetts Mutual Life Insurance
0000 | o] 45-3612851 | . 0000067160 _ MML Focused Equity Fund Class | _______|._._.__ MA | NIA Company Ownership._____________ _.23.000 __IMMCLiC oo
Massachusetts Mutual Life Insurance
0000 || 45-3612938 [ ... 0000067160 _ MML Fundamental Growth Fund Class | | ______ MA | NIA Company Ownership..._._.__.___.__ 254000 __IMMLIC |
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

SCHEDULE
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PART 1A - DETAIL OF INSURANCE HOLDING COMPANY SYSTEM

1 2 3 4 12 13 14 15
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Board, Owner-
Relationship Management, ship
NAIC Name of Securities Exchange Names of Domi- to Attorney-in-Fact, | Provide
Group Company | Federal ID Federal if Publicly Traded Parent, Subsidiaries ciliary Reporting Directly Controlled by Influence, Percen- Ultimate Controlling
Code Group Name Code Number RSSD CIK (U.S. or International) Or Affiliates Location Entity (Name of Entity/Person) Other) tage Entity(ies)/Person(s) *
Massachusetts Mutual Life Insurance
0000 | o] 27-2959469 | ... 0000067160 _ MML Fundamental Value Fund Class | ___|._.____ MA | NIA Company Ownership.__.___________ _.83.000 __IMaLiC oo
Massachusetts Mutual Life Insurance
0000 e 27-2959552 | .. 0000067160 _ MML PIMCO Total Return Fund Class | _|._.___. MA | NIA Company Ownership._________.__. 2.10.000 __{MMLIC e
Massachusetts Mutual Life Insurance
..0000 __. 27-1933828 ___. . | 0000916053 MassMutual RetireSMART 2015 Fund .. Company Ownership._. .86.000 ____JMMLIC |
Massachusetts Mutual Life Insurance
0000 e 27-1933753 | 0000916053 _ MassMutual RetireSMART 2025 Fund .| ... MA | NIA Company Ownership._________.__. _.55.600 ___{MMLIC e
Massachusetts Mutual Life Insurance
0000 | o] 27-1933389 [ ... 0000916053 _ MassMutual RetireSMART 2035 Fund ______[.______ MA | NIA Company Ownership_.__________.__ _62.400 __IMLIC e
Massachusetts Mutual Life Insurance
0000 | o] 27-1932769 | ... 0000916053 _ MassMutual RetireSMART 2045 Fund ______[.______ MA | NIA Company Ownership.__.___________ 292500 _IMMLIC oo
MassMutual RetireSMART In Retirement Massachusetts Mutual Life Insurance
0000 e e 03-0532464 | ... 0000916053 _ Fund MA | NIA Company Ownership._________.__. 856,900 ___{MMLIC e
Massachusetts Mutual Life Insurance
0000 | o] 45-1618222 | .. 0000916053 _ MassMutual RetireSMART Growth Fund ___|.______ MA | NIA Company Ownership.__.___________ 253700 __ImwLiCc o
,,,,,,, Cayman
0000 | ] HarbourView CLO 2006-1 Limited __________ OppenheimerFunds, Inc. .. Influence____ | weie e
OFI Institutional Commodities
..0000 ___ 26-1143312 ____ Strategy Fund I, LLC . __]OppenheimerFunds, Inc. . | Ownership._. _{.100.000 ___{MmCIC |
_..0000 __. 61-1504919 ___ Oppenheimer Absolute Return Fund . __|OppenheimerFunds, Inc. . .. | Ownership... -100.000 ___|MMLIC |
Oppenheimer Capital Appreciation Fund Massachusetts Mutual Life Insurance
0000 ) 13-3054122 | . 0000319767 _ | MA_ | NIA Company Ownership__________ ~.0.100 __ WLIC e
Massachusetts Mutual Life Insurance
0000 84-1073463 | ... 0001116894 _ Oppenheimer Main Street Fund | . MA | NIA Company Ownership.___.____.___ ~.0.100 _____ MLIC |
Massachusetts Mutual Life Insurance
_..0000 __. 22-3849391 | . 0001163166 _ Oppenheimer Real Estate Fund .. Company Ownership._ _|...0.300 MMLIC
..0000 __. | 27-5013457 . Oppenheimer Short Duration Fund _ _._|OppenheimerFunds, Inc. _ | Ownershi _.60.900 MMLIC
_..0000 __. 13-3949688 ___. Rye Select Broad Market Prime .. _|Tremont Group Holdings, Inc. _ Influence... MMLIC
Asterisk Explanation

oUW =

Massachusetts Mutual Life Insurance Company owns 19% of the debt of Jefferies Finance LLC
_| Babson Capital Loan Strategies Fund, L.P. owns 65.3% of the debt of Loan Strategies Funding, LLC
Babson Capital Management LLC is the investment advisor for this fund and MassMutual Holding LLC has an ownership position
Benton Street I, L.P. ownership percentage of 8.2% includes intercompany ownerships for Babson Credit Strategies Fund. L.P. for 4.3% and Blue Chip Multi-Strategy Fund L.P. for 0.9%. MassMutual Holding LLC also owns a position in Benton Street Partners |, L.P
_| The Benton Street II, L.P. ownership percentage of 98.8% includes intercompany ownerships for Babson Capital Loan Strategies Fund, L.P. for 60.6% and Winterset Capital Partners, L.P. for 36.4%

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




STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

The following supplemental reports are required to be filed as part of your statement filing. However, in the event that your company does not transact the type of
business for which the special report must be filed, your response of NO to the specific interrogatory will be accepted in lieu of filing a “NONE” report and a bar code will
be printed below. If the supplement is required of your company but is not being filed for whatever reason enter SEE EXPLANATION and provide an explanation following
the interrogatory questions.

Response

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

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

domicile and electronically with the NAIC? NO
Will the Reasonableness of Assumptions Certification for Implied Guaranteed Rate Method required by Actuarial Guideline XXXVI be

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

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

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

J AR RO OGO
9 3 4 3 2 2 0 1 2 4 9 0 0 0 0 0 2
TR R AT ARG ORI
9 3 4 3 2 2 0 1 2 3 6 5 0 0 0 0 2
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
9 3 4 3 2 2 0 1 2 4 4 5 0 0 0 0 2
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
9 3 4 3 2 2 0 1 2 4 4 6 0 0 0 0 2
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
9 3 4 3 2 2 0 1 2 4 4 7 0 0 0 0 2
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
9 3 4 3 2 2 0 1 2 4 4 8 0 0 0 0 2
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
9 38 4 3 2 2 0 1 2 4 4 9 0 0 0 0 2
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Liabilities Line 25

1

2

Current December 31
Statement Date Prior Year
2504. Miscellaneous liabilities 152,612 | 176,221
2597. Summary of remaining write-ins for Line 25 from overflow page 152,612 176,221
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance

SCHEDULE A - VERIFICATION

Real Estate

Company

1

Year to Date

2
Prior Year Ended
December 31

1. Book/adjusted carrying value, December 31 of prior year 25,484,772 | . 20,521,406
2. Cost of acquired:
2.1 Actual cost at time of acquisition 11,174,750
2.2 Additional investment made after acquisition 101,92 | 328,69
3. Current year change in encumbrances (2,650,980)| .| (1,756,499)
4. Total gain (loss) on disposals 111,515
5. Deduct amounts received on disposals 3,814,972
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year’s other than temporary impairment recognized
8. Deduct current year’s depreciation 619,398 [ 1,080,123
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) | 22,316,356 _...25,484 772
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10) 22,316,356 25,484,772
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prior year 881,449 171 | 951,440,554
2. Cost of acquired:
2.1 Actual cost at time of acquisition 22,067,509 106,780,704
2.2 Additional investment made after acquisition 558,794 690,308
3. Capitalized deferred interest and other 52,164 122,886
4. Accrual of discount 170,450 | 385,955
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals 2,043,281 { (938, 155)
7. Deduct amounts received on disposals 126,940,734 172,011,320
8. Deduct amortization of premium and mortgage interest points and commitment fees 289,873 432,778
9. Total foreign exchange change in book value/recorded investment excluding accrued interest (1,787,729)| .| (1,593,104)
10. Deduct current year's other than temporary impairment recognized 2,995,879
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .| 777,323,033 881,449,171
12. Total valuation allowance (1,740,857) (2,294 ,579)
13. Subtotal (Line 11 plus Line 12) 775,582,176 | . . 879,154,592
14. Deduct total nonadmitted amounts
15.  Statement value at end of current period (Line 13 minus Line 14) 775,582,176 879,154,592
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 of prior year 245,581,466 | . . 243,888,134
2. Cost of acquired:
2.1 Actual cost at time of acquisition 4,564,997 | . 30,881,759
2.2 Additional investment made after acquisition 19,111,432 ! 53,189,163
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease) 9,479,427 | . 13,604,081
6. Total gain (loss) on disposals 6,015,352
7. Deduct amounts received on disposals 26,382,710 | ... 102,086,575
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value (167,357)| .o 101,464
10. Deduct current year's other than temporary impairment recognized 11,912
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 252,187,255 | ... . 245,581,466
12.  Deduct total nonadmitted amounts 9,950,688 | ... 10,487,724
13. Statement value at end of current period (Line 11 minus Line 12) 242,236,567 235,093,742
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 4,949,164,787 | ____.__4,443,046,408
2. Cost of bonds and stocks acquired 775,554,644 | - 1,989,535,736
3. Accrual of discount 8,531,631 20,324,046
4. Unrealized valuation increase (decrease) 9,728,842 | 29,071,613
5. Total gain (loss) on disposals 48,464,641 [ 5,707,231
6. Deduct consideration for bonds and stocks disposed of 1,068,067,820 _.1,517,510,740
7. Deduct amortization of premium 2,218,582 | .. 5,383,673
8. Total foreign exchange change in book/adjusted carrying value (1,371,085) (1,877,105)
9. Deduct current year's other than temporary impairment recognized 5,212,768 | .. 13,748,729
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 4,714,514,290 4,949 164,787
11. Deduct total nonadmitted amounts
12.  Statement value at end of current period (Line 10 minus Line 11) 4,714,514,290 4,949,164,787

SI01
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

SCHEDULE D - PART 1B

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

1
Book/Adjusted
Carrying Value

Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

BONDS
1. Class 1 (a) 2,546,043,723 | .. 148,857,956 | 352,856,894 5,214,876 2,546,043,723 | 2,347,259,661 2,731,226,450
2. Class2(a) 1,985,320,482 | ... 2,134,974,257 | . ] 1,832,074,850 3,483,564 1,985,320,482 | .. 2,291,703,453 1,826,376, 951
3. Class3(a) 181,959,834 | . 53,960,181 | . 22,69, 127 (346,299) 181,959,834 | . 212,877,589 155,233,493
4. Class 4 (a) 114,905,246 | ... 47,525,836 | . 22,804,673 126,354 114,905,246 | 139,752,762 89,612,901
5. Class5 (a) 58,485,520 2,409,281 4,891,469 (509, 39%) 58,485,520 | ... .. 55,493,936 59,843,696
6. Class6 (a) 12,282,235 104,567 3,659,671 55,150 12,282,235 8,782,281 12,457,151
7. Total Bonds 4,898,997,040 2,387,832,077 2,238,983,684 8,024,249 4,898,997,040 5,055,869,682 4,874,750,642
PREFERRED STOCK
8. Class 10,886,500 10,886,500 | ... 10,886,500 9,386,500
9. Class2 2,275,988 236,212 433,481 116,840 2,275,988 2,195,559 1,424,578
10. Class3 5,647,775 363,724 287,500 162,852 5,647,775 5,886,851 5,529,711
11. Class 4 2,645,422 297,720 562,500 144,537 2,645,422 2,525,179 2,354,760
12. Class5 504,344 375,000 595 504,344 969,939 501,013
13. Class 6 301,230 301,230 301,230 332,375
14.  Total Preferred Stock 22,351,259 1,272,656 1,283,481 424,824 22,351,259 22,765,258 19,528,937
15. Total Bonds and Preferred Stock 4,921,348,299 2,389,104,733 2,240,267, 165 8,449,073 4,921,348,299 5,078,634,940 4,894,279,579

(a) Book/Adjusted Carrying Value column for the end of the current reporting period includes the following amount of non-rated short-term and cash equivalent bonds by NAIC designation: NAIC 1 $
NAIC4 $§ i NAICS $ ; NAIC6 $

.-3,999,623 ; NAIC2 $ ... 552,824,098 ; NAIC3 $. oo ;




STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
9199999 Totals 64,467,542 XXX 64,444,799

SCHEDULE DA - VERIFICATION

Short-Term Investments

Year To Date

2

Prior Year Ended
December 31

—_

o > w0 D

o

10.
11.

12.

Cost of short-term investments acquired

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

Deduct consideration received on disposals

Deduct amortization of premium

Deduct total nonadmitted amounts

Book/adjusted carrying value, December 31 of prior year 18,491,551 [ . . 54,418,930

116,337,217 | 187,431,847

38,774 233,678

43

70,400,000 | 223,610,067

Total foreign exchange change in book/adjusted carrying value 17,120
Deduct current year’s other than temporary impairment recognized

Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 64,467,542 | . 18,491,551

64,467,542 18,491,551

Statement value at end of current period (Line 10 minus Line 11)
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3.1
3.2

3.3
4.1
4.2

STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

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

Cost Paid/(Consideration Received) on additions

101,021,505
34,804,772

Unrealized Valuation increase/(decrease)

(38,333, 144)

Total gain (loss) on termination recognized

Considerations received/(paid) on terminations

27,959,509
41,780,705

Amortization

13,252

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

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

83,685,189

Deduct nonadmitted assets

83,685,189

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior year

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

4,610,138

Change in variation margin on open contracts
Add:
Change in adjustment to basis of hedged item

3.21 Section 1, Column 17, current year to date minus

3.22 Section 1, Column 17, prior year

Change in amount recognized

3.23 Section 1, Column 16, current year to date minus 4,701,701

3.24 Section 1, Column 16, prior year

4,610,138 _..___.._.4,610,138

Subtotal (Line 3.1 minus Line 3.2)

Variation margin on terminated contracts during the year 30,920,940
Less:

4.21 Amount used to adjust basis of hedged item

4.22 Amount recognized 30,920,940 . 30,920,940

Subtotal (Line 4.1 minus Line 4.2)

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

5.1 Recognized

5.2 Used to adjust basis of hedged items

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

Deduct total nonadmitted amounts

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

S104
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value

ML-CFC Commercial Mortgage

12513419 . Credit Default Indicies 3,000,000 4,284,495 4,797,463 | 03/22/2010 _____ 06/20/2015 _____ Swap/CDX Long 24,580 24,580 [606935-AH-7 __ [Trust/Series 2006-1 Class A4 REID _ [ 1 4,259,915 4,772,883
Citigroup/Deutsche Bank Commercial
Mortgage Trust/Series 2005-CD1

12513419 . Credit Default Indicies 2,497,072 2,782,063 | 03/22/2010 _____ 06/20/2015 _____ Swap/CDX Long 12513E-AG-9 _. [Class A4 REID | R 2,497,072 | . 2,782,063
Credit Suisse Mortgage Capital
Certificates/Series 2006-C1 Class

12513419 . Credit Default Indicies 2,097,672 2,346,931 | 03/22/2010 _____ 06/20/2015 _____ Swap/CDX Long 225470-F7-3 __ |A4 REID | R 2,097,672 | ... 2,346,931
Wachovia Bank Commercial Mortgage
Trust/Series 2007-C33 Class A4 REID

361448A02 . GATX Financial 1,650,000 1,734,253 1,956,649 [03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long (4,448) (4,448) | 92978N-AE-4 __ 1 1,738,701 1,961,097
ML-CFC Commercial Mortgage

361448A02 . GATX Financial 249,214 276,987 (03/22/2010 .___._ 06/20/2015 _____ Swap/CDS Long 55312V-AD-0 __ [Trust/Series 2006-4 Class A3 REID _ |1 249,214 276,987
J P Morgan Chase Coml Mtg
Sec/Series 2006-CB17 Class A4 REID

755111D* . Raytheon Co. 1,650,000 1,737,635 1,937,491 [03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long 34,858 34,858 (46630E-AC-4 _ 1 1,702,777 1,902,633
GE Capital Commercial
Mor tgage/Series 2005-C3 Class A7A

755111D* . Raytheon Co. 200, 188 219,920 (03/22/2010 .___._ 06/20/2015 _____ Swap/CDS Long 368280-Pli-0 __ |REID 1 200,188 219,920
Commercial Mtg Pass Thru
Certs/Series 2007-C9 Class A4 REID

361448A%0 . GATX Financial 1,650,000 1,532,401 1,797,312 [03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long (4,448) (4,448) | 20047R-AE-3 . 1 1,536,849 1,801,760
Salomon Brothers Mortgage
Securities VII Inc./Series 2001-MM

361448A%0 . GATX Financial 218,754 | . 327,759 |03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long 79549A-GG-8 __ [Class E8 REID 1 278,754 327,759
Bear Stearns Coml Mortgage

755111067 _________._. Raytheon Co. 1,650,000 1,590,054 1,751,501 [03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long 35,211 35,211 [07388V-AE-8 __ [Sec/Series 2007-T26 Class A4 REID _ [ 1 1,554,843 1,716,290
Bear Stearns Coml Mortgage
Sec/Series 2007-PW18 Class A4 REID

755111067 _________._. Raytheon Co. 291,073 347,828 (03/22/2010 .___._ 06/20/2015 _____ Swap/CDS Long 07401D-BC-4 _. 1 291,073 347,828
Bear Stearns Coml Mortgage
Sec/Series 2007-PW17 Class A4 REID

666807C*1 __ _| Northrop Grumman 1,650,000 1,589,056 1,816,708 [03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long 35,314 35,314 073880-AE-9 _ 1 1,553,742 1,781,394
Merrill Lynch Mortgage
Trust/Series 2005-LC1 Class A4 REID

666807C*1 ____________ Northrop Grumman 347,951 390,064 (03/22/2010 .___._ 06/20/2015 _____ Swap/CDS Long 59022H-NC-2 _. 1 347,951 390,064
LB-UBS Commercial Mortgage
Trust/Series 2005-C7 Class A4 REID

666807C69 _._______._ Northrop Grumman 1,500,000 1,434,087 1,581,093 [03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long 32,104 32,104 (52108M-AF-0 _ 1 1,401,983 1,548,989
Merrill Lynch Mortgage
Trust/Series 2005-LC1 Class A4 REID

666807C69 _._______._ Northrop Grumman 347,951 390,064 (03/22/2010 .___._ 06/20/2015 _____ Swap/CDS Long 59022H-NC-2 _. 1 347,951 390,064
ML-CFC Commercial Mortgage Trust
[2007-7/Ser ies 2007-7 Class A4 REID

755111D#5 . Raytheon Co. 1,500,000 1,334,718 1,431,431 [03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long 32,010 32,010 [55313K-AE-1 _. 1 1,302,708 1,399,421
Bear Stearns Coml Mortgage

755111D#5 . Raytheon Co. 450,501 493,840 (03/22/2010 .___._ 06/20/2015 _____ Swap/CDS Long 07387B-AH-6 __ [Sec/Series 2005-PWR9 CI A4A REID __ |1 450,501 493,840
Bear Stearns Coml Mortgage
Sec/Series 2006-PW14 Class AM REID

009158F#8 _________._ Air Products 1,500,000 948,002 1,080,695 [03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long 25,053 25,053 (07388P-AG-6 1 922,949 1,055,642
TIAA Seasoned Commercial Mortgage
Trust 2007-C4/Series 2007-C4 Class

009158F#8 _________._ Air Products 787,260 842,901 (03/22/2010 .___._ 06/20/2015 _____ Swap/CDS Long 87246A-AE-8 __ |AJ REID 1 787,260 842,901
Banc of America Commercial
Mortgage Inc./Series 2008-1 Class

418056B*7 . _ | Hasbro Inc. 700,000 904,732 1,058,853 |03/22/2010 ... 06/20/2015 ... Swap/CDS Long 1,557 1,557 | 05952A-AE-4 __ [A4 REID 1 903,175 1,057,296

9999999 - Totals 24,637,069 27,627,553 XXX XXX XXX 211,791 211,791 XXX XXX XXX 24,425,278 27,415,762
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter Second Quarter Third Quarter Fourth Quarter Year To Date
1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning Inventory 12 23,450,000 11 19,450,000 12 23,450,000
Add: Opened or Acquired Transactions
Add: Increases in Replication (Synthetic Asset)
Transactions Statement Value XXX XXX XXX XXX XXX
Less: Closed or Disposed of Transactions 1 4,000,000 1 3,000,000 2 7,000,000
Less: Positions Disposed of for Failing Effectiveness
Criteria
Less: Decreases in Replication (Synthetic Asset)
Transactions Statement Value XXX XXX XXX XXX XXX
Ending Inventory 11 19,450,000 10 16,450,000 10 16,450,000
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13.
14,
15.
16.

STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Part A, Section 1, Column 14

Book/Adjusted Carrying Value Check

83,685, 189

Part B, Section 1, Column 14

Total (Line 1 plus Line 2)

Part D, Column 5

,,,,,,,,,,,,,,,,,,,, 83,685,189
769,195,673

Part D, Column 6

Total (Line 3 minus Line 4 minus Line 5)

Part A, Section 1, Column 16

(685,510,484)

Fair Value Check
83,685,189

Part B, Section 1, Column 13

Total (Line 7 plus Line 8)

Part D, Column 8

,,,,,,,,,,,,,,,,,,,, 83,685, 189
769,195,673

Part D, Column 9

Total (Line 9 minus Line 10 minus Line 11)

Part A, Section 1, Column 21

(685,510,484)

Potential Exposure Check

199,784,416

Part B, Section 1, Column 19

19,961,500

Part D, Column 11

219,745,916

Total (Line 13 plus Line 14 minus Line 15)
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STATEMENT AS OF JUNE 30, 2012 OF THE C.M. Life Insurance Company

SCHEDULE E - VERIFICATION

(Cash Equivalents)

Year To Date

2

Prior Year Ended
December 31

—_

10.
11.

12.

N o o > D

Cost of cash equivalents acquired

Accrual of discount

Unrealized valuation increase (decrease)

Book/adjusted carrying value, December 31 of prior year 109,954,645 | . 280,699,028
3,188,910,858 [ ____._4,180,851,027

582,436 | . 778,724

73 (5)

Total gain (loss) on disposals

Deduct consideration received on disposals

,,,,,,,,,,,,,, 2,807,091,833

L....4,352,374,129

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value

Deduct current year’s other than temporary impairment recognized

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

Deduct total nonadmitted amounts

492,356,179

,,,,,,,,,,,,,,,,,, 109,954,645

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

492,356, 179

109,954,645
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