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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE

ASSETS

C.M. Life Insurance Company

Current Year Prior Year
1 2 3 4
Net Admitted Assets Net Admitted
Assets Nonadmitted Assets (Cols. 1-2) Assets

1. Bonds (Schedule D) 4,616,869,445 4,616,869,445 | 4,746,304,435
2. Stocks (Schedule D):
2.1 Preferred stocks 23,787,011 23,787,011 [ 19,528,936
2.2 Common stocks 201,702,611 201,702,611 [ 183,331,440
3. Mortgage loans on real estate (Schedule B):
3.1 First liens 771,782,314 771,782,314 | 879,154,592
3.2 Other than first liens.
4. Real estate (Schedule A):
4.1 Properties occupied by the company (less $ ...
encumbrances)
4.2 Properties held for the production of income (less
$ 7,526,712 encumbrances) 28,979,851 28,979,851 | 25,484,772
4.3 Properties held for sale (less $ ...
encumbrances)
5. Cash($ .. 32,100,843 , Schedule E - Part 1), cash equivalents
¢ 423,794,320 , Schedule E - Part 2) and short-term
investments ($  .............48,542,772 | Schedule DA) 504,437,935 504,437,935 | - 144,923,425
6. Contract loans (including$ . premium notes) | 178,378,981 7,851 178,371,130 |- 196,173,816
7. Derivatives (Schedule DB) 233,128,054 233,128,054 [ 225,854,697
8. Other invested assets (Schedule BA) 237,897,374 | . 8,353,398 | ... 229,543,976 .. 235,093,737
9. Receivables for securities 52,358,000 52,358,000 | .. 16,705
10. Securities lending reinvested collateral assets (Schedule DL)
11.  Aggregate write-ins for invested 1t
12. Subtotals, cash and invested assets (Lines 1 to 11) 6,849,321,576 | . 8,361,249 | | 6,840,960,327 | | 6,655,866,554
13. Titleplantsless$ ... charged off (for Title insurers
only)
14. Investment income due and accrued 33,875,804 24,397 33,851,407 | ... 43,136,813
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection| 795,776 119 795,657 | | 846,052
15.2 Deferred premiums and agents' balances and installments booked but
deferred and not yet due (including $ ...
earned but unbilled premiums) (23,250,414) (23,250,414)] | (27,235,843)
15.3 Accrued retrospective premiums
16. Reinsurance:
16.1 Amounts recoverable from reinsurers 11,049,274 11,049,274 | 9,460,405
16.2 Funds held by or deposited with reinsured companies
16.3 Other amounts receivable under reinsurance contracts 10,467,312 10,467,312 | 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 135,816,829 | 90,345,129 | . 45471,700 [ 54,415,138
19. Guaranty funds receivable or on deposit 1,944,069 1,944,060 | 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 80 80
23. Receivables from parent, subsidiaries and affiliates 299,726 299,726 | . 707,017
24. Healthcare ($ oo ) and other amounts receivable
25. Aggregate write-ins for other than invested assets 914,476 858,407 56,069 109,067
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 12 to 25) 7,021,234,508 | .. 99,589,301 | .| 6,921,645,207 | . 6,752,642,290
27. From Separate Accounts, Segregated Accounts and Protected Cell
Accounts 1,672,698,686 1,672,698,686 | 1,635,823,530
28. Total (Lines 26 and 27) 8,693,933, 194 99,589,301 8,594,343,893 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 thru 1103 plus 1198)(Line 11 above)
2501. Miscellaneous 299,749 | . 243,680 56,069 109,067
2502. Commissions and expenses on long term lease 604,057 [ 604,057
2503. Cash advanced to agents 10,670 10,670
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 914,476 858,407 56,069 109,067




ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current Year

2
Prior Year

1. Aggregate reserve for life contracts § | 5,112,369,982 (Exh. 5, Line 9999999)less$
included in Line 6.3 (including$ 201,582,640 Modco Reserve) 5,112,369,982 | ! 5,102,081,578
2. Aggregate reserve for accident and health contracts (including $ Modco Reserve)
3. Liability for deposit-type contracts (Exhibit 7, Line 14, Col. 1) (including $ ModcoReserve) ... | 58,673,352 | ... 30,310,638
4. Contract claims:
4.1 Life (Exhibit 8, Part 1, Line 4.4, Col. 1 less sum of Cols. 9, 10 and 11) 21,713,379 [ . 24,299,484
4.2 Accident and health (Exhibit 8, Part 1, Line 4.4, sum of Cols. 9, 10 and 11)
5. Policyholders’ dividends $ andcoupons$ due and unpaid (Exhibit 4,
Line 10)
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
S discount; including$ accident and health premiums (Exhibit 1,
Part 1, Col. 1, sum of lines 4 and 14) 4,292 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 whicn$ is for medical loss ratio rebate per the Public Health
Service Act
9.3 Other amounts payable on reinsurance including$ assumedand$ | 6,458,425
ceded 6,458,425 | . 6,728,550
9.4 Interest maintenance reserve (IMR, Line 6) 102,880,006 | 36,137,140
10. Commissions to agents due or accrued-life and annuity contracts $ accident and health
S and deposit-type contract funds $
11.  Commissions and expense allowances payable on reinsurance assumed
12.  General expenses due or accrued (Exhibit 2, Line 12, Col. 6) 29,121 79,714
13. Transfers to Separate Accounts due or accrued (net) (including$ | (6,315,760) accrued for expense
allowances recognized in reserves, net of reinsured allowances) (6,403,069)| .| (8,413,342)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes (Exhibit 3, Line 9, Col. 5) 2,800,646 |
15.1 Current federal and foreign income taxes including$ (1,116,890) on realized capital gains (losses) ................| . 13,950,214 | ..
15.2 Net deferred tax liability
16. Unearned investment income 19,944 35,556
17.  Amounts withheld or retained by company as agent or trustee 1,235,403 | .. 10,730,433
18. Amounts held for agents' account, including$ agents' credit balances
19. Remittances and items not allocated 14,805,627 [ .| (13,960,769)
20. Net adjustment in assets and liabilities due to foreign exchange rates 318
21. Liability for benefits for employees and agents if not included above
22. Borrowed money$ and interest thereon $
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 Asset valuation reserve (AVR, Line 16, Col. 7) 65,160,040 | ______._._.45,279,003
24.02 Reinsurance in unauthorized and certified ($ ) companies
24.03 Funds held under reinsurance treaties with unauthorized and certified ($ ) reinsurers
24.04 Payable to parent, subsidiaries and affiliates 18,464,667 [ 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 174,606,919 |
24.09 Payable for securities 1,687,658 | -
24.10 Payable for securities lending
2411 Capitalnotes $ and interest thereon $
25. Aggregate write-ins for liabilities 372,349,354 421,261,362
26. Total Liabilities excluding Separate Accounts business (Lines 1 to 25) 5,960,805,960 5,822,652,782
27. From Separate Accounts Statement 1,672,698,686 | . 1,635,823,530
28. Total Liabilities (Lines 26 and 27) 7,633,504 ,646 7,458 ,476,312
29. Commoncapitalstock 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 (Page 3, Line 33, Col. 2 plus Page 4, Line 51.1, Col. 1) 450,276,208 |..._._.._.._.__450,276,208
34. Aggregate write-ins for special surplus funds 17,594,208
35. Unassigned funds (surplus) 508,063,039 | __________.459 619,092
36. Less treasury stock, at cost:
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) ... 958,339,247 927,489,508
38. Totals of Lines 29, 30 and 37 (Page 4, Line 55) 960,839,247 929,989,508
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 8,594,343,893 8,388,465,820
DETAILS OF WRITE-INS
2501. Reverse repurchase agreements and interest expense 197,883,481 | - 190,339,990
2502. Derivative collateral 172,954,657 | . _..229,245,876
2503. Funds awaiting escheat 1,284,426 |
2598. Summary of remaining write-ins for Line 25 from overflow page 226,790 |..
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 372,349,354
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 thru 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 thru 3403 plus 3498)(Line 34 above) 17,594,208




ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

SUMMARY OF OPERATIONS

1 2
Current Year Prior Year
1. Premiums and annuity considerations for life and accident and health contracts (Exhibit 1, Part 1, Line 20.4, Col. 1, less
Col. 11) 383,644,792
2. Considerations for supplementary contracts with life contingencies 1,766,346
3. Netinvestment income (Exhibit of Net Investment Income, Line 17) 341,037,103 |..
4.  Amortization of interest maintenance reserve (IMR, Line 5) 14,356,265
5. Separate Accounts net gain from operations excluding unrealized gains or losses
6. Commissions and expense allowances on reinsurance ceded (Exhibit 1, Part 2, Line 26.1, Col. 1) 19,024,831 | - 19,300,760
7. Reserve adjustments on reinsurance ceded (25,934,562)| .| (26,659,236)
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract guarantees from Separate
Accounts 43,184,122 | 45,706,987
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income 1,921,959 2,194,628
9. Total (Lines 1 to 8.3) 779,000,856 760,903,648
10. Death benefits 101,880,118 103,572,949
11.  Matured endowments (excluding guaranteed annual pure endowments) 406,440
12.  Annuity benefits (Exhibit 8, Part 2, Line 6.4, Cols. 4 + 8) 98,259,305 87,604,871
13. Disability benefits and benefits under accident and health contracts 814,143 954,070
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts 495,564,463 | ! 574,732,087
16.  Group conversions
17. Interest and adjustments on contract or deposit-type contract funds 3,036,697 | 1,759,274
18.  Payments on supplementary contracts with life contingencies 631,257 526,110
19. Increase in aggregate reserves for life and accident and health contracts 9,802,561 (38,911,224)
20. Totals (Lines 10 to 19) 710,394,984 | 730,238,137
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct business only) (Exhibit 1, Part
2, Line 31, Col. 1) 26,305,339 | 27,430,800
22. Commissions and expense allowances on reinsurance assumed (Exhibit 1, Part 2, Line 26.2, Col. 1)
23. General insurance expenses (Exhibit 2, Line 10, Cols. 1, 2, 3 and 4) 44 021,573
24. Insurance taxes, licenses and fees, excluding federal income taxes (Exhibit 3, Line 7, Cols. 1 + 2 + 3) 9,378,128
25. Increase in loading on deferred and uncollected premiums (258,985)
26. Net transfers to or (from) Separate Accounts net of reinsurance (148,151,567) (172,224,016)
27. Aggregate write-ins for deductions 92,371 82,094
28. Totals (Lines 20 to 27) 641,781,843 646,750, 155
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus Line 28) 137,219,013 | 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) .| .. .. 137,219,013 | 114,153,493
32. Federal and foreign income taxes incurred (excluding tax on capital gains) 46,615,603 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) 90,603,410 | - 112,587,725
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital gains tax of
S 44,446,785 (excluding taxesof $ 31,567,072 transferred to the IMR) 3,764,918 (21,980,886)
35. Netincome (Line 33 plus Line 34) 94,368,328 | ... 90,606,839
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year (Page 3, Line 38, Col. 2) 929,989,508 837,186,516
37. Netincome (Line 35) 94,368,328 | ... 90,606,839
38. Change in net unrealized capital gains (losses) less capital gains tax of $ . (21,786,286) (20,492,994) 32,309,024
39. Change in net unrealized foreign exchange capital gain (loss) (1,237,380)].. (1,982,726)
40. Change in net deferred income tax (17,148,688) (24,114,807)
41. Change in nonadmitted assets (11,608,822)|...............42,309,776
42. Change in liability for reinsurance in unauthorized and certified companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease (Exh. 5A, Line 9999999, Col. 4)
44. Change in asset valuation reserve (19,881,037)| .| (15,058,465)
45. Change in treasury stock (Page 3, Lines 36.1 and 36.2, Col. 2 minus Col. 1)
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 6,850,332 (31,266,648)
54. Net change in capital and surplus for the year (Lines 37 through 53) 30,849,739 92,802,992
55. Capital and surplus, December 31, current year (Lines 36 + 54) (Page 3, Line 38) 960,839,247 929,989,508
DETAILS OF WRITE-INS
08.301. Administrative fee and other income 1,921,959 [ 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 thru 08.303 plus 08.398)(Line 8.3 above) 1,921,959 2,194,628
2701. Miscellaneous charges to operations 92,371 82,094
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page
2799. Totals (Lines 2701 thru 2703 plus 2798)(Line 27 above) 92,371 82,094
5301. Other changes in surplus 6,850,332 | .| (11,074,209)
5302. Change in additional deferred tax as allowed by SSAP 10R (20,192,439)
5303.
5398. Summary of remaining write-ins for Line 53 from overflow page
5399. Totals (Lines 5301 thru 5303 plus 5398)(Line 53 above) 6,850,332 (31,266,648)




ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

CASH FLOW

20.0004. Net investment income payment in-kind bonds
20.0005. Interest capitalization for long-term debt

278,532
154,915

20.0006. Stock conversion

96,443

1 2
Current Year Prior Year
Cash from Operations
1. Premiums collected net of reinsurance 389,484,402 | 388,290,218
2. Net investment income 341,309,767 | 306,884,132
3. Miscellaneous income 40,654,593 41,852,547
4. Total (Lines 1 through 3) 771,448,762 737,026,897
5. Benefit and loss related payments 701,005,980 | ... 758,845,759
6. Net transfers to Separate Accounts, Segregated Accounts and Protected Cell Accounts (150,161,840) (... (175,035,644)
7. Commissions, expenses paid and aggregate write-ins for deductions 81,704,239 | 85,762,055
8. Dividends paid to policyholders
9. Federal and foreign income taxes paid (recovered) netof$ 24,248,942 tax on capital gains (losses) .. 63,225,618 20,574,515
10. Total (Lines 5 through 9) 695,773,997 690, 146,685
11.  Net cash from operations (Line 4 minus Line 10) 75,674,765 46,880,212
Cash from Investments
12.  Proceeds from investments sold, matured or repaid:
12.1 Bonds 1,772,084,058 | 1,510,753,979
12.2 Stocks 8,857,364 | 6,756,746
12.3 Mortgage loans 207,065,363 | ... 172,011,317
12.4 Real estate 528,413 | 3,814,972
12.5 Other invested assets 40,350,907 | 80,421,086
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments 515,099 [ ] 71,045
12.7 Miscellaneous proceeds (6,271,945) 122,817,974
12.8 Total investment proceeds (Lines 12.1 to 12.7) 2,023,129,259 1,896,647,119
13.  Cost of investments acquired (long-term only):
13.1 Bonds 1,680,412,971 | 1,980,803,443
13.2 Stocks 10,409,011 | 8,732,293
13.3 Mortgage loans 96,922,532 | ... 107,471,012
13.4 Real estate 4,922,094 | 9,746,946
13.5 Other invested assets 40,460,495 | 84,070,921
13.6 Miscellaneous applications 21,416,978 (2,131,615)
13.7 Total investments acquired (Lines 13.1 to 13.6) 1,754,544 ,081 2,188,693,000
14. Netincrease (decrease) in contract loans and premium notes (17,823,660) 4,153,295
15.  Net cash from investments (Line 12.8 minus Line 13.7 minus Line 14) 286,408,838 (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 .| 26,760,330 | 3,686,963
16.5 Dividends to stockholders
16.6 Other cash provided (applied) (29,329,423) (28,312,108)
17.  Net cash from financing and miscellaneous sources (Lines 16.1 to 16.4 minus Line 16.5 plus Line 16.6) .| (2,569,093) (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 15 and 17) 359,514,510 (273,944,109)
19. Cash, cash equivalents and short-term investments:
19.1 Beginning of year 144,923,425 | 418,867,534
19.2 End of year (Line 18 plus Line 19.1) 504,437,935 144,923,425
Note: Supplemental disclosures of cash flow information for non-cash transactions:
20.0001. Bank loan rollovers 188,856,084
20.0002. Bond conversions and refinancing 44,683,498 | ..
20.0003. Mortgages converted to other invested assets 805,000 |..

1,099,780

20.0007. Other invested assets converted to stocks

1,935




ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

RATIONS BY LINES OF BUSINESS

ANALYSIS OF OPE
2

1 Ordinary 6 Group Accident and Health 12
3 4 5 7 8 9 10 1 Aggregate of All
Supplementary Credit Life (Group Life Insurance Credit (Group and Other Lines of
Total Industrial Life Life Insurance Individual Annuities Contracts and Individual) (a) Annuities Group Individual) Other Business
1. Premiums and annuity considerations for life and accident and health
contracts 383,644,792 93,017,930 | 289,313,872 1,312,990
2. Considerations for supplementary contracts with life contingencies .| 1,766,346 1,766,346
3. Netinvestment income 341,037,103 141,206,798 | 189,258,257 4,075,790 6,496,258
4. Amortization of Interest Maintenance Reserve (IMR) 14,356, 265 5,813,095 8,164,566 176,281 202,323
5. Separate Accounts net gain from operations excluding unrealized gains or
losses
6. Commissions and expense allowances on reinsurance ceded ... | ... 19,024,831 19,024,831
7. Reserve adjustments on reinsurance ceded (25,934,562) (25,934,562)
8.  Miscellaneous Income:
8.1 Fees associated with income from investment management,
administration and contract guarantees from Separate Accounts .| a3 184122 | o 26,210,803 | ... 16,960,498 12,821
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income ... ] 1,921,959 586,138 1,335,477 102 242
9. Totals (Lines 1 to 8.3) 779,000,856 259,925,033 505,032,670 6,018,519 8,024,634
10.  Death benefits 101,880, 118 99,080,677 2,799,441
11.  Matured endowments (excluding guaranteed annual pure endowments) __.____| 406,440 406,440
12.  Annuity benefits 98,259,305 98,259,305
13.  Disability benefits and benefits under accident and health contracts 814,143 814,143
14.  Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts 495,564,463 63,873,462 | . ¢ 431,691,001
16.  Group conversions
17.  Interest and adjustments on contract or deposit-type contract funds 3,036,697 946,546 437,341 1,602,384 50,426
18.  Payments on supplementary contracts with life contingencies 631,257 631,257
19. Increase in aggregate reserves for life and accident and health contracts ... 9,802,561 8,834,562 (966,605) 1,977,076 (42,472)
20. Totals (Lines 10 to 19) 710,394,984 173,549,390 | .. ! 529,421,042 4,210,717 3,213,835
21.  Commissions on premiums, annuity considerations and deposit-type
contract funds (direct business only) 26,305,339 7,708,230 18,568,529 28,580
22. Commissions and expense allowances on reinsurance assumed
23.  General insurance expenses 44,021,573 18,889,350 | ... 24,874,938 125,402 131,883
24. Insurance taxes, licenses and fees, excluding federal income taxes 9,378,128 8,413,265 918,898 4,582 41,383
25. Increase in loading on deferred and uncollected premiums (258,985) (258,201) (784)
26. Net transfers to or (from) Separate Accounts net of reinsurance._._._..._._.._._.| (148,151,567) (1,576,495) (146,549,533) (25,539)
27.  Aggregate write-ins for deductions 92,371 (73,407) 164,257 243 1,278
28.  Totals (Lines 20 to 27) 641,781,843 206,652,132 427,398, 131 4,340,944 3,390,636
29. Net gain from operations before dividends to policyholders and federal
income taxes (Line 9 minus Line 28) 137,219,013 53,272,901 | . 77,634,539 1,677,575 4,633,998
30. Dividends to policyholders
31.  Net gain from operations after dividends to policyholders and before federal
income taxes (Line 29 minus Line 30) 137,219,013 53,272,901 | . 77,634,539 1,677,575 4,633,998
32.  Federal income taxes incurred (excluding tax on capital gains) ._._._...._._.___.___| 46,615,603 24,643,311 19,853, 151 551,014 1,568, 127
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) 90,603,410 28,629,590 57,781,388 1,126,561 3,065,871
DETAILS OF WRITE-INS
08.301. Administrative fee and other income 1,921,959 586,138 1,335,477 102 242
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 thru 08.303 plus 08.398) (Line 8.3 above) 1,921,959 586, 138 1,335,477 102 242
2701.  Miscellaneous charges to operations 92,371 (73,407) 164,257 243 1,278
2702.
2703.
2798. Summary of remaining write-ins for Line 27 from overflow page
2799.  Totals (Lines 2701 thru 2703 plus 2798) (Line 27 above) 92,371 (73,407) 164,257 243 1,278
(a) Includes the following amounts for FEGLI/SGLI:  Line1 ... , Line 10 , Line 16 , Line 23 , Line 24




ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

ANALYSIS OF INCREASE IN RESERVES DURING THE YEAR

1 2 Ordinary 6 Group
3 4 5 7 8
Supplementary Credit Life (Group and
Total Industrial Life Life Insurance Individual Annuities Contracts Individual) Life Insurance Annuities
Involving Life or Disability Contingencies (Reserves)
(Net of Reinsurance Ceded)

1. Reserve December 31, prior year 5,102,081,578 1,613,978,142 | . 3,410,634,653 | ... 4,785,220 72,683,563 | .

2. Tabular net premiums or considerations 387,526,734 95,200,893 | 289,313,872 | . 1,766,346 1,245,623 | o

3. Present value of disability claims incurred XXX

4. Tabular interest 158,009,395 60,950,425 | 94,340,760 323,453 2,394,758

5. Tabular less actual reserve released (216,840) (735,374) 518,534

6. Increase in reserve on account of change in valuation basis

7. Other increases (net) 20,455,770 20,678,864 (226,927) 3,833

8. Totals (Lines 1to 7) 5,667,856,637 1,790,808, 324 3,793,326,984 7,393,553 76,327,777

9. Tabular cost 114,564,926 113,040,603 XXX 1,524,323 | oo
10. Reserves released by death 16,452,594 14,261,412 XXX XXX 2,191,182 XXX
11.  Reserves released by other terminations (net) 493,106,722 60,033,793 | ... . 433,072,929
12.  Annuity, supplementary contract and disability payments involving life contingencies 98,867,880 814,143 97,422,480 631,257
13.  Net transfers to or (from) Separate Accounts (167,505, 466) (20,640,174) (146,836,473) (28,819)
14.  Total Deductions (Lines 9 to 13) 555,486,656 167,509,777 383,658,936 631,257 3,686,686
15. Reserve December 31, current year 5,112,369,982 1,623,298,547 3,409,668 ,048 6,762,296 72,641,091




ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

EXHIBIT OF NET INVESTMENT INCOME

1 2
Collected During Year| Earned During Year
1. U.S. Government bonds (a) 16,977,694 | 13,998,953
1.1 Bonds exempt from U.S. tax (a)
1.2 Other bonds (unaffiliated) (@) 212,350,239 213,456,897
1.3 Bonds of affiliates (a) 9,171,235 | 9,044,967
2.1 Preferred stocks (unaffiliated) (b) 1,492,897 | 1,472,855
2.11 Preferred stocks of affiliates (b)
2.2 Common stocks (unaffiliated) 398,723
2.21 Common stocks of affiliates
3. Mortgage loans (c) 44,500,123
4. Real estate (d) 2,578,751 |
5 Contract loans 9,301,652
6 Cash, cash equivalents and short-term investments (e) 2,180,684
7 Derivative instruments ) 35,047,544 |
8. Other invested assets 31,655,331 |
9. Aggregate write-ins for investment income (498,953)
10. Total gross investment income 365,155,920 354,825,966
11. Investment expenses (9) 11,496,501
12. Investment taxes, licenses and fees, excluding federal income taxes (9) 453,031
13. Interest expense (h) 575,458
14. Depreciation on real estate and other invested assets (i) 1,263,873
15. Aggregate write-ins for deductions from investment income
16. Total deductions (Lines 11 through 15) 13,788,863
17. Net investment income (Line 10 minus Line 16) 341,037,103
DETAILS OF WRITE-INS
0901. Miscellaneous (498,953) (495,923)
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from overflow page
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9, above) (498,953) (495,923)
1501.
1502.
1503.
1598. Summary of remaining write-ins for Line 15 from overflow page
1599. Totals (Lines 1501 thru 1503 plus 1598) (Line 15, above)
(@) Includes $ 14,692,719 accrual of discount less $ . 3,823,452 amortization of premium and less $ ... 2,169,956 paid for accrued interest on purchases.

(b) Includes $
(c) Includes $
(d) Includes $
(e) Includes $
(f) Includes $

(g) Includes $

accrual of discount less $

,,,,,,,,,,,,,,,,, 416,128 accrual of discount less $

,,,,,,,,,,,,, 2,097,575 accrual of discount less $

accrual of discount less $

segregated and Separate Accounts.

(h) Includes $

investment expenses and $

,,,,,,,,,,,,,,,,, 778,045 amortization of premium and less $

amortization of premium and less $

for company’s occupancy of its own buildings; and excludes $ 510,051
amortization of premium and less $

amortization of premium.

interest on capital notes.

paid for accrued dividends on purchases.

interest on encumbrances.

,,,,,,,,,,,,,,,,, 172,850 paid for accrued interest on purchases.

paid for accrued interest on purchases.

investment taxes, licenses and fees, excluding federal income taxes, attributable to

(i) Includes$ - 1,263,873 depreciationonreal estateand$ depreciation on other invested assets.
EXHIBIT OF CAPITAL GAINS (LOSSES)
1 2 3 4 5
Total Realized Change in Change in Unrealized
Realized Gain (Loss) Other Realized Capital Gain (Loss) Unrealized Foreign Exchange
On Sales or Maturity Adjustments (Columns 1 + 2) Capital Gain (Loss) Capital Gain (Loss)
1. U.S. Government bonds 40,016,500 40,016,500
1.1 Bonds exempt from U.S. tax
1.2 Other bonds (unaffiliated) 18,817,898 | | (10,701,229)f 8,116,669 545,887 450,526
1.3 Bonds of affiliates 37,188 (910,740) 545,276 1,770,677
2.1 Preferred stocks (unaffiliated) 1,477,954 1,477,954 15,111
2.11  Preferred stocks of affiliates
2.2 Common stocks (unaffiliated) 1,133,106 | (14,086)f ... 1,119,020 [ . (1,304,734)
2.21 Common stocks of affiliates 19,770,246
3. Mortgage loans 159,624 | 5,209,974 | 5,369,498 | 1,185,108 | | (3,565,541)
4. Real estate 365,270 365,270
5. Contract loans
6. Cash, cash equivalents and short-term investments 73 515,026 515,099
7. Derivative instruments 64,941,411 | | (16,942,499) 47,998,912 _(63,224,759) (8,643)
8. Other invested assets (5,935,746)] (5,935,746) 188,587 _...(444,600)
9. Aggregate write-ins for capital gains (losses) _______ | (160,520)
10. Total capital gains (losses) 126,788,404 (29,044,661) 97,743,743 (42,279,283) (1,797,581)
DETAILS OF WRITE-INS
0901. Misc capital loss (160,520)} (265,361)f (425,881)
0902.
0903.
0998. Summary of remaining write-ins for Line 9 from
overflow page
0999. Totals (Lines 0901 thru 0903 plus 0998) (Line 9,
above) (160,520) (265,361) (425,881)




ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

EXHIBIT - 1 PART 1 - PREMIUMS AND ANNUITY CONSIDERATIONS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS
1 2 Ordinary 5 Group Accident and Health 11
3 4 6 7 8 9 10 Aggregate of All
Individual Credit Life (Group Credit (Group and Other Lines of
Total Industrial Life Life Insurance Annuities and Individual) Life Insurance Annuities Group Individual) Other Business
FIRST YEAR (other than single)
1. Uncollected
2. Deferred and accrued
3. Deferred, accrued and uncollected:
3.1 Direct
3.2 Reinsurance assumed
3.3 Reinsurance ceded
3.4 Net (Line 1 + Line 2)
4. Advance
5. Line3.4-Line4
6. Collected during year:
6.1 Direct 8,503,720 98,749 8,404,971
6.2 Reinsurance assumed
6.3 Reinsurance ceded (4,322) (4,322)
6.4 Net 8,508,042 103,071 8,404,971
7. Line5+Line 6.4 8,508,042 103,071 8,404,971
8. Prior year (uncollected + deferred and accrued - advance) .
9. First year premiums and considerations:
9.1 Direct 8,503,720 98,749 8,404,971
9.2 Reinsurance assumed
9.3 Reinsurance ceded (4,322) (4,322)
9.4 Net (Line 7 - Line 8) 8,508,042 103,071 8,404,971
SINGLE
10. Single premiums and considerations:
10.1 Direct
10.2 Reinsurance assumed
10.3 Reinsurance ceded
10.4 Net
RENEWAL
11.  Uncollected 801,693 44,729 756,963
12. Deferred and accrued (23,787,203) (23,760,884) (26,319)
13. Deferred, accrued and uncollected:
13.1 Direct 2,022,059 1,265,096 756,963
13.2 Reinsurance assumed
13.3 Reinsurance ceded 25,007,570 24,981,251 26,319
13.4 Net (Line 11 + Line 12) (22,985,510) (23,716, 155) 730,644
14. Advance 4,292 4,292
15. Line 13.4 - Line 14 (22,989,802) (23,720,446) 730,644
16. Collected during year:
16.1 Direct 526,344,344 244,006,032 280,908,902 1,429,411
16.2 Reinsurance assumed
16.3 Reinsurance ceded 145,367,984 145,224,969 143,015
16.4 Net 380,976, 360 98,781,062 | 280,908,902 1,286,39%
17. Line 15 + Line 16.4 357,986,558 75,060,616 280,908,902 2,017,041
18.  Prior year (uncollected + deferred and accrued - advance) (26,443,111) (27,147,161) 704,050
19. Renewal premiums and considerations:
19.1 Direct 526,206,369 243,885,056 | 280,908,902 1,412,411
19.2 Reinsurance assumed
19.3 Reinsurance ceded 141,776,700 141,677,279 99,421
19.4 Net (Line 17 - Line 18) 384,429,669 102,207,777 280,908,902 1,312,990
TOTAL
20. Total premiums and annuity considerations:
20.1 Direct 534,710,088 243,983,805 | 289,313,872 1,412,411
20.2 Reinsurance assumed
20.3 Reinsurance ceded 141,772,378 141,672,957 99,421
20.4 Net (Lines 9.4 + 104 + 19.4) 392,937,710 102,310,848 289,313,872 1,312,990
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

EXHIBIT - 1 PART 2 - DIVIDENDS AND COUPONS APPLIED, REINSURANCE COMMISSIONS
D COMMISSIONS INCURRED (Direct Business Only)

AND EXPENSE ALLOWANCES AN

Total

Industrial Life

Ordinary

3

Life Insurance

4

Individual
Annuities

5

Credit Life (Group
and Individual)

Group

Accident and Health

6

Life Insurance

7

Annuities

8

Group

9

Credit (Group and
Individual)

Other

11

Aggregate of All
Other Lines of
Business

21.
22.

23.

24,

25.

26.

27.
28.
29.
30.
31.

DIVIDENDS AND COUPONS APPLIED
(included in Part 1)
To pay renewal premiums

All other

REINSURANCE COMMISSIONS AND
EXPENSE ALLOWANCES INCURRED
First year (other than single):

23.1 Reinsurance ceded

23.2 Reinsurance assumed

23.3 Net ceded less assumed

Single:
24.1 Reinsurance ceded

24.2 Reinsurance assumed

24.3 Net ceded less assumed

Renewal:
25.1 Reinsurance ceded

19,024,831

25.2 Reinsurance assumed

19,024,831

25.3 Net ceded less assumed

Totals:
26.1 Reinsurance ceded (Page 6, Line 6)

26.2 Reinsurance assumed (Page 6, Line 22)

26.3 Net ceded less assumed

19,024,831

19,024,831

19,024,831

19,024,831

COMMISSIONS INCURRED
(direct business only)
First year (other than single)

19,024,831

785,868

19,024,831

135,925

Single

290,234

649,943

290,234

Renewal

25,229,237

Deposit-type contract funds

Totals (to agree with Page 6, Line 21)

7,572,305

17,628,351

28,580

26,305,339

7,708,230

18,568,529

28,580




ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company
EXHIBIT 2 - GENERAL EXPENSES

Insurance 5 6
1 Accident and Health 4
2 3 All Other Lines of
Life Cost Containment All Other Business Investment Total
1. Rent 1,847,108 41,038 1,888, 146
2. Salaries and wages 18,376,125 408,270 18,784,395
3.11 Contributions for benefit plans for employees 4,449,584 98,858 4,548,442
3.12 Contributions for benefit plans for agents 1,977,104 43,926 2,021,030
3.21 Payments to employees under non-funded benefit plans
3.22 Payments to agents under non-funded benefit plans
3.31 Other employee welfare 237,824 5,284 243,108
3.32 Other agent welfare
4.1 Legal fees and expenses 84,317 1,873 86,190
4.2 Medical examination fees 277,927 6,175 284,102
4.3 Inspection report fees (2,287) (51) (2,338)
4.4 Fees of public accountants and consulting actuaries 141,396 3,141 144,538
4.5 Expense of investigation and settlement of policy claims 124,700 2,711 127,471
5.1 Traveling expenses 615,873 13,683 629,556
5.2 Advertising 1,012,564 | oo e e 2,497 | 1,035,060
5.3 Postage, express, telegraph and telephone 669,700 14,879 684,579
5.4 Printing and stationery 532,741 11,836 544 577
5.5 Cost or depreciation of furniture and equipment 507,730 11,280 519,011
5.6 Rental of equipment 1,121,264 24,912 1,146,176
5.7 Cost or depreciation of EDP equipment and software 521,991 11,597 533,589
6.1 Books and periodicals 64,559 1,434 65,994
6.2 Bureau and association fees 143,624 3,191 146,815
6.3 Insurance, except on real estate 185,431 4,120 189,550
6.4 Miscellaneous losses 628,377 13,961 642,338
6.5 Collection and bank service charges ... | 222,283 4939 | . 227,221
6.6 Sundry general expenses (84,699) (1,882) (86,580)
6.7 Group service and administration fees 3,976,384 88,345 4,064,729
6.8 Reimbursements by uninsured plans
7.1 Agency expense allowance 5,453,567 121,164 5,574,731
7.2 Agents’ balances charged off (less $ ...
recovered)
7.3 Agency conferences other than local meetings 688, 187 15,290 703,476
9.1 Real estate expenses 991,565 991,565
9.2 Investment expenses not included elsewhere 9,526,890 9,526,890
9.3 Aggregate write-ins for expenses 248,198 5,514 253,713
10.  General expenses incurred 44,021,573 11,496,501 (@) ... 55,518,074
11.  General expenses unpaid December 31, prior year _..16,749,686 3,460,245 | 20,209,932
12.  General expenses unpaid December 31, current year ___ 14,930,823 3,562,965 18,493,788
13.  Amounts receivable relating to uninsured plans, prior year _________
14.  Amounts receivable relating to uninsured plans, current year ____
15.  General expenses paid during year (Lines 10+11-12-13+14) 45,840,437 11,393,781 57,234,217
DETAILS OF WRITE-INS
09.301. Miscel laneous 248,198 5,514 253,713
09.302.
09.303.
09.398. Summary of remaining write-ins for Line 9.3 from overflow page
09.399. Totals (Lines 09.301 thru 09.303 plus 09.398) (Line 9.3 above) 248,198 5,514 253,713
(@) Includes management feesof § ... 54,526,510 to affiliatesand $ to non-affiliates.
EXHIBIT 3 - TAXES, LICENSES AND FEES (EXCLUDING FEDERAL INCOME TAXES)
Insurance 4 5
1 2 3
All Other Lines of
Life Accident and Health Business Investment Total
1. Real estate taxes 427,893 427,893
2.  State insurance department licenses and fees 243,659 243,659
3. State taxes on premiums 3,813,026 3,813,026
4. Other state taxes, including $ ...
for employee benefits 3,710,934 3,710,934
5. U.S. Social Security taxes 1,610,508 25,138 1,635,646
6.  All other taxes
7. Taxes, licenses and fees incurred 9,378,128 453,031 9,831,159
8. Taxes, licenses and fees unpaid December 31, prioryear ._| ... 3,163,726 96,529 3,260,255
9. Taxes, licenses and fees unpaid December 31, current
year. 2,671,589 129,057 2,800,646
10.  Taxes, licenses and fees paid during year (Lines 7 + 8 - 9) 9,870,265 420,503 10,290,768
EXHIBIT 4 - DIVIDENDS OR REFUNDS
1 2
Life Accident and Health
1. Applied to pay renewal premiums
2. Applied to shorten the endowment or premium-paying period
3. Applied to provide paid-up additions
4.  Applied to provide paid-up annuities
5. Total Lines 1 through 4
6. Paidin cash
7.  Left on deposit
8.  Aggregate write-ins for dividend or refund options
9. Total Lines 5 through 8
10.  Amount due and unpaid
11.  Provision for dividends or refunds payable in the followi
12.  Terminaldividends ... I
13.  Provision for deferred dividend contracts ...l Y
14.  Amount provisionally held for deferred dividend contractf
15.  Total Lines 10 through 14
16.  Total from prior year
17.  Total dividends or refunds (Lines 9 + 15 - 16)
DETAILS OF WRITE-INS
0801.
0802.
0803.
0898.  Summary of remaining write-ins for Line 8 from overflow page
0899. Totals (Lines 0801 thru 0803 plus 0898) (Line 8 above)

11




ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

EXHIBIT 5 - AGGREGATE RESERVE FOR LIFE CONTRACTS

6
Credit
(Group and
Valuation Standard Total Industrial Ordinary Individual) Group
0100001. 80 CSO 4.00% CALIFORNIA 1983-86 72,651,493 72,651,493
0100002. 80 €SO 4.00% CRVM .. 2,042,636,473 | oo 2,042,636,473
0100003. 80 CSO 4.50% CRVM 247,471,555 247,471,555
0100004. 80 CSO 4.50% NLP 468,866 468,866
0199997. Totals (Gross) 2,363,228,387 2,290,576,894 72,651,493
0199998. Reinsurance ceded 882,897,048 882,886,531 10,517
0199999. Life Insurance: Totals (Net) 1,480,331,339 1,407,690, 363 72,640,976
0200001. 1994 MGDB Table - IY/FIG 352,610,805 XXX 352,610,805 XXX
0200002. 83a - CIF/No FIG 849,861 XXX 849,861 XXX
0200003. a-2000 4.25% 1,793,416 XXX 1,793,416 XXX
0200004. a-2000 5.00% 907,571 XXX 907,571 XXX
0200005. a-2000 5.25% 1,457,869 XXX 1,457,869 XXX
0200006. a-2000 5.50% 884,477 XXX 884,477 XXX
0200007. a-2000 6.00% 219,470 XXX 219,470 XXX
0200008. a-2000 CIF/No FIG 4,947,962 XXX 4,947,962 XXX
0200009. a-2000 IY/FIG 3,037,503,122 XXX 3,037,503,122 XXX
0299997. Totals (Gross) 3,401,174,554 XXX 3,401,174 ,554 XXX
0299998. Reinsurance ceded XXX XXX
0299999. Annuities: Totals (Net) 3,401,174 ,554 XXX 3,401,174 ,554 XXX
0300001. 83a - 11.00% 57,233 57,233
0300002. 83a - 7.00% 26,575 26,575
0300003. 83a - 8.25% 39,742 39,742
0300004. 83a - 8.75% 4,493 4,493
0300005. a-2000 - 4.25% 1,566,093 1,566,093
0300006. a-2000 - 5.00% 819,385 819,385
0300007. a-2000 - 5.25% 1,074,123 1,074,123
0300008. a-2000 - 5.50% 1,124,618 1,124,618
0300009. a-2000 - 6.00% 799,044 799,044
0300010. a-2000 - 6.25% 7,916 7,916
0300011. a-2000 - 6.50% 173,078 173,078
0300012. a-2000 - 6.75% 955,961 955,961
0300013. a-2000 - 7.00% 114,035 114,035
0399997. Totals (Gross) 6,762,296 6,762,296
0399998. Reinsurance ceded
0399999. SCWLC: Totals (Net) 6,762,296 6,762,296
0499998. Reinsurance ceded
0499999. Accidental Death Benefits: Totals (Net)
0500001. 120% 52 INTERCO DISA 2.50% 88,566 88,566
0500002. 120% 52 INTERCO DISA 3.50% 621,750 621,750
0500003. 120% 52 INTERCO DISA 4.00% 142,738 142,738
0500004. 120% 52 INTERCO DISA 4.50% 29,431 29,431
0500005. 1958 €SO Benefit 5 2.50% 115 115
0599997. Totals (Gross) 882,600 882,485 115
0599998. Reinsurance ceded
0599999. Disability-Active Lives: Totals (Net) 882,600 882,485 115
0600001. 52 DISAB TABLE BEN 5 4.00% 9,492,483 9,492,483
0600002. 52 DISAB TABLE BEN 5 4.50% 2,246,947 2,246,947
0600003. 52 DISAB TABLE BEN 5 5.00% 94,677 94,677
0600004. 52 DISAB TABLE BEN 5 5.50% 208,946 208,946
0699997. Totals (Gross) 12,043,053 12,043,053
0699998. Reinsurance ceded
0699999. Disability-Disabled Lives: Totals (Net) 12,043,053 12,043,053
0700001. AG43 Reserve 8,493,494 8,493,494
0700002. Cash Flow Testing 396,500,000 396,500,000
0700003. Minimum Death Benefit 1,700,753 1,700,753
0700004. Premium Deficiency 34,996,008 34,996,008
0799997. Totals (Gross) 441,690,255 441,690,255
0799998. Reinsurance ceded 230,514,115 230,514,115
0799999. Miscellaneous Reserves: Totals (Net) 211,176,140 211,176,140
9999999. Totals (Net) - Page 3, Line 1 5,112,369,982 5,039,728,891 72,641,091
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

EXHIBIT 5 - INTERROGATORIES

Has the reporting entity ever issued both participating and non-participating contracts? Yes[ ] No[X]
If not, state which kind is issued.
Non-Participating
Does the reporting entity at present issue both participating and non-participating contracts? Yes[ ] No[X]
If not, state which kind is issued.
Non-Participating
Does the reporting entity at present issue or have in force contracts that contain non-guaranteed elements? Yes [ X] No[ ]
If so, attach a statement that contains the determination procedures, answers to the interrogatories and an actuarial opinion as described in
the instructions.
Has the reporting entity any assessment or stipulated premium contracts in force? Yes [ ] No[X]
If so, state:
4.1 Amount of insurance? $
4.2 Amount of reserve? $
4.3 Basis of reserve:
4.4 Basis of regular assessments:
4.5 Basis of special assessments:
4.6 Assessments collected during the year $
If the contract loan interest rate guaranteed in any one or more of its currently issued contracts is less than 5%, not in advance, state the
contract loan rate guarantees on any such contracts.
Does the reporting entity hold reserves for any annuity contracts that are less than the reserves that would be held on a standard basis? Yes[ ] No[X]
6.1 If so, state the amount of reserve on such contracts on the basis actually held: $
6.2 That would have been held (on an exact or approximate basis) using the actual ages of the annuitants; the interest rate(s) used in 6.1; and
the same mortality basis used by the reporting entity for the valuation of comparable annuity benefits issued to standard lives. If the
reporting entity has no comparable annuity benefits for standard lives to be valued, the mortality basis shall be the table most recently
approved by the state of domicile for valuing individual annuity benefits: $
Attach statement of methods employed in their valuation.
Does the reporting entity have any Synthetic GIC contracts or agreements in effect as of December 31 of the currentyear? Yes [ ] No[X]
7.1 If yes, state the total dollar amount of assets covered by these contracts or agreements $
7.2 Specify the basis (fair value, amortized cost, etc.) for determining the amount:
7.3 State the amount of reserves established for this business: $
7.4 |dentify where the reserves are reported in the blank:
Does the reporting entity have any Contingent Deferred Annuity contracts or agreements in effect as of December 31 of the current year? Yes[ ] No[ X]
8.1 If yes, state the total dollar amount of account value covered by these contracts or agreements: $
8.2 State the amount of reserves established for this business: $
8.3 Identify where the reserves are reported in the blank:
Does the reporting entity have any Guaranteed Lifetime Income Benefit contracts, agreements or riders in effect as of December 31 of the
current year? Yes[ ] No[ X]

9.1 If yes, state the total dollar amount of any account value associated with these contracts, agreements or riders:
9.2 State the amount of reserves established for this business:

©® &+

9.3 Identify where the reserves are reported in the blank:

ON DURING THE YEAR

EXHIBIT 5A - CHANGES IN BASES OF VALUATI

ign Basis

4

3 Increase in Actuarial
Reserve Due to
Description of Valuation Class Changed To Change

9999999 - Total (Column 4, only)

13




ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

Exhibit 6 - Aggregate Reserves for Accident and Health Contracts

NONE

14
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

EXHIBIT 7 - DEPOSIT TYPE CONTRACTS
1 2

3 4 5 6
Dividend Premium and
Guaranteed Supplemental Accumulations or Other
Total Interest Contracts Annuities Certain Contracts Refunds Deposit Funds
1. Balance at the beginning of the year before reinsurance 30,310,638 6,843,383 | 23,467,255
2. Deposits received during the year 57,141,492 57,141,492
3. Investment earnings credited to the account 1,602,384 1,602,384
4. Other net change in reserves 1,118,682 | .. (1,118,682)
5. Fees and other charges d
6. Surrender charges
7. Net surrender or withdrawal payments 30,381,162 30,381,162
8. Other net transfers to or (from) Separate Accounts
9. Balance at the end of current year before reinsurance (Lines 1+2+3+4-5-6-7-8) 58,673,352 7,962,065 | 50,711,287
10. Reinsurance balance at the beginning of the year
11.  Net change in reinsurance assumed
12.  Net change in reinsurance ceded
13. Reinsurance balance at the end of the year (Lines 10+11-12)
14.  Net balance at the end of current year after reinsurance (Lines 9 + 13) 58,673,352 7,962,065 50,711,287
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 1 - Liability End of Current Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Supplementary Credit Life (Group Credit (Group and
Total Industrial Life Life Insurance Individual Annuities Contracts and Individual) Life Insurance Annuities Group Individual) Other

1. Due and unpaid:
1.1 Direct
1.2 Reinsurance assumed _____|
1.3 Reinsurance ceded
1.4 Net

2. In course of settlement:

2.1 Resisted 2.11 Direct 750,000 750,000
2.12 Reinsurance assumed __
2.13 Reinsurance ceded ... 647,272 647,272
2.14 Net 102,728 (b) 102,728 | (b) (b) (b)
220ther 2.21 Direct 38,279,744 34,700,013 3,579,731

2.22 Reinsurance assumed __
2.23 Reinsurance ceded ...} ... 23,278,129 | .o 23,278,129
2.24 Net 15,001,615 (o) p— 11,421,884 | (b) (b) (b) 3,579,731 (b) (b) (b)

3. Incurred but unreported:
3.1 Direct 18,841,036 18,818,036 23,000
3.2 Reinsurance assumed _.___|
3.3 Reinsuranceceded ____.| 12,232,000 12,232,000
3.4 Net 6,609,086 | (b) 6,586,036 | (b) (b) (b) 23,000 (b) (b) (b)

4, TOTALS 4.1 Direct 57,870,780 54,268,049 3,602,731
4.2 Reinsurance assumed _____|
4.3 Reinsuranceceded .| 36,157,401 36,157,401
4.4 Net 21,713,379 | (a) (a) 18,110,648 (a) 3,602,731

(a) Including matured endowments (but not guaranteed annual pure endowments) unpaid amounting to $ in Column 2, $ in Column 3 and $ in Column 7.
(b) Include only portion of disability and accident and health claim liabilities applicable to assumed "accrued" benefits. Reserves (including reinsurance assumed and net of reinsurance ceded) for unaccrued benefits for Ordinary Life Insurance $ .. 590,468
Individual Annuites$ , Credit Life (Group and Individual) $ ... ,and Group Life$ . , are included in Page 3, Line 1, (See Exhibit 5, Section on Disability Disabled Lives); and for Group Accident and Health $ ..

Credit (Group and Individual) Accident and Health $ ... , and Other Accident and Health $ ... are included in Page 3, Line 2 (See Exhibit 6, Claim Reserve).
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company
EXHIBIT 8 - CLAIMS FOR LIFE AND ACCIDENT AND HEALTH CONTRACTS

PART 2 - Incurred During the Year

1 2 Ordinary 6 Group Accident and Health
3 4 5 7 8 9 10 11
Industrial Life Life Insurance Supplementary Credit Life (Group Life Insurance Credit (Group
Total (a) (b) Individual Annuities Contracts and Individual) (c) Annuities Group and Individual) Other
1. Settlements During the Year:
1.1 Direct 439,382,610 339,940,627 | 98,259,305 631,257 551,422
1.2 Reinsurance assumed
1.3 Reinsuranceceded .| 233,216,374 233,216,374
1.4 Net (o) J— 206,166,237 106,724,253 | 98,259,305 631,257 551,422
2. Liability December 31, current
year from Part 1:
2.1 Direct 57,870,780 54,268,049 3,602,731
2.2 Reinsurance assumed
2.3 Reinsurance ceded .| 36,157,401 36,157,401
2.4 Net 21,713,379 18,110,648 3,602,731
3. Amounts recoverable from
reinsurers December 31, current|
year 11,049,274 11,049,274
4. Liability December 31, prior year:
4.1 Direct 62,041,387 61,093,115 948,272
4.2 Reinsurance assumed
4.3 Reinsurance ceded .. | 37,741,902 37,741,902
4.4 Net 24,299,484 23,351,213 948,272
5. Amounts recoverable from
reinsurers December 31, prior
year 9,460,405 9,460,405
6. Incurred Benefits
6.1 Direct 435,212,003 333,115,561 | 98,259,305 631,257 3,205,881
6.2 Reinsurance assumed
6.3 Reinsuranceceded | . 233,220,742 233,220,742
6.4 Net 201,991,262 99,894,819 98,259,305 631,257 3,205,881
(a) Including matured endowments (but not guaranteed annual pure endowments) amounting to $ inLine 1.1, $ in Line 1.4.
inLine 6.1,and $ ... in Line 6.4.
(b) Including matured endowments (but not guaranteed annual pure endowments) amounting to $ inLine 1.1, $ in Line 1.4.
in Line 6.1, and $ in Line 6.4.

(c) Including matured endowments (but not guaranteed annual pure endowments) amounting to $

,,,,,,, 406,440 inLine1.1,$

,,,,,,, 406,440 in Line 1.4.

S 406,440 inline6.1,and$ . 406,440 in Line 6.4.

(d) Includes $ oo 811,014 premiums waived under total and permanent disability benefits.




ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

EXHIBIT OF NON-ADMITTED ASSETS
1

Current Year Total

2

Prior Year Total

3
Change in Total
Nonadmitted Assets

Nonadmitted Assets | Nonadmitted Assets (Col. 2 - Col. 1)
1. Bonds (Schedule D)
2. Stocks (Schedule D):
2.1 Preferred stocks
2.2 Common stocks
3. Mortgage loans on real estate (Schedule B):
3.1 First liens
3.2 Other than first liens
4. Real estate (Schedule A):
4.1 Properties occupied by the company
4.2 Properties held for the production of income
4.3 Properties held for sale
5. Cash (Schedule E - Part 1), cash equivalents (Schedule E - Part 2) and short-term investments
(Schedule DA)
6. Contract loans 7,851 28,825 20,974
7. Derivatives (Schedule DB)
8. Other invested assets (Schedule BA) 8,363,308 [ - 10,487,724 | 2,134,326
9. Receivables for securities
10. Securities lending reinvested collateral assets (Schedule DL)
11.  Aggregate write-ins for invested assets
12.  Subtotals, cash and invested assets (Lines 1 to 11) 8,361,249 | ..10,516,549 |
13.  Title plants (for Title insurers only)
14.  Investment income due and accrued 24,397 42,624 18,227
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection 119 3,442 3,323
15.2 Deferred premiums, agents' balances and installments booked but deferred and not yet due
15.3 Accrued retrospective premiums
16. Reinsurance:
16.1 Amounts recoverable from reinsurers
16.2 Funds held by or deposited with reinsured companies
16.3 Other amounts receivable under reinsurance contracts
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 90,345,129 | . 76,203,891 [ | (14,141,238)
19. Guaranty funds receivable or on deposit
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
23. Receivables from parent, subsidiaries and affiliates 397,182 | 397,182
24. Health care and other amounts receivable
25. Aggregate write-ins for other than invested assets 858,407 [ ... 816,790 [ ... (41,617)
26. Total assets excluding Separate Accounts, Segregated Accounts and Protected Cell Accounts
(Lines 12 to 25) 99,589,301 | 87,980,478 | | (11,608,823)
27. From Separate Accounts, Segregated Accounts and Protected Cell Accounts
28. Total (Lines 26 and 27) 99,589,301 87,980,478 (11,608,823)
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page
1199. Totals (Lines 1101 thru 1103 plus 1198)(Line 11 above)
2501. Miscellaneous 604,057 | . 242,371
2502. Commissions and expenses on long-term lease 243,680 549,368 | ..
2503. Cash advanced to agents 10,670 25,051 14,381
2598. Summary of remaining write-ins for Line 25 from overflow page
2599. Totals (Lines 2501 thru 2503 plus 2598)(Line 25 above) 858,407 816,790 (41,617)
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NOTES TO FINANCIAL STATEMENTS
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Note 1 — Summary of Significant Accounting Policies

a.

Accounting practices:

The accompanying financial statements of C.M. Life Insurance Company (the Company) have been prepared in conformity with accounting
practices of the National Association of Insurance Commissioners (NAIC) and the accounting practices prescribed or permitted by the State
of Connecticut Insurance Department (the Department).

Use of estimates in the preparation of the financial statements:

The preparation of financial statements requires management to make estimates and assumptions that impact the reported amounts of
assets and liabilities, the disclosure of assets and liabilities as of the date of the financial statements and the reported amounts of revenues
and expenses during the reporting periods. The most significant estimates include those used in determining the carrying values of
investments including the amount of mortgage loan investment valuation reserves, other-than-temporary impairment(s) (OTTI), the
liabilities for policyholders’ reserves, the determination of admissible deferred tax assets (DTAs), the liability for taxes and litigation
contingencies. Future events including, but not limited to, changes in the level of mortality, morbidity, interest rates, persistency, asset
valuations and defaults could cause results to differ from the estimates used in the financial statements. Although some variability is
inherent in these estimates, management believes the amounts presented are appropriate.

Accounting policy:

Life insurance premium revenue is generally recognized annually on the anniversary date of the policy. However, premium for flexible
products, primarily universal life and variable universal life contracts, is recognized when received. Annuity premium is recognized as
revenue when received. Certain acquisition costs, such as commissions and other variable costs, that are directly related to acquiring new
business are charged to current operations as incurred. Policy loans are carried at the outstanding loan balance less amounts unsecured
by the cash surrender value of the policy. At issuance, policy loans are fully secured by the cash surrender value of the policy. Unsecured
amounts can occur when subsequent charges are incurred on the underlying policy without the receipt of additional premium. Where
applicable, the values of invested assets have been adjusted for the impairments considered other than temporary. Investment real estate,
which the Company has the intent to hold for the production of income, is carried at depreciated cost, less encumbrances. Depreciation is
calculated using the straight-line method over the estimated useful life of the real estate holding, not to exceed 40 years. Depreciation
expense is included in net investment income. Real estate, held for sale, is initially carried at the lower of depreciated cost or fair value,
less estimated selling costs at the time the property is deemed held for sale and is no longer depreciated. Adjustments to the carrying
value, including for further declines in fair value, are recorded in a valuation reserve which is included in realized capital losses.

In addition, the Company uses the following accounting policies:
(1) Short-term investments, which are carried at amortized cost, consist of all highly liquid investments purchased with maturities of
greater than three months and less than or equal to 12 months. Investments in short-term bonds are classified as short-term
investments. The carrying value for these instruments approximates the fair value.

(2) Bonds are generally valued at amortized cost using the constant yield interest method with the exception of NAIC Category 6
bonds, which are obligations that are in or near default and certain residential mortgage-backed securities (RMBS) and
commercial mortgage-backed securities (CMBS), that are rated by outside modelers that are carried at the lower of amortized
cost or fair value. NAIC ratings are applied to bonds and other securities. Categories 1 and 2 are considered investment grade,
while Categories 3 through 6 are considered below investment grade. Bond transactions are recorded on a trade date basis,
except for private placement bonds that are recorded on the funding date.

The fair value of bonds is based on quoted market prices when available. If quoted market prices are not available, values
provided by other third-party organizations are used. If values provided by other third-party organizations are unavailable, fair
value is estimated using internal models by discounting expected future cash flows using observable current market rates
applicable to yield, credit quality and maturity of the investment or using quoted market values for comparable investments.
Internal inputs used in the determination of fair value include estimated prepayment speeds, default rates, discount rates and
collateral values, among others. Structure characteristics and cash flow priority are also considered. Fair values resulting from
internal models are those expected to be received in an orderly transaction between willing market participants at the financial
statement date.

Refer to Note 1c. “Accounting policy” (14) for information on the Company’s policy for determining OTTI.

(3) The fair value of unaffiliated common stocks is based on quoted market prices when available. If quoted market prices are not
available, values provided by other third-party organizations are used. If values from other third parties are unavailable, fair
values are determined by management using estimates based upon internal models. The Company's internal models include
estimates based upon comparable company analysis, review of financial statements, broker quotes and last traded price. Fair
values resulting from internal models are those expected to be received in an orderly transaction between willing market
participants at the financial statement date.

Refer to Note 1c. “Accounting policy” (14) for information on the Company’s policy for determining OTTI.

The Company held common stocks for which the transfer of ownership was restricted by contractual requirements with carrying
values of $2 million as of December 31, 2012 and $4 million as of December 31, 2011.

(4) Preferred stocks in good standing are generally valued at amortized cost. Preferred stocks not in good standing, those which are
rated Categories 4 through 6 by the Securities Valuation Office (SVO) of the NAIC, are valued at the lower of amortized cost or
fair value. Fair values are based on quoted market prices, when available. If quoted market prices are not available, the
Company estimates fair value using broker-dealer quotations or internal models. These models use inputs not directly observable
or correlated with observable market data. Typical inputs integrated into the Company's internal discounted expected earnings
models include, but are not limited to, earnings before interest, taxes, depreciation, and amortization estimates. Fair values
resulting from internal models are those expected to be received in an orderly transaction between willing market participants at
the financial statement date.

Refer to Note 1c. “Accounting policy” (14) for information on the Company’s policy for determining OTTI.

The Company held preferred stocks for which the transfer of ownership was restricted by contractual requirements with carrying
values of $12 million as of December 31, 2012 and $11 million as of December 31, 2011.

(5) Mortgage loans are valued at the unpaid principal balance of the loan, net of unamortized premium and discount, valuation
allowances, nonrefundable commitment fees and mortgage interest points. The mortgage loan portfolio is comprised of
commercial mortgage loans, including mezzanine loans, and residential mortgage loans. Mezzanine loans are loans secured by
a pledge of direct or indirect equity interest in an entity that owns real estate. Mezzanine loans are subordinate to senior secured
first liens. However, the Company has negotiated provisions, with the senior lender, within the loan documents to maximize
control with the objective of mitigating the Company's risks as the mezzanine lender. Residential mortgage loans are seasoned
pools of homogeneous residential mortgage loans substantially backed by Federal Housing Administration (FHA) and Veterans
Administration (VA) guarantees.
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NOTES TO FINANCIAL STATEMENTS

Interest income earned on impaired loans is accrued on the outstanding principal balance of the loan based on the loan’s
contractual coupon rate. Interest is not accrued for impaired loans more than 60 days past due, for loans delinquent more than 90
days, or when collection of interest is improbable. The Company continually monitors mortgage loans where the accrual of
interest has been discontinued, and will resume the accrual of interest on a mortgage loan when the facts and circumstances of
the borrower and property indicate that the payments will continue to be received according to the terms of the original or modified
mortgage loan agreement.

Refer to Note 1c. “Accounting policy” (14) for information on the Company’s policy for determining OTTI.

For fixed income securities that do not have a fixed schedule of payments, such as asset-backed securities (ABS), mortgage-
backed securities (MBS), including RMBS and CMBS, and structured securities, including collateralized debt obligations (CDOs),
amortization or accretion is revalued quarterly based on the current estimated cash flows, using either the prospective or
retrospective adjustment methodologies for each type of security. Certain fixed income securities with the highest ratings from a
rating agency follow the retrospective method of accounting. Under the retrospective method, the recalculated effective yield
equates the present value of the actual and anticipated cash flows, including new prepayment assumptions, to the original cost of
the investment. Prepayment assumptions are based on borrower constraints and economic incentives such as the original term,
age and coupon of the loan as affected by the interest rate environment. The current carrying value is then increased or
decreased to the amount that would have resulted had the revised yield been applied since inception, and investment income is
correspondingly decreased or increased. All other fixed income securities, such as floating rate bonds and interest only
securities, including those that have been impaired, follow the prospective method of accounting. Under the prospective method,
the recalculated future effective yield equates the carrying value of the investment to the present value of the anticipated future
cash flows.

Refer to Note 1c. "Accounting policy" (14) for information on the Company’s policy for determining OTTI.

The Company accounts for the value of its subsidiary and affiliates, primarily its investment in MML Bay State Life Insurance
Company (MML Bay State), a wholly owned stock life insurance subsidiary, at its underlying statutory net equity. MML Bay
State’s operating results, less dividends declared, are reflected as net unrealized capital gains in the Statutory Statements of
Changes in Shareholder’s Equity. Dividends are recorded in net investment income when declared. The cost basis of common
stocks - subsidiary and affiliates is adjusted for impairments deemed to be other than temporary consistent with common stocks -
unaffiliated.

Refer to Note 1c. “Accounting policy” (14) for information on the Company’s policy for determining OTTI.

Partnerships and limited liability companies (LLCs), except for partnerships which generate low income housing tax credits
(LIHTC), are accounted for using the equity method with the change in the equity value of the underlying investment recorded in
surplus. Distributions received are recognized as net investment income to the extent the distribution does not exceed previously
recorded accumulated undistributed earnings.

Investments in partnerships which generate LIHTC are carried at amortized cost unless considered impaired. Under the
amortized cost method, the excess of the carrying value of the investment over its estimated residual value is amortized into
income during the period in which tax benefits are recognized.

The equity method is suspended if the carrying value of the investment is reduced to zero due to losses from the investment.
Once the equity method is suspended, losses are not recorded until the investment returns to profitability and the equity method is
resumed. However, if the Company has guaranteed obligations of the investment or is otherwise committed to provide further
financial support for the investment, losses will continue to be reported up to the amount of those guaranteed obligations or
commitments.

Refer to Note 1c. “Accounting policy” (14) for information on the Company’s policy for determining OTTI.

Derivative financial instruments are carried at estimated fair value, which is based primarily upon quotations obtained from
counterparties and independent sources. The quotations from counterparties and independent sources are compared to
internally derived prices and a price challenge is lodged with the counterparties and independent sources when a significant
difference cannot be explained by appropriate adjustments to the internal model. When quotes from counterparties and
independent sources are not available or are considered not reliable, the internally derived value is recorded. Changes in the fair
value of these instruments are recorded as unrealized capital gains and losses in surplus. Gains and losses realized on the
termination, closing or assignment of contracts are recorded as realized capital gains and losses. Amounts receivable and
payable are accrued as net investment income.

The Company does not utilize anticipated investment income as a factor in the premium deficiency calculation in accordance with
Statement of Statutory Accounting Principles (SSAP) No. 54 "Individual and Group Accident and Health Contracts.”

The Company does not have disability or long-term care contracts therefore it does not have any unpaid claim or claim expense
reserves related to these products.

The Company has not modified its capitalization policy from the prior period.

The Company did not issue any business that would give rise to pharmaceutical rebates or risk sharing receivables.
The book values of investments are impaired when declines in values are considered to be other than temporary.
Bonds - general

The Company employs a systematic methodology to evaluate OTTI by conducting a quarterly analysis of all bonds. The Company
considers the following factors, where applicable depending on the type of securities, in the evaluation of whether a noninterest
related decline in value is other than temporary: (a) the likelihood that the Company will be able to collect all amounts due
according to the contractual terms of the debt security; (b) the present value of the expected future cash flows of the security; (c)
the characteristics, quality and value of the underlying collateral or issuer securing the position; (d) collateral structure; (e) the
length of time and extent to which the fair value has been below amortized cost; (f) the financial condition and near-term
prospects of the issuer; (g) adverse conditions related to the security or industry; (h) the rating of the security; and (i) the
Company’s ability and intent to hold the investment for a period sufficient to allow for an anticipated recovery to amortized cost.

The Company considers the following factors in the evaluation of whether a noninterest related decline in value is other than

temporary: (a) the Company’s near-term intent to sell; (b) the Company’s contractual and regulatory obligations; and (c) the
Company’s ability and intent not to sell the investment until anticipated recovery of the cost of the investment.
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The Company also considers other qualitative and quantitative factors in determining the existence of OTTI including, but not
limited to, unrealized loss trend analysis and significant short-term changes in value.

For corporate securities, if it is determined that a decline in the fair value of a bond is other than temporary, an OTTl is recognized
in earnings as a realized loss equal to the difference between the investment’s amortized cost basis and, generally, its fair value
at the balance sheet date. For loan-backed and structured securities, if the present value of cash flows expected to be collected
is less than the amortized cost basis of the security, an OTTI is recognized in earnings as a realized loss equal to the difference
between the investment’'s amortized cost basis and the present value of cash flows expected to be collected. The expected cash
flows are discounted at the security’s effective interest rate. Internal inputs used in determining the amount of the OTTI on
structured securities include collateral performance including prepayment speeds, default rates, and loss severity based on
borrower and loan characteristics, as well as deal structure including subordination, over-collateralization and cash flow priority.
In addition, if the Company has the intent to sell, or the inability, or lack of intent to retain the investment for a period sufficient to
recover the amortized cost basis, an OTTI is recognized in earnings as a realized loss equal to the entire difference between the
investment’'s amortized cost basis and its fair value at the balance sheet date.

When a bond is other-than-temporarily impaired, a new cost basis is established. For loan-backed and structured securities, any
difference between the new amortized cost basis and any increased present value of future cash flows expected to be collected is
accreted into net investment income over the expected life of the bond.

The impairment review process provides a framework for deriving OTTI in a manner consistent with market participant
assumptions. In these analyses, collateral type, investment structure and credit quality are critical elements in determining OTTI.

Bonds - structured and loan-backed securities

ABS and MBS are evaluated for OTTI on a quarterly basis using scenarios customized by collateral type. Cash flow estimates
are based on various assumptions and inputs obtained from external industry sources along with internal analysis and actual
experience. Assumptions are based on the specifics of each security including collateral type, loan type, vintage and position in
the structure. Where applicable, assumptions include prepayment speeds, default rates and loss severity, weighted average
maturity and changes in the collateral values.

The Company has a review process for determining if CDO investments are at risk for OTTIl. For the senior, mezzanine and
junior debt tranches, cash flows are modeled using five scenarios based on the current ratings and values of the underlying
corporate credit risks and incorporating prepayment and default assumptions that vary according to collateral attributes of each
deal. The prepayment and default assumptions are varied within each model based upon rating (base case), historical
expectations (default), rating change improvement (optimistic), rating change downgrade (pessimistic) and fair value (market).
The default rates produced by these five scenarios are assigned an expectation weight according to current market and economic
conditions and fed into a sixth scenario. OTTI is recorded if this sixth scenario results in the default of any principal or interest
payments due.

For the most subordinated junior CDO tranches, the present value of the projected cash flows in the sixth scenario are measured
using an effective yield. If the current book value of the security is greater than the present value measured using an effective
yield, then an OTTI is taken in an amount sufficient to produce its effective yield. Certain CDOs cannot be modeled using all six
scenarios because of limitations on the data needed for all scenarios. The cash flows for these CDOs, including foreign
denominated CDOs, are projected using a customized scenario management believes is reasonable for the applicable collateral
pool.

Common and preferred stock

The cost basis of common and preferred stock is adjusted for impairments deemed to be other than temporary. The Company
considers the following factors in the evaluation of whether a decline in value is other than temporary: (a) the financial condition
and near-term prospects of the issuer; (b) the Company's ability and intent to retain the investment for a period of time sufficient to
allow for a near-term recovery in value; and (c) the period and degree to which the value has been below cost. The Company
conducts a quarterly analysis of issuers whose common or preferred stock is not-in-good standing or valued below 80% of cost.
The Company also considers other qualitative and quantitative factors in determining the existence of OTTI including, but not
limited to, unrealized loss trend analysis and significant short-term changes.

Mortgage loans

The Company performs internal reviews at least annually to determine if individual mortgage loans are performing or
nonperforming. The fair values of performing mortgage loans are estimated by discounting expected future cash flows using
current interest rates for similar loans with similar credit risk. For nonperforming loans, the fair value is the estimated collateral
value of the underlying real estate. If foreclosure is probable, the Company will obtain an external appraisal.

When, based upon current information and events, it is probable that the Company will be unable to collect all amounts of
principal and interest due according to the contractual terms of the mortgage loan agreement, a valuation allowance is
established, and recorded in net unrealized capital losses, for the excess of the carrying value of the mortgage loan over the fair
value of its underlying collateral. Collectability and estimated decreases in collateral values are assessed on a loan-by-loan basis
considering all events and conditions relevant to the loan. This evaluation, which is done on an individual loan basis, is inherently
subjective as it requires estimates that are susceptible to significant revisions as more information becomes available, as changes
occur in the market or as negotiations with the borrowing entity evolve. If there is a change in the fair value of the underlying
collateral or the expected loss on the loan, the valuation allowance will be adjusted. An OTTI occurs upon the realization of a
credit loss, typically through foreclosure or after a decision is made to accept a discounted payoff, and is recognized in realized
capital losses. The previously recorded valuation allowance is reversed from unrealized capital losses. When an OTTI is
recorded, a new cost basis is established reflecting management’s estimate of the fair value of the collateral.

Real estate

For real estate held for the production of income, depreciated cost is adjusted for impairments whenever events or changes in
circumstances indicate the carrying amount of the asset may not be recoverable, with the impairment being included in realized
capital losses. An impairment will be required if the property’s estimated future net cash flows over ten years, undiscounted and
without interest charges, is less than book value.

Adjustments to the carrying value of real estate held for sale are recorded in a valuation reserve as realized capital losses when

the fair value less estimated selling costs is less than the carrying value. A new cost basis is recorded with an adjustment to
realized capital losses.
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Partnerships and LLCs

When it is probable that the Company will be unable to recover the outstanding carrying value of an investment based on
undiscounted cash flows, or there is evidence indicating an inability of the investee to sustain earnings to justify the carrying value
of the investment, an OTTI is recognized in realized capital losses reflecting the excess of the carrying value over the estimated
fair value of the investment. The estimated fair value is determined by assessing the value of the partnership’s or LLC’s
underlying assets, cash flow, current financial condition and other market factors.

For determining impairments in partnerships which generate LIHTC, the Company uses the present value of all future benefits,
the majority of which are tax credits, discounted at a risk-free rate ranging from 0.3% for future benefits of two years to 1.7% for
future benefits of ten or more years and compares the results to its current book values. Impairments are recognized as realized
capital losses.

Note 2 — Accounting Changes and Corrections of Errors

a.

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 year ended December
31, 2012:

Increase (Decrease) to: Correction

Prior Current of Asset

Year Year or Liability

Income Surplus Balances

(In Millions)

Reinsurance $ 9 $ 9 $ (9)
Other (2) (2) 2
Total $ 7 $ 7 $ (7)

The following summarizes corrections of prior year errors for the year ended December 31, 2011:

Increase (Decrease) to: Correction

Prior Current of Asset

Year Year or Liability

Income Surplus Balances

(In Millions)

Policyholders' reserves $ (6) $ (6) $ 6
Other (4) (4) 4
Partnership income (1) (1) 1
Total $ (11) $ (11) $ 11

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

Adoption of new accounting standards:

In March 2011, the NAIC issued revisions to 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 measurements 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-DTA RBC
ratio) threshold, 2) changed the recognition threshold for recording tax contingency reserves from a probable liability standard to a more-
likely-than-not liability standard, 3) required the disclosure of tax planning strategies that relate to reinsurance and, 4) required
consideration of reversal patterns of DTAs and Deferred Tax Liabilities (DTLs) in determining the extent to which DTLs could offset DTAs
on the balance sheet. There was no cumulative effect of adopting this standard.

Note 3 — Business Combinations and Goodwill

a.

b.

C.

d.

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

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

Note 4 — Discontinued Operations

The Company did not have any discontinued operations.

Note 5 — Investments

a.

Mortgage loans, including mezzanine real estate loans:
(1)  The maximum and minimum lending rates for new mortgage loans during 2012 were:
Commercial mortgage loans 4.8% and 3.7% and residential mortgage loans 5.3% and 5.1%. The Company did not originate any
new mezzanine real estate loans.

The maximum and minimum lending rates for new mortgage loans during 2011 were:

Commercial mortgage loans 5.2% and 4.1% and residential mortgage loans 6.2% and 5.1%. The Company did not originate any
new mezzanine real estate loans.
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(2) During 2012 and 2011, the Company did not reduce the interest rates of any outstanding mortgage loans.

(3) The maximum percentage of any one commercial mortgage loan to the estimated value of secured collateral at the time the loan
was originated, exclusive of mezzanine, insured, guaranteed or purchase money mortgages, was 89.5% as of December 31,
2012 and 2011. The maximum percentage of any one mezzanine loan to the estimated value of secured collateral at the time the
loan was originated was 93.0% as of December 31, 2012 and 97.0% as of December 31, 2011.

Years Ended December 31,

2012 2011
(In Millions)

(4) As of year end, the Company held mortgages w ith interest more than 180 days

past due w ith a recorded investment, excluding accrued interest $ - $ -

a. Total interest due on mortgages w ith interest more than 180 days past due $ - $ -
(5) Taxes, assessments and any amounts advanced and not included in the

mortgage loan total $ - $ -
(6) Current year impaired loans w ith a related valuation allow ance for credit losses $ - $ -

a. Related allow ance for credit losses $ (1) $ (2)
(7)  Impaired mortgage loans w ithout an allow ance for credit losses $ - $ -
(8) Average recorded investment in impaired loans $ - $ 1
(9) Interestincome recognized during the period the loans w ere impaired $ - $ -
(10) Amount of interest income recognized on a cash basis during the period the

loans w ere impaired $ - $ -

(11) Allow ance for credit losses
a. Balance at beginning of period $ 2 $ 10
b. Additions charged to operations - -
c. Direct write-dow ns charged against the allow ances -
d. Recoveries of amounts previously charged off (1)
e. Balance at end of period $ 1 $

g

N

(12) Interest income earned on impaired loans is accrued on the outstanding principal balance of the loan based on the loan’s
contractual coupon rate. Interest is not accrued for impaired loans more than 60 days past due, for loans delinquent more than 90
days, or when collection of interest is improbable. The Company continually monitors mortgage loans where the accrual of
interest has been discontinued, and will resume the accrual of interest on a mortgage loan when the facts and circumstances of
the borrower and property indicate that the payments will continue to be received according to the terms of the original or modified
mortgage loan agreement.

b. Debt restructuring:
Years Ended December 31,
2012 2011
(In Millions)

(1)  The total recorded investment in restructured loans, as of year end $ - $ -
(2) The realized capital losses related to these loans $ - $ -

(8) Total contractual commitments to extend credit to debtors ow ing receivables
w hose terms have been modified in troubled debt restructurings $ - $ -

(4) Interest income earned on impaired loans is accrued on the outstanding principal balance of the loan based on the loan’s
contractual coupon rate. Interest is not accrued for impaired loans more than 60 days past due, for loans delinquent more than 90
days, or when collection of interest is improbable.

c. Reverse mortgages:
As of December 31, 2012 and 2011, the Company did not have any reverse mortgages.

d. Loan-backed and structured securities:
(1)  Refer to Note 1c. “Accounting Policy” (6) and (14) for descriptions of sources used to determine prepayment assumptions.

(2) The following table contains loan-backed and structured securities that recognized OTTI for the years ended December 31, 2012
and 2011 as described in Note 1c. "Accounting policy" (6) and (14), classified on the following bases for recognizing OTTI:

Years Ended December 31,

2012 2011
(In Millions)

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

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

than amortized cost basis (8) (11)

Total $ (8) $ (11)

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

f.

(4)

(®)

As of December 31, 2012, the gross unrealized losses and fair values for investments in structured and loan-backed securities
for w hich an OTTI has not been recognized in earnings follow (in millions):

a. The aggregate amount of unrealized losses:

1. Less than 12 months $ (1)

2. 12 months or longer $ (14)
b. The aggregate related fair value of securities w ith unrealized losses:

1. Less than 12 months $ 28

©»
-
0o
o

2. 12 months or longer

No additional information.

Repurchase agreements:

(1)
)
3)

(4)

(%)

The Company did not have any securities purchased under agreements to resell for the years ended December 31, 2012 or 2011.
Refer to Note 5e. “Repurchase agreements” (3) for information on the Company’s repurchase agreements.

The Company has entered into contracts for securities sold under agreements to repurchase whereby the Company sells
securities and simultaneously agrees to repurchase the same or substantially the same securities. Securities sold under
agreements to repurchase are accounted for as collateralized borrowings with the proceeds from the sale of the securities
recorded as a liability and the underlying securities recorded as an investment by the Company. Earnings on these investments
are recorded as investment income and the difference between the proceeds and the amount at which the securities will be
subsequently reacquired is amortized as interest expense. Securities sold under agreements to repurchase are used as a tool for
overall portfolio management to help ensure the Company maintains adequate assets in order to provide yield, spread and
duration to support liabilities and other corporate needs.

The Company provides collateral, as dictated by the repurchase agreements to the counterparty in exchange for a loan. If the fair
value of the securities sold becomes less than the loan, the counterparty may require additional collateral.

The Company had securities sold under agreements to repurchase with carrying values of $198 million as of December 31, 2012
and $190 million as of December 31, 2011. As of December 31, 2012, the maturities of these agreements was January 3, 2013
and the interest rates was 0.3%. The outstanding amounts were collateralized by bonds with a fair value of $199 million as of
December 31, 2012 and $197 million as of December 31, 2011.

The Company does not attempt to qualify for hedge accounting and specifically and intentionally made the decision not to apply
hedge accounting.

The Company does not account for derivatives as cash flow hedges of a forecasted transaction.

Real estate:

(1)

There were no impairments on real estate for the years ended December 31, 2012 or 2011. Fair value is generally estimated
using the present value of expected future cash flows discounted at a rate commensurate with the underlying risks. The
Company also obtains external appraisals for a rotating selection of properties annually. If an external appraisal is not obtained,
an internal appraisal is performed.

The Company invests in real estate as part of its diversified investment strategy. Properties are acquired and managed for net
income growth and increasing value. Upon management’s approval for the sale of a property it is classified as held for sale.

a. The Company did not have any properties classified as held for sale as of December 31, 2011.

The Company did not experience any sales of properties in 2012. As of December 31, 2012, the Company did not hold any
properties classified as held for sale.

b. The Company had one property classified as held for sale as of December 31, 2010. The property, a residential complex,
was sold in 2011 for a net gain of less than $1 million.

The Company did not experience changes to a plan of sale in 2012 or 2011.
The Company did not engage in retail land sales in 2012 or 2011.

The Company did not hold real estate investments with participating mortgage loan features in 2012 or 2011.

Low income housing tax credit properties:

(1)

(5)

These investments currently have unexpired tax credits which range from one to ten years and have an initial 15-year holding
period requirement.

There are no LIHTC properties subject to regulatory review for the years ended December 31, 2012 or 2011.

Aggregate LIHTC investments did not exceed 10% of total admitted assets for the years ended December 31, 2012 or 2011.

For determining impairments in partnerships that generate LIHTC, the Company uses the present value of all future benefits, the
majority of which are tax credits, discounted at a risk free rate ranging from 0.2% for future benefits of two years to 1.7% for future
benefits of ten or more years, and compares the result to its current book value. There were no impaired LIHTC investments
during the years ended December 31, 2012 or 2011.

There were no write-downs or reclassifications made during the years ended December 31, 2012 or 2011 due to forfeiture,
ineligibility of tax credits or similar issues.

Note 6 — Joint Ventures, Partnerships and LLCs

a.

The Company did not have any individual investment in joint ventures, partnerships or LLCs exceeding 10% of admitted assets for the
years ended December 31, 2012 or 2011.

The Company recognized $6 million in 2012 and $5 million in 2011 in impairment write-downs on its investments in joint ventures,
partnerships and LLCs.
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Note 7 — Investment Income

a.

Accrued investment income consists primarily of interest and dividends. Interest is recognized on an accrual basis and dividends are
recorded as earned on the ex-dividend date. Due and accrued income is nonadmitted on: (a) bonds and mortgage loans delinquent more
than 90 days or where collection of interest is improbable; (b) impaired bonds and mortgage loans more than 60 days past due; (c) bonds
in default; (d) rent in arrears for more than 90 days; and (e) policy loan interest due and accrued more than 90 days past due and included
in the unpaid balance of the policy loan in excess of the cash surrender value of the underlying contract.

The total amount of due and accrued investment income excluded from surplus was less than $1 million for the years ended December 31,
2012 and 2011.

Note 8 — Derivative Instruments

a.

The Company’s principal derivative market risk exposures are interest rate risk, which includes the impact of inflation, and credit risk.
Interest rate risk pertains to the change in fair value of the derivative instruments as market interest rates move. The Company is exposed
to credit-related losses in the event of nonperformance by counterparties to derivative financial instruments. To minimize credit risk, the
Company and its derivative counterparties require collateral to be posted in the amount owed under each transaction, subject to threshold
and minimum transfer amounts that are functions of the rating on the counterparty’s long-term, unsecured, unsubordinated debt.
Additionally, in many instances, the Company enters agreements with counterparties that allow for contracts in a positive position, in which
the Company is due amounts, to be offset by contracts in a negative position. This right of offset, combined with collateral obtained from
counterparties, reduces the Company’s exposure.

The Company uses derivative financial instruments in the normal course of business to manage risks, primarily to reduce currency, interest
rate and duration imbalances determined in asset/liability analyses. The Company also uses a combination of derivatives and fixed income
investments to create synthetic investment positions. These combined investments are created opportunistically when they are
economically more attractive than the actual instrument or when the simulated instruments are unavailable. Synthetic assets can be
created either to hedge and reduce the Company's credit exposure or to create an investment in a particular asset. The Company held
synthetic assets with a net notional amount of $117 million as of December 31, 2012 and $169 million as of December 31, 2011. Of this
amount, $13 million as of December 31, 2012 and $23 million as of December 31, 2011, were considered replicated asset transactions as
defined under statutory accounting principles as the pairing of a long derivative contract with a cash instrument held. The Company’s
derivative strategy employs a variety of derivative financial instruments, including interest rate swaps, currency swaps, equity and credit
default swaps, options, interest rate caps and floors, forward contracts and financial futures. Investment risk is assessed on a portfolio
basis and individual derivative financial instruments are not generally designated in hedging relationships; therefore, as allowed by
accounting rules, the Company intentionally has not applied hedge accounting.

Under interest rate swaps, the Company agrees, at specified intervals, to an exchange of variable rate and fixed rate interest payments
calculated by reference to an agreed upon notional principal amount. Typically, no cash is exchanged at the outset of the contract and no
principal payments are made by either party. Cash is paid or received based on the terms of the swap. These transactions are entered
pursuant to master agreements that provide for a single net payment to be made by one counterparty at each due date. Interest rate
swaps are primarily used to more closely match the cash flows of assets and liabilities. Interest rate swaps are also used to mitigate
changes in the value of assets anticipated to be purchased and other anticipated transactions and commitments. A net realized loss on
closed contracts of $10 million and a net unrealized gain on the market-to-market of open contracts of $26 million was recorded for the year
ended December 31, 2012. A net realized loss on closed contracts of $1 million and a net unrealized loss on the mark-to-market of open
contracts of $89 million was recorded for the year ended December 31, 2011.

Under currency swaps, the Company agrees to an exchange of principal denominated in two different currencies at current rates, under an
agreement to repay the principal at a specified future date and rate. The Company uses currency swaps for the purpose of managing
currency exchange risks in its assets and liabilities.

Credit default swaps involve a transfer of the credit risk of fixed income instruments from one party to another in exchange for periodic
premium payments. The buyer of the credit default swap receives credit protection, whereas the seller of the swap guarantees the credit
worthiness of the underlying security. A credit default swap transfers the risk of default from the buyer of the swap to the seller. If a
specified credit event occurs, as defined by the agreement, the seller is obligated to pay the counterparty the contractually agreed upon
amount and receives in return the underlying security in an amount equal to the notional value of the credit default swap. A credit event is
generally defined as default on contractually obligated interest or principal payments or bankruptcy.

The Company does not sell credit default swaps as a participant in the credit insurance market. The Company does, however, use credit
default swaps as part of its investment management process. The Company buys credit default swaps as an efficient means to reduce
credit exposure to particular issuers or sectors in the Company’s investment portfolio. The Company sells credit default swaps in order to
create synthetic investment positions that enhance the return on its investment portfolio by providing comparable exposure to fixed income
securities that might not be available in the primary market. There were no realized gains recorded on open or closed contracts for the
year ended December 31, 2012. There were no realized gains recorded on closed contracts and there was a net unrealized loss on the
mark-to-market of open contracts of $1 million for the year ended December 31, 2011.

Options grant the purchaser the right to buy or sell a security or enter a derivative transaction at a stated price within a stated period. The
Company’s option contracts have terms of up to 15 years. A swaption is an option to enter an interest rate swap at a future date. The
Company purchases these options to protect against undesirable financial effects resulting from interest rate exposures that exist in its
assets and/or liabilities.

Interest rate cap agreements are option contracts in which the seller agrees to limit the purchaser’s risk associated with an increase in a
reference rate or index in return for a premium. Interest rate floor agreements are option contracts in which the seller agrees to limit the
purchaser’s risk associated with a decline in a reference rate or index in return for a premium. The Company is exposed to policyholder
surrenders during a rising interest rate environment. Interest rate cap and swaption contracts are used to mitigate the Company’s loss as
interest rates rise. These derivative instruments are used to reduce the duration risk of fixed maturity investments to match certain life
insurance products in accordance with the Company’s asset and liability management policy.

The Company utilizes certain other agreements including forward contracts and financial futures to reduce exposures to various risks.
Forward contracts and financial futures are used by the Company to manage market risks relating to interest rates. Currency forwards are
contracts in which the Company agrees with other parties to exchange specified amounts of identified currencies at a specified future date.
Typically, the exchange is agreed upon at the time of the contract. The Company also uses “to be announced” forward contracts (TBAs) to
participate in the investment return on mortgage-backed securities. The Company believes that TBAs can provide a more liquid and cost
effective method of participating in the investment return on mortgage-backed securities than purchasing or selling individual mortgage-
backed pools. Typically, the price is agreed upon at the time of the contract and payment is made at a specified future date. The
Company usually does not purchase TBAs with settlement by the first possible delivery date and thus accounts for these TBAs as
derivatives. TBAs that settle on the first possible delivery date are accounted for as bonds. The Company’s futures contracts are
exchange traded and have credit risk. Margin requirements are met with the deposit of securities. Futures contracts are generally settled
with offsetting transactions.
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Note 9 —

Collateral pledged by the counterparties was $42 million as of December 31, 2012 and $88 million as of December 31, 2011. In the event
of default the full market value exposure at risk in a net gain position, net of offsets and collateral, was $4 million as of December 31, 2012
and $5 million as of December 31, 2011. The amount at risk using NAIC prescribed rules was $4 million as of December 31, 2012 and $11
million as of December 31, 2011. The Company regularly monitors counterparty credit ratings and exposures, derivative positions and
valuations and the value of collateral posted to ensure counterparties are credit-worthy and the concentration of exposure is minimized.
The Company monitors this exposure as part of its management of the Company’s overall credit exposures.

The fair value of these contracts is included in invested assets and other liabilities. Changes in the fair value of these contracts are
recorded as unrealized gains or losses in surplus. Gains and losses realized on the termination, closing, or assignment of contracts are
recorded as realized capital gains or losses. Amounts receivable and payable are accrued.

No unrealized gains or losses recognized on derivatives were excluded from the assessment of effectiveness for the years ended
December 31, 2012 or 2011, since the Company has decided not to apply hedge accounting. The Company uses portfolio hedging as a
risk mitigation factor. The Company assesses the derivatives' effectiveness to hedge the sensitivity of the net asset and liability portfolio to
interest and volatility movements in the context of the current market environment.

The Company uses portfolio hedging as a risk mitigation factor, which does not qualify for hedge accounting.

The Company does not account for derivatives as cash flow hedges of a forecasted transaction.

Income Taxes

a.

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

(1)

The net DTA or net DTL recognized in the Company’s assets, liabilities and surplus are as follows:

December 31, 2012

Ordinary Capital Total
(In Millions)
(a) Gross DTAs $ 148 $ 57 % 205
(b) Statutory valuation allow ance adjustment - - -
(c) Adjusted gross DTAs 148 57 205
(d) DTAs nonadmitted 90 - 90
(e) Subtotal net admitted DTA 58 57 115
(f) Total gross DTLs - (70) (70)
(9) Net admitted DTA(L) $ 58 $ (13) $ 45
December 31, 2011
Ordinary Capital Total
(In Millions)
(a) Gross DTAs $ 346 $ 63 $ 409
(b) Statutory valuation allow ance adjustment - - -
(c) Adjusted gross DTAs 346 63 409
(d) DTAs nonadmitted 76 - 76
(e) Subtotal net admitted DTA 270 63 333
(f) Total gross DTLs (195) (84) (279)
(9) Net admitted DTA(L) $ 75 % 21) $ 54
Change
Ordinary Capital Total
(In Millions)
(a) Gross DTAs $ (198) $ 6) $ (204)
(b) Statutory valuation allow ance adjustment - - -
(c) Adjusted gross DTAs (198) (6) (204)
(d) DTAs nonadmitted 14 - 14
(e) Subtotal net admitted DTA (212) (6) (218)
(f) Total gross DTLs 195 14 209
(9) Net admitted DTA(L) $ 17) $ 8 $ (9)
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(2) Pursuant to issued guidance, the Company is admitting DTAs for the current reporting period in accordance with the NAIC
approved revisions effective for 2011 and 2012. The amount of adjusted gross DTA admitted under each component and the
resulting increased amount by tax character are as follows:

December 31, 2012

Ordinary Capital Total
(In Millions)

Admitted DTA 3 years:
(a) Federal income taxes that can be recovered $ - 8 - 3 -
(b) Remaining adjusted gross DTAs expected

to be realized within 3 years (lesser of 1 or 2): 38 7 45

1. Adjusted gross DTA to be realized 38 7 45

2. Adjusted gross DTA allow ed per

limitation threshold 129 7 136

(c) Total gross DTLs allow ed per limitation threshold 20 50 70
(d) Total admitted DTA realized w ithin 3 years $ 58 $ 57 % 115

December 31, 2011

Ordinary Capital Total
(In Millions)

Admitted DTA 3 years:
(a) Federal income taxes that can be recovered $ 4 - 8 4
(b) Remaining adjusted gross DTAs expected

to be realized within 3 years (lesser of 1 or 2): 35 15 50

1. Adjusted gross DTA to be realized 35 15 50

2. Adjusted gross DTA allow ed per

limitation threshold 109 16 125
(c) Total gross DTLs allow ed per limitation threshold 231 48 279
(d) Total admitted DTA realized w ithin 3 years $ 270 % 63 $ 333
Change
Ordinary Capital Total
(In Millions)

Admitted DTA 3 years:
(a) Federal income taxes that can be recovered $ 4) $ - $ (4)
(b) Remaining adjusted gross DTAs expected

to be realized within 3 years (lesser of 1 or 2): 3 (8) (5)

1. Adjusted gross DTA to be realized 3 (8) (5)

2. Adjusted gross DTA allow ed per

limitation threshold 20 (9) 11

(c) Total gross DTLs allow ed per limitation threshold (211) 2 (209)
(d) Total admitted DTA realized w ithin 3 years $ (212) $ 6) $ (218)

(3) The Company’s total realization threshold limitations are as follows:

December 31,

2012 2011
($ In Millions)
(a) Ratio percentage used to determine
recovery period and threshold limitation 1196 % 1184 %
(b) Amount of adjusted capital and surplus used to
determine recovery period and threshold
limitation above $ 908 $ 835
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(4)

b. The Company does not have any deferred tax liabilities not recognized.

The ultimate realization of DTAs depends on the generation of future taxable income during the periods in which the temporary
differences are deductible. Management considers the scheduled reversal of DTLs (including the impact of available carryback
and carryforward periods), projected taxable income and tax-planning strategies in making this assessment. The impact of tax-

planning strategies is as follows:

Impact of tax planning strategies:
Adjusted gross DTAs
(% of total adjusted gross DTAs)

Net admitted adjusted gross DTAs
(% of total net admitted adjusted gross DTAs)

Impact of tax planning strategies:
Adjusted gross DTAs
(% of total adjusted gross DTAs)

Net admitted adjusted gross DTAs
(% of total net admitted adjusted gross DTAs)

Impact of tax planning strategies:
Adjusted gross DTAs
(% of total adjusted gross DTASs)

Net admitted adjusted gross DTAs
(% of total net admitted adjusted gross DTAs)

()

c. The provision for current tax expense on earnings is as follows:

()
(b)
(c)

(d)
(e)

()
(9)

December 31, 2012

Ordinary Capital Total
(Percent)
0% 0% 0%
15 % 0% 15 %
December 31, 2011
Ordinary Capital Total
(Percent)
0% 0% 0%
29 % 0% 29 %
Change
Ordinary Capital Total
(Percent)
0% 0% 0%
(14)% 0% (14)%

There are no reinsurance strategies included in the Company's tax-planning.

Years Ended December 31,

Federal income tax expense on operating earnings
Foreign income tax expense on operating earnings

Total federal and foreign income tax expense
on operating earnings

Federal income tax expense on net realized
capital gains

Utilization of capital loss carry-forw ards
Other

Total federal and foreign income tax expense

2012 2011 Change
(In Millions)
$ 46 $ 1 $ 45
1 - 1
47 1 46
13 6 7
$ 60 $ 7 $ 53
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The tax effects of temporary differences that give rise to significant portions of the DTAs and DTLs are as follows:

2. DTAs:
(a)

(b)

(d)
(e)

(f)
(9)

(h)

3. DTLs:
(a)

(b)

(c)

Ordinary
(1)  Discounting of unpaid losses
Unearned premiumreserve

)
(8) Policyholder reserves
(4) Investments
(5) Deferred acquisition costs
(6) Policyholder dividends accrual
(7) Fixed assets
(8) Compensation and benefits accrual
(9) Pension accrual
(10) Receivables - nonadmitted

Net operating loss carry-forw ard
Tax credit carry-forw ard

Other

Total ordinary DTAs

Statutory valuation allow ance adjustment
Nonadmitted DTAs
Admitted ordinary DTAs (2a-2b-2c)

Capital

(1) Investments

(2) Net capital loss carry-forw ard
(3) Realestate

(4) Other

Total capital DTAs
Statutory valuation allow ance adjustment
Nonadmitted DTAs
Admitted capital DTAs (2e-2f-2g)

Admitted DTAs

Ordinary
(1) Investments
(2) Fixed assets
(3) Deferred and uncollected premium
(4) Policyholder reserves
(5) Other
Total ordinary DTLs
Capital

(1) Investments
(2) Real estate
(3) Other
Total capital DTLs

Total DTLs

4. Net DTA (L)

December 31,
2012 2011 Change
(In Millions)
$ - $ - $ -
74 73 1
5 209 (204)
52 54 (2)
8 - 8
9 10 (1)
148 346 (198)
90 76 14
58 270 (212)
57 63 (6)
57 63 (6)
57 63 (6)
115 333 (218)
- 194 (194)
- 1 (1)
- 195 (195)
70 84 (14)
70 84 (14)
70 279 (209)
$ 45 $ 54 $ (9)
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d.

e

The change in net deferred income taxes is comprised of the following:

(1)

(2
)

Years Ended December 31,

2012 2011
(In Millions)
Net DTA(L) $ 5 $ (48)
Less: ltems not recorded in the change in
net deferred income taxes:
Tax-effect of unrealized gains/losses (22) 4
Change in net deferred income taxes $ (17) $ (44)

The components of federal and foreign income tax on operating items is recorded on the Summary of Operations and Capital and Surplus
Account and is different from that which would be obtained by applying the prevailing federal income tax rate to operating income before
taxes. The significant items causing this difference are as follows:

Years Ended December 31,

2012 2011
(In Millions)

(1) Provision computed at statutory rate $ 82 $ 70
(2)  Nonadmitted assets 1 -
(3)  Foreign governmental income taxes 1 -
(4)  Investment items 7) (14)
(5)  Tax credits (3) 3)
(6) Change in reserve valuation basis - 2
(7)  Expense items - -
(8) Other 3 -

Total statutory income tax expense $ 77 $ 51
(9)  Federal and foreign income tax expense $ 60 $ 7
(10) Change in net deferred income taxes 17 44

Total statutory income tax expense $ 77 $ 51

(1)

As of December 31, 2012, the Company had no net operating or capital loss carryforwards to include in deferred income taxes. The
Company has total tax credit carryforwards of $8 million in deferred taxes.

During the years ended December 31, 2012, 2011 and 2010, the Company paid federal income taxes in the amount of $63 million, $21
million and $2 million, respectively. There are no federal income taxes available for recovery as of the year ended December 31,
2012.

As of December 31, 2012 and 2011, the Company had no protective deposits recognized as admitted assets.

The Company is included in a consolidated United States (U.S.) federal income tax return with its parent, Massachusetts Mutual Life
Insurance Company (MassMutual), a mutual life insurance company domiciled in the Commonwealth of Massachusetts, and
MassMutual’s eligible U.S. subsidiaries. The Company also files income tax returns in various states and foreign jurisdictions.

The Company, MassMutual, and MassMutual’s eligible subsidiaries and certain affiliates (the Parties) have executed and are subject
to a written tax allocation agreement (the Agreement). The Agreement sets forth the manner in which the total combined federal
income tax is allocated among the Parties. The Agreement provides the Company with the enforceable right to recoup federal income
taxes paid in prior years in the event of future net losses, which it may incur. Further, the Agreement provides the Company with the
enforceable right to utilize its net losses carried forward as an offset to future net income subject to federal income taxes.

Companies are required to disclose unrecognized tax benefits, which are the tax effect of positions taken on their tax returns which
may be challenged by the various taxing authorities, in order to provide users of financial statements more information regarding
potential liabilities. The Company recognizes tax benefits and related reserves in accordance with existing statutory accounting
guidance for liabilities, contingencies and impairments of assets.

The Small Business Jobs Act of 2010, enacted in September 2010, provided an additional one year extension of the 50% first year
bonus depreciation for property placed in service in 2010. The Tax Relief, Unemployment Insurance Reauthorization, and Job
Creation Act of 2010 became law on December 17, 2010. This Act allows the extension of 50% bonus depreciation through 2012 with
the option of claiming 100% bonus depreciation for certain property placed in service after September 8, 2010, through 2011. The
American Taxpayer Relief Act of 2012, signed into law on January 2, 2013, extended the 50% first year bonus depreciation to qualified
property acquired and placed in service before January 1, 2014. These new tax provisions will not have a material effect on the
Company’s financial position or liquidity.

The Internal Revenue Service (IRS) has completed its examination of the years 2007 and prior. The IRS is currently auditing the years
2008 through 2010. The Company does not expect a material change in its financial position or liquidity as a result of these audits.

In July 2012, the IRS issued an industry directive that addressed the proper timing of partial worthlessness tax deductions claimed by
insurance companies for certain securities, including regular interest in mortgage backed securities. In the fourth quarter of 2012, the
Company recorded a net federal income tax benefit of $21 million in net realized capital gain, with a corresponding net decrease in
deferred tax assets recorded through surplus.

Note 10 — Information Concerning Parent, Subsidiaries and Affiliates

a

The Company is a wholly owned subsidiary of MassMutual, a mutual insurance company domiciled in the Commonwealth of
Massachusetts.

The Company did not have any material noninsurance related party transactions as of December 31, 2012 and 2011.

See Schedule Y for subsidiaries and controlled affiliates (SCAs) activity.
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As of December 31, 2012 and 2011, the Company reported less than $1 million and $1 million as amounts due from subsidiaries and
affiliates and $18 million and $20 million as amounts due to subsidiaries and affiliates, respectively. Terms require settlement of these
amounts within 30 to 90 days.

The Company has a modified coinsurance (Modco) quota-share reinsurance agreement with MassMutual where the Company cedes 75%
of the premium on certain universal life policies. In return, MassMutual pays the Company a stipulated expense allowance, death and
surrender benefits, and a Modco adjustment based on experience. The Company retains the assets and related reserves for payment of
future benefits on the ceded policies. The Modco adjustment is the mechanism by which MassMutual funds the reserve on the reinsured
portion of the risk. It is needed to adjust for the financial effect of the Company holding the reserves on the ceded coverage rather than
MassMutual.

The Company also has a stop-loss agreement with MassMutual under which the Company cedes claims which, in aggregate, exceed
1.34% of the covered volume for any year, with maximum coverage of $25 million above the aggregate limit. The aggregate limit was $140
million in 2012 and $72 million in 2011 and was not exceeded in either year.

The Company has coinsurance agreements with MassMutual, where the Company cedes substantially all of the premium on certain
universal life policies. In return, MassMutual pays to the Company a stipulated expense allowance and death and surrender benefits.
MassMutual holds the assets and related reserves for payment of future benefits on the ceded policies.

The net amounts outstanding with MassMutual for the various reinsurance agreements were $4 million due from MassMutual as of
December 31, 2012 and less than $1 million due to MassMutual as of December 31, 2011. These outstanding balances are due and
payable with terms ranging from monthly to annually, depending on the agreement in effect.

The following summarizes the reinsurance transactions between the Company and MassMutual:

Years Ended December 31,

2012 2011
(In Millions)
Fee income:
Management and service contracts and cost-sharing arrangements $ (11) $ (12)
Stop-loss agreements (1) (1)
Coinsurance agreements (52) (56)
Modified coinsurance agreements ceded,
included in fees and other income (expense) (27) (27)
Expense allow ances on reinsurance ceded,
included in fees and other income (expense), related to:
Stop-loss agreements 3 3
Coinsurance agreements 16 16
Policyholders' benefits ceded, related to:
Modified coinsurance agreements 32 30
Coinsurance agreements 90 80

Experience refunds received, related to:
Stop-loss agreements - B,

The Company has an agreement where MassMutual, for a fee, furnishes the Company, as required, operating facilities, human resources,
computer software development and managerial services. Investment and administrative services are also provided to the Company
pursuant to a management services agreement with MassMutual. While management believes that these fees are calculated on a
reasonable basis, these fees may not necessarily be indicative of the costs that would have been incurred on a stand-alone basis. The
following summarizes the transactions between the Company and the related parties:

Years Ended December 31,

2012 2011
(In Millions)
Fee income:
Recordkeeping and other services $ 1 $ 2
Fee expense:
Management and service contracts and cost-sharing arrangements 56 62

The Company and its subsidiary, MML Bay State, participate in variable annuity exchange programs with its parent, MassMutual, where
certain variable annuity contract holders of either company can make nontaxable exchanges of their contract for an enhanced variable
annuity contract of the other company. The Company recorded premium income of $1 million as of December 31, 2012 and 2011, and
surrender benefits of $2 million and $5 million in 2012 and 2011, respectively, related to these exchange programs. The Company has an
agreement with MassMutual to compensate them or to be compensated for the lost revenue associated with the exchange of contracts that
are within the surrender charge period. As a result of these exchanges, the Company did not receive any net commissions as of
December 31, 2012 and 2011.

All outstanding shares of the Company were owned by its parent.
The Company does not have an investment in its parent.

As of December 31, 2012, the Company did not have an investment in subsidiary, controlled and affiliate (SCA) companies exceeding 10%
of admitted assets.

In 2012, the Company recognized less than $1 million of impairment write-downs on its investments in affiliated bonds. The Company

recognized less than $1 million in impairment write-downs on its investments in affiliated joint ventures, including partnerships and LLCs of
SCAs. OTTI were determined based on internally developed models.
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In 2011, the Company recognized less than $1 million of impairment write-downs on its investments in affiliated bonds. The Company
recognized less than $1 million in impairment write-downs on its investments in affiliated joint ventures, including partnerships and LLCs of
SCAs. OTTI were determined based on internally developed models.

In 2012 and 2011, the Company did not have any impairment write-downs on its investments in common stock of affiliates.

The Company has no foreign insurance subsidiary whose value is calculated by adjusting annuity generally accepted accounting principles
(GAAP) account value reserves using the Commissioners’ Annuity Reserve Valuation Method and the related Actuarial Guidelines.

The Company does not hold an investment in a downstream noninsurance holding company.

Note 11 — Debt

a.

The Company did not have any capital notes or liability for borrowed money as of December 31, 2012 and 2011.
The Company did not have any debt that was considered to be extinguished by in-substance defeasance.
The Company did not set aside assets after the effective date of this statement solely for satisfying debt obligations.

The Company is not a member of the Federal Home Loan Bank (FHLB) therefore it has no FHLB funding agreements.

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

Benefit Plans
The Company did not have any defined benefit pension plans for which the reporting entity is directly liable.

The Company did not have any defined contribution plans.

The Company did not have multi-employer plans.

Consolidated/ Holding Company plans:

MassMutual charges allocated expenses to the Company based on relative weighted commissions for agents and time studies of its
employees. The Company recorded an expense of $7 million for the years ended December 31, 2012 and 2011 for these plans.

The Company does not accrue for postemployment benefits and compensated absences since it does not have any employees.

The Company has determined that benefits provided by its plan are actuarially equivalent to Medicare Part D under the Medicare
Modernization Act.

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

(10)

(11)
(12)

(13)

The Company had 50,000 shares authorized and 12,500 shares issued and outstanding as of December 31, 2012. The par value was
$200.

The Company did not have any preferred stock outstanding.

Without the prior approval of the Insurance Commissioner of the State of Connecticut (the Commissioner), total dividends paid to the
Company’s shareholder in a twelve month period are limited to the greater of (i) 10% of the Company’s surplus as of December 31 of the
preceding year or (ii) the net gain from operations for the twelve month period ending on December 31 of the preceding year; each case is
determined using statutory accounting policies. In addition, the prior approval of the Commissioner is required if any dividend or
distribution exceeds the Company’s earned surplus. Under these regulations, $96 million of shareholder’'s equity is available for
distribution to the shareholder in 2013 without prior regulatory approval.

The Company did not pay a dividend to MassMutual in 2012 or 2011. The Company did not receive a dividend from MML Bay State in

2012 or 2011. The Company did not receive a return of capital from MML Bay State in 2012 or 2011. The Company did not receive a
capital contribution in 2012 or 2011.

Within the limits of (3) above, there are no restrictions placed on the portion of Company profits that may be paid as ordinary dividends to
the stockholder.

There are no restrictions on unassigned surplus funds.

The Company did not make any advances to surplus.

The Company did not have any stock held for special purposes.
The Company does not have any special surplus funds.

The portion of unassigned funds (surplus) represented by unrealized gains and losses (cumulative) was $185 million as of December 31,
2012 and $206 million as of December 31, 2011.

The Company did not have any surplus debentures or similar obligations.
There were no restatements due to prior quasi-reorganizations.

There were no quasi-reorganizations in the prior ten years.

Note 14 — Contingencies

a.

Contingent commitments:

As of December 31, 2012 and 2011, the Company approved financing of $228 for MassMutual Asset Finance LLC that can be used to
finance ongoing asset purchases and refinance existing Company provided lines of credit. Borrowings under the facility with the Company
as of December 31, 2012 and 2011 were $167 million and $136 million, respectively, with interest of $3 million and $4 million, respectively.
The unfunded amount of the facility, totaling $61 million and $92 million as of December 31, 2012 and 2011, respectively, is included in
private placements below. The interest of this facility adjusts monthly based on the 30-day London Interbank Offered Rate (LIBOR).
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In the normal course of business, the Company enters into commitments to purchase certain investments. The majority of these
commitments have funding periods that extend between one and five years. The Company is not required to fund commitments once the
commitment period expires.

As of December 31, 2012, the Company had the following commitments:

There-
2013 2014 2015 2016 after Total
(In Millions)

Private placements $ 147 9 34 3 61 $ - $ - 9% 242
Mortgage loans 45 - 15 - - 60
Partnerships and LLCs 13 2 12 3 41 71
LIHTC investments (including

equity contributions) - 1 - - - 1

Total $ 205 $ 37 $ 88 $ 3 $ 41 $ 374
Assessments:

The Company is subject to insurance guaranty fund laws in the states in which it does business. These laws assess insurance companies
amounts to be used to pay benefits to policyholders and policy claimants of insolvent insurance companies. Many states allow these
assessments to be credited against future premium taxes. The Company believes such assessments in excess of amounts accrued will
not materially impact its financial position, results of operations or liquidity.

Gain contingencies:
No material gain contingencies were realized subsequent to December 31, 2012 through the filing date.

The Company did not have any claims related to extra contractual obligations in 2012.

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. While the Company is not aware of any actions or allegations that should reasonably give rise to a material
adverse impact to the Company’s financial position or liquidity, the outcome of litigation cannot be foreseen with certainty. It is the opinion
of management that the ultimate resolution of these matters will not materially impact the Company’s financial position or liquidity.
However, the outcome of a particular proceeding may be material to the Company’s operating results for a particular period depending
upon, among other factors, the size of the loss or liability and the level of the Company’s income for the period.

Regulatory matters:

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

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

Note 15 — Leases

The Company did not have any lease obligations.

Note 16 — Information About Financial Instruments With Off-Balance Sheet Risk and Financial Instruments With Concentrations of Credit

(1)

Risk
The notional amounts of the Company's financial instruments with off-balance sheet risk are as follows (in millions):

December 31,

2012 2011 2012 2011
Assets Liabilities
a. Swaps $ 8,019 $ 8,662 $ 6,208 $ 4,331
b. Futures 602 391 - -
c. Options 1,984 734 100 680
d. Total $ 10,605 $ 9,787 $ 6308 $ 5,011

See Schedule DB of the Company’s Annual Statement for additional detail.

See Note 8 "Derivative Instruments" for a discussion of the credit and market risk of derivative financial instruments, and the cash
requirements and accounting policies related to those instruments.

See Note 8 "Derivative Instruments” for a discussion of the amount of accounting losses the Company would incur if any party to the
financial instrument failed completely to perform according to terms of the contract and the collateral due proved to be of no value to the
Company.

See Note 8 "Derivative Instruments” for a discussion of the Company’s policy of requiring collateral to support financial instruments subject

to credit risk, information about the Company’s access to that collateral and the nature and description of the collateral supporting those
financial instruments.
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Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinquishments of Liabilities
a. During 2012 and 2011, the Company did not transfer any receivables that were reported as sales.

b. Transfer and servicing of financial assets:
(1) The Company did not receive any assets or incur liabilities in transfers of financial assets during 2012 or 2011 for which
estimation of fair value was not practicable.
(2) The Company did not participate in securities lending as of December 31, 2012 or 2011.
(3) The Company did not have any servicing assets or liabilities in 2012 or 2011.
(4) The Company did not have securitized financial assets that were accounted for as a sale in 2012 or 2011.
(5) The Company did not have interests that continue to be held by a transferor in securitized financial assets in 2012 or 2011.
(6) The Company did not have any transfers of receivables with recourse in 2012 or 2011.
C. Wash sales:
(1) In the course of the Company’s investment management activities, securities may be sold at a loss and repurchased 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 at a loss or in a loss position with the NAIC Designation 3 or below through the years

ended December 31, 2012 or 2011 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
The Company did not write any accident and health plans. Therefore, the Company did not have any uninsured accident and health plans.

Note 19 — Direct Premium Written/Produced By Managing General Agents/Third Party Administrators
The Company did not have any premium written through managing general agents or third party administrators.

Note 20 — Fair Value Measurements
a. Fair value is defined as the price that would be received to sell an asset or paid to transfer a liability in an orderly transaction between
market participants at the measurement date. The authoritative guidance around fair value establishes a measurement framework that
includes a hierarchy used to classify the inputs used in measuring fair value. The hierarchy prioritizes the inputs to valuation techniques
into three levels. Each level reflects a unique description of the inputs that are significant to the fair value measurements. The levels of the
fair value hierarchy are as follows:

Level 1 — Observable inputs in the form of quoted prices for identical instruments in active markets.

Level 2 — Observable inputs other than Level 1 prices, such as quoted prices for similar assets or liabilities, quoted prices in markets that
are not active or other inputs that are observable or can be derived from observable market data for substantially the full term of the assets
or liabilities.

Level 3 — One or more unobservable inputs that are supported by little or no market activity and are significant to the fair value of the assets

or liabilities. Level 3 assets and liabilities include financial instruments whose value is determined using internal models, as well as
instruments for which the determination of fair value requires significant management judgment or estimation.
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(1) The following presents the Company's fair value hierarchy for assets and liabilities carried at fair value:

December 31, 2012

Level 1 Level 2 Level 3 Total
(In Millions)
Financial assets:
Bonds
Industrial and miscellaneous $ - % - 4 % 4
Parent, subsidiaries and affiliates - B B -
Common stock - unaffiliated 3 - 2 5
Cash equivalents and
short-term investments () - 472 - 472
Separate account assets 1,673 : : 1,673
Derivatives
Interest rate sw aps - 191 - 191
Options - 44 - 44
Currency sw aps - (2 - (2
Forw ard contracts B B B -
Credit default sw aps - B - -
Total financial assets carried
at fair value $ 1676 $ 705 $ 6 $ 2,387
Financial liabilities:
Securities sold under agreements to
repurchase $ - % 198 $ - % 198
Derivatives
Interest rate sw aps - 192 - 192
Options - (18) - (18)
Currency sw aps B B B B
Forw ard contracts - 1 B 1
Credit default sw aps - (1 - (1)
Total financial liabilities carried
at fair value $ - % 372 $ - $ 372

() Does notinclude cash of $32 million.

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

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

Beginning Gains Gains Ending
Balance as of Transfers Transfers (Losses) in (Losses) in Balance as of
01/01/2012 in (" out " Net Income  Surplus  Purchases Issuances Sales Settlements 12/31/2012
(In Millions)
Financial assets:
Bonds
Industrial and miscellaneous $ 3 $ 5 $ - % 2 $ - $ - % 6 $ - % 8) $ 4
Common stock - unaffiliated 4 - - 1 (2) - - - (1) 2
Total Level 3 financial assets
carried at fair value $ 7 $ 5 $ - $ (1) $ (2) $ - $ 6 $ - 8 9 $ 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.

(3) The Company reviews the fair value hierarchy classifications at each reporting period. Overall, reclassifications between levels
occur when there are changes in the observability of inputs and market activity used in the valuation of a financial asset or liability.
Such reclassifications are reported as transfers between levels at the beginning fair value for the reporting period in which the
changes occur. Given the types of assets classified as Level 1 (primarily equity securities and mutual fund investments), transfers
between Level 1 and Level 2 measurement categories are expected to be infrequent. Transfers into and out of Level 3 are
summarized in the schedule of changes in Level 3 assets and liabilities.
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b.

(5)

Valuation Techniques and Inputs

The Company determines the estimated fair value of its investments using primarily the market approach or the income approach.
The use of quoted prices for identical assets and matrix pricing or other similar techniques are examples of market approaches,
while the use of discounted cash flow methodologies is an example of the income approach. The Company attempts to maximize
the use of observable inputs and minimize the use of unobservable inputs in selecting whether the market or the income approach
is used.

A description of the significant valuation techniques and inputs to the determination of estimated fair value for the more significant
asset and liability classes measured at fair value on a recurring basis and categorized within Level 2 and Level 3 of the fair value
hierarchy is as follows:

Cash equivalents and short-term investments - Cash equivalents and short-term investments consist of highly liquid investments
and include money market instruments, commercial paper and other highly liquid debt instruments. Money market instruments are
generally valued using unadjusted quoted prices in active markets that are accessible for identical assets and are primarily
classified as Level 1. The remaining instruments in the Cash equivalents and short-term investments category are typically not
traded in active markets; however, their fair values are based on market observable inputs and, accordingly, these investments
have been classified within Level 2 in the fair value hierarchy.

Derivative assets and derivative liabilities - These financial instruments are primarily valued using the market approach. The
estimated fair value of derivatives is based primarily upon quotations obtained from counterparties and independent sources, such
as quoted market values received from brokers. These quotations are compared to internally derived prices and a price challenge
is lodged with the counterparties and an independent source when a significant difference cannot be explained by appropriate
adjustments to the internal model. When quoted market values are not reliable or available, the value is based upon an internal
valuation process using market observable inputs that other market participants would use. Significant inputs to the valuation of
derivative financial instruments include overnight index swaps (OIS) and LIBOR basis curves, interest rate volatility, swap yield
curve, currency spot rates, cross currency basis curves and dividend yields. Due to the observability of the significant inputs to
these fair value measurements, they are classified as Level 2.

The use of different assumptions or valuation methodologies may have a material impact on the estimated fair value amounts. For
the periods presented, there were no significant changes to the Company's valuation techniques.

Derivative assets and liabilities fair value disclosures on a gross basis are included in paragraph 1, above. Since there are no
derivative assets or liabilities classified in Level 3, the reconciliation disclosures required under paragraphs 2 through 4 are not
applicable.

The Company provides additional fair value information in Notes 1, 5, 8, 21, 32, and 34.
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c. The following presents a summary of the carrying values and fair values of the Company’s financial instruments:

December 31, 2012

Not
Practicable
Aggregate  Admitted (Carrying
Fair Value Assets Level 1 Level 2 Level 3 Value)
(In Millions)
Financial assets:
Bonds
U. S. government and agencies $ 389 § 336 $ - $ 38 $ 18 -
All other governments 1 1 - 1 - -
States, territories and possessions 104 92 - 104 - -
Special revenue 151 128 - 151 - -
Industrial and miscellaneous 4,054 3,714 - 2,707 1,347 -
Parent, subsidiaries and affiliates 354 346 - 149 205 -
Preferred stocks 28 24 12 2 14 -
Common stock - unaffiliated 5 5 3 - 2 -
Mortgage loans - commerical 531 522 - - 531 -
Mortgage loans - residential 252 250 - - 252 -
Cash, cash equivalents and -
short-terminvestments 504 504 32 472 - -
Separate account assets 1,673 1,673 1,673 - - -
Derivatives
Interest rate sw aps 191 191 - 191 - -
Options 44 44 - 44 - -
Currency sw aps (2) (2) - (2) - -
Forw ard contracts - - - - - -
Credit default sw aps - - - - - -
Financial liabilities :
Securities sold under agreements to
repurchase 198 198 - 198 - -
Investment-type insurance contracts -
Individual annuity investment contracts 3,759 3,404 - - 3,759 -
Supplementary investment contracts 51 51 - - 51 -
Derivatives
Forw ard contracts 1 1 - 1 - -
Interest rate sw aps 192 192 - 192 - -
Options (18) (18) - (18) - -
Currency sw aps - - - - - -
Credit default sw aps (1) (1) - (1) - -
d. As of December 31, 2012, the Company had no investments where it was not practicable to estimate fair value.
Note 21 — Other Items
a. There were no extraordinary items requiring disclosure.
b. There were no troubled debt restructurings that occurred during the period for which the financial statements are presented.
c. Other disclosures:

The Company had assets which were on deposit with government authorities or trustees as required by law in the amount of $3 million as
of December 31, 2012 and 2011.

d. The Company did not have admitted amounts receivable for uninsured plans, bills receivable, retrospectively rated contracts, protective
deposits or amounts due from agents. All admitted uncollected premium balances have been evaluated as reasonably collectible.

e. The Company did not receive any business interruption recoveries in 2012.
f. The Company did not have any unused state transferable tax credits in 2012.

Subprime mortgage related risk exposure:
(1)  The Company does not have any direct exposure through investments in subprime mortgage loans.

(2) The Company does not have any direct exposure through investments in subprime mortgage loans.
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Direct exposure through other investments:
Residential mortgage-backed securities risk exposure:

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

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

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

Residential mortgage loan pools are pools of homogeneous residential mortgage loans substantially backed by FHA and VA
guarantees. The Company purchases seasoned loan pools, most of which are FHA insured or VA guaranteed. The Company
does not originate any residential mortgages but invests in residential mortgage loan pools which may contain mortgages of
subprime credit quality. As of December 31, 2012 and 2011, the Company did not have any direct subprime exposure through
purchases of unsecuritized whole-loan pools.

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

Y ear Ended
December 31,
December 31, 2012 2012
Actual Carrying Fair
Alt-A: Cost Value Value OTTI
(In Millions)
a. Residential mortgage-backed securities $ 123 $ 84 $ 86 $ (6
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations - - - -
d. Structured securities - - - -
e. Equity investment in SCAs * 7 5 6 -
f. Other assets - - - -
g. Total $ 130 $ 89 $ 92 $ (6)
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* The Company’s SCA, MML Bay State, has
than 1% of the Company's invested assets.
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Subprime:

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

Equity investment in SCAs *

Other assets

Total

Alt-A:

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

Equity investment in SCAs *

Other assets

Total

Subprime:

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

Equity investment in SCAs *

Other assets

Total

Year Ended
December 31,
December 31, 2012 2012
Actual Carrying Fair
Cost Value Value OTTI
(In Millions)
$ 34 $ 27 $ 26 $ -
6 3 3 -
$ 40 $ 30 $ 29 $ -

investments in Alt-A and subprime mortgages. These investments comprise less

Year Ended
December 31,
December 31, 2011 2011
Actual Carrying Fair
Cost Value Value OTTI
(In Millions)
$ 162 $ 116 $ 88 $ (8
9 7 6 (1)
$ 171 $ 123 $ 94 $ (9
Year Ended
December 31,
December 31, 2011 2011
Actual Carrying Fair
Cost Value Value OTTI
(In Millions)
$ 47 $ 37 $ 33 $ (1)
7 3 3 -
$ 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.

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

h. Retained asset accounts:
The Company offers the use of retained asset accounts as one of the options available to beneficiaries. This option must be

affirmatively elected and is not treated as a default. An unaffiliated third party provider services certain aspects of the retained
asset accounts. Beneficiaries draw funds from retained asset accounts utilizing drafts. The Company funds those drafts through
an unaffiliated bank. During the reporting year, the interest earned by beneficiaries was an annual effective rate of 0.25% and
did not change within the reporting year. There is no fee charged to the beneficiary to establish this account. There are no
maintenance or service fees. A $12.00 stop payment fee, a $10.00 insufficient funds fee and a $2.00 duplicate draft fee will
apply. Assets and liabilities relating to retained asset accounts remain with the Company and are reported as assets and
supplemental contracts without life contingencies. The assets and liabilities attributable to the Company's retained asset
accounts that were issued prior to March 2011 are reported on MassMutual's financial statements.

(1)

19.21



ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Retained Asset Accounts In Force
December 31,
2012 2011
Number Balance Number Balance
($ In Millions)

Account aging categories:

a. Up to and including 12 months 49 9 10 38 $ 5
b. 13 to 24 Months 22 1 - -
c. 25 to 36 Months - - - -
d. 37 to 48 Months - - - -
e. 49 to 60 Months - - - -
f. Over 60 Months - - - -
g. Total 71 $ 11 38 $ 5

Individual Group
Number Balance Number Balance
($ In Millions)

a. Retained asset accounts as of

January 1, 2012 38 $ 5 - $ -
b. Retained asset accounts issued 83 27 - -
c. Investment earnings credited to

retained asset accounts N/A - NA -
d. Fees and other charges assessed

to retained asset accounts N/A - NA -
e. Retained asset accounts transferred

to state unclaimed property funds - - - -
f. Retained asset account closed/w ithdraw n (50) (21) - -
g. Retained asset account as of

December 31, 2012 71 $ 11 - $ -

Business risks:

The Company operates in a business environment subject to various risks and uncertainties. Such risks and uncertainties include, but are
not limited to, currency exchange risk, interest rate risk and credit risk. Interest rate risk is the potential for interest rates to change, which
can cause fluctuations in the value of investments and amounts due to policyholders. To the extent that fluctuations in interest rates cause
the duration of assets and liabilities to differ, the Company controls its exposure to this risk by, among other things, asset/liability
management techniques that account for the cash flow characteristics of the assets and liabilities.

Currency exchange risk

The Company has currency risk due to its non-U.S. dollar investments and medium-term notes along with its international operations. The
Company mitigates currency risk through the use of cross-currency swaps and forward contracts. Cross-currency swaps are used to
minimize currency risk for certain non-U.S. dollar assets and liabilities through a pre-specified exchange of interest and principal. Forward
contracts are used to hedge movements in exchange rates.

Investment and interest rate risks

Investment earnings can be influenced by a number of factors including changes in interest rates, credit spreads, equity markets, general
economic conditions and asset allocation. The Company employs a rigorous asset/liability management process to help manage the
economics related to investment risks, in particular interest rate risk.

As interest rates decline, certain securities are more susceptible to paydowns and prepayments. During such periods, the Company
generally will not be able to reinvest the proceeds at comparable yields. Lower interest rates will likely result in lower net investment
income and, if declines are sustained for a long period of time, the Company may be subject to reinvestment risks. Declining interest rates
also result in increases in the fair value of the investment portfolio.

Interest rates also have an impact on the Company’s products with guaranteed minimum payouts and interest credited to account holders.
As interest rates decrease, investment spreads may contract as interest rates approach minimum guarantees, leading to an increased
liability to the Company.

In periods of increasing interest rates, life insurance policy loans, surrenders and withdrawals may increase as policyholders seek
investments with higher perceived returns. This could result in cash outflows requiring the Company to sell invested assets at a time when
the prices of those assets are adversely affected by the increase in market interest rates, which could cause the Company to realize
investment losses.

Asset-based fees calculated as a percentage of the separate account assets are a source of revenue to the Company. Gains and losses
in the equity markets may result in corresponding increases and decreases in the Company’s separate account assets and related
revenue.

Credit and other market risks

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
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investors. As measured by Case-Shiller's home price index, house prices were flat to negative from mid-2011 to mid-2012; the index has
turned positive more recently. Liquidation rates and foreclosure resolutions remain low but are above their post-crisis bottoms. 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, improving fundamentals and the scarcity of RMBS due to a lack of new issuance. This has led to the highest post-crisis prices for all
RMBS asset classes.

The Company has implemented a review process for determining the nature and timing of OTTI on securities containing these risk
characteristics. Cash flows are modeled for all bonds deemed to be at risk for impairment using prepayment, default, and loan loss
severity assumptions that vary according to collateral attributes and housing price trends since origination. These assumptions are
reviewed quarterly and changes are made as market conditions warrant.

Internal models utilized in testing for impairment calculate the present value of cash flows expected to be received over the average life of
the security, discounted at the purchase yield or discount margin. RMBS are highly sensitive to evolving conditions that can impair the
cash flows realized by investors and the ultimate emergence of losses is subject to uncertainty. If defaults were to increase above the
stresses imposed in the Company’s analysis or default severities were to be worse than expected, management would need to reassess
whether such credit events have changed the Company’s assessment of OTTI in light of changes in the expected performance of these
assets. Weak new issue market conditions, coupled with uncertain rating agency requirements, continue to adversely affect lenders’
underwriting appetite for new financing arrangements and hence have diminished borrowers' ability to refinance the underlying mortgages.
Also, a further downturn of the economy and the real estate market and high levels of unemployment could result in continued defaults and
ultimately, additional recognition of OTTI.

Management’s judgment regarding OTTI and estimated fair value depends upon evolving conditions that can alter the anticipated cash
flows realized by investors. It can also be affected by the market liquidity, a lack of which can make it difficult to obtain accurate market
prices for RMBS and other investments, including CMBS and leveraged loans. Further deterioration in economic fundamentals could affect
management’s judgment regarding OTTIl. In addition, deterioration in market conditions may affect carrying values assigned by
management. These factors could negatively impact the Company's results of operations, shareholder’s equity and disclosed fair values.

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

As of December 31, 2012, the securities with exposure to entities domiciled within Italy, Ireland, Portugal and Spain collectively accounted
for less than 2% of invested assets held in the Company’s general account. These holdings are highly diversified and approximately 93%
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.

The Company has investments in European leveraged loans that have higher interest rates than investment grade debt instruments,
reflecting additional risk of default. With a further slight improvement in the fourth quarter of 2012, the average secondary price of
leveraged loans in Europe was up around 5% over the year as a whole, primarily driven by underlying corporate performance. 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.

Current economic leading indicators remain sluggish and the uncertainty of the U.S. debt ceiling continues to be a factor for the Company’s
commercial mortgage loan portfolio. The impact of this uncertainty on job growth and business sentiment indicates a slow, uneven
economic growth outlook for 2013. Notwithstanding slowing GDP growth, commercial real estate is benefiting from slowly improving
leasing fundamentals and limited new supply. The pace of recovery in office, industrial and retail sectors will slow in reaction to slower job
growth while apartment and hotel market fundamentals appear sound. Investor appetite for steady cash flow has kept core pricing
competitive and broadened the price recovery beyond coastal markets. Real estate markets are not uniform and there are clear leaders
and laggards emerging. The Company continues to monitor global, national and local market fundamentals in both its new origination and
the portfolio management functions.

Note 22 — Events Subsequent

The Company has evaluated subsequent events through February 22, 2013, 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:
(1) The Company and its officers and directors do not own any portion of a nonaffiliated reinsurer.

(2) The Company did not reinsure any policies with a company chartered in a country other than the U.S., excluding U.S. branches of
these companies, which was owned in excess of 10% or controlled directly or indirectly by an insured, a beneficiary, a creditor or
any other person not primarily engaged in the insurance business.

Section 2 - Ceded Reinsurance Report - Part A:
(1) There are no reinsurance agreements in effect under which the reinsurer may unilaterally cancel any reinsurance for reasons
other than for nonpayment of premium or other similar credits.

(2) The Company has no reinsurance agreements in effect such that the amount of losses paid or accrued through the statement

date may result in a payment to the reinsurer of amounts which, in aggregate and allowing for offset of mutual credits from other
reinsurance agreements with the same reinsurer, exceed the total direct premium collected under the reinsured policies.
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b.

C.

Section 3 - Ceded Reinsurance Report - Part B:
(1)  If all reinsurance agreements were terminated by either party as of December 31, 2012, the resulting reduction in surplus due to
loss of reinsurance reserve credits net of unearned premium would be approximately $294 million, assuming no return of the
assets backing these reserves from the reinsurer to the Company.

(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.

The Company did not write off any reinsurance balances.

The Company did not commute any ceded reinsurance.

Note 24 — Retrospectively Rated Contracts and Contracts Subject to Redetermination

The Company does not issue group health insurance and therefore did not issue retrospectively rated contracts or contracts subject to
redetermination.

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses

The Company did not have any changes in the provision for incurred losses and loss adjustment expenses which were considered
corrections of prior year errors.

Note 26 — Intercompany Pooling Arrangements

The Company did not have any intercompany pooling arrangements.

Note 27 — Structured Settlements

The Company does not enter into structured settlement agreements with other life insurers to resolve claims.

Note 28 — Health Care Receivables

The Company did not issue any business that would give rise to pharmaceutical rebates or risk sharing receivables.

Note 29 — Participating Policies

The Company did not issue participating policies.

Note 30 — Premium Deficiency Reserves

The Company did not have any liability for premium deficiency on accident and health contracts or property/casualty contracts.

Note 31 — Reserves for Life Contracts and Annuity Contracts

(1)

)

The Company waives deduction of deferred fractional premium at death and returns any portion of the final premium beyond the date of
death. Reserves are computed using continuous functions to reflect these practices. Surrender values were not promised in excess of the
legally computed reserves.

The Company charges a higher premium on certain contracts that cover substandard mortality risk. For these policies, the reserve
calculations are based on a substandard mortality rate, which is a multiple of the standard mortality tables.

The Company had $1,443 million of insurance in force as of December 31, 2012 for which the gross premium was less than the net
premium according to the standard valuation set by the Department. Deficiency reserves to cover this insurance totaled the gross amount
of $35 million as of December 31, 2012 and are reported in Exhibit 5.

Tabular interest, tabular reserves less actual reserves released, and tabular cost for all life and annuity contracts and supplementary
contracts involving life contingencies are determined in accordance with NAIC Annual Statement instructions. For tabular interest, term
products use a formula that applies a weighted average interest rate determined from a seriatim valuation file to the mean average
reserves. Universal life, variable life, group life, annuity and supplemental contracts use a formula that applies a weighted average credited
rate to the mean account value. For contracts without an account value, a weighted average statutory valuation rate is applied to the mean
statutory reserve or accepted actuarial methods using applicable interest rates are applied.

Liabilities for investment-type contracts such as supplementary contracts not involving life contingencies are based on account value or
accepted actuarial methods using applicable interest rates. Fair value is estimated by discounting expected future cash flows using current
market rates.

During the year ended December 31, 2012 the Company did not have any other reserve changes.
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Note 32 — Analysis of Annuity Actuarial Reserves and Deposit Liabilities by Withdrawal Characteristics

December 31, 2012

Separate Separate
General Account w/ Account
Account Guarantee  Nonguaranteed Total % of Total
($ In Millions)
a. Subject to discretionary w ithdraw al:
(1) With fair value adjustment $ 16 $ - $ - $ 16 0%
(2) Atbookvalue less current surrender charge of 5% or more 58 - - 58 1%
(8) At fair value - - 1,261 1,261 27%
(4) Total with adjustment or at fair value 74 - 1,261 1,335 28%
(5) At book value without adjustment 3,373 - - 3,373 72%
b. Not subject to discretionary w ithdraw al provision 20 - - 20 0%
c. Total (gross) 3,467 - 1,261 4,728 100%
d. Reinsurance ceded - - - - 0%
e. Total (net)* (gross less reinsurance ceded) $ 3467 $ - $ 1,261 $ 4,728 100%
*Reconcilation of total annuity actuarial reserves and deposit-type fund liabilities:
December 31,
2012
(In Millions)
f. Life and Accident and Health Annual Statement:
(1) Exhibit 5, annuities section, total (net) $ 3,401
(2) Exhibit 5, supplementary contracts w ith life contingencies section, total (net) 7
(3) Exhibit 7, deposit-type contracts Column 1, Line 14 59
(4) Subtotal 3,467
Separate Accounts Annual Statement:
(5) Exhibit 3, annuities section, total (net) 1,261
(6) Exhibit 3, supplementary contracts section, total (net) -
(7) Policyholders dividend and coupon accumulations -
(8) Policyholder premium -
(9) Guaranteed interest contracts -
(10) Other contract deposit funds -
(11) Subtotal 1,261
(12) Combined Total $ 4,728

g. The Company is not a member of the FHLB therefore it has no FHLB funding agreements.

Note 33 — Premium and Annuity Considerations Deferred and Uncollected

Deferred and uncollected life insurance premiums and annuity considerations as of December 31, 2012, were as follows:

Type Gross Net of Loading
(In Millions)

(1) Industrial $ - $ -
(2) Ordinary new business - -
(3) Ordinary renew al (24) (23)
(4) Credit life - -
(5) Group life 1 1
(6) Group annuity - -
(7) Totals $ (23) $ (22)

Note 34 — Separate Accounts

a.

Separate account activity:

(1)

Separate account assets and liabilities represent segregated funds administered and invested by the Company for the benefit of
individual variable annuity, variable life and other insurance contract/policyholders to meet specific investment objectives.
Separate account assets consist principally of marketable securities reported at fair value. Except for seed money and
supplemental accounts, legally insulated separate account assets can only be used to satisfy separate account liabilities and are
not available to satisfy the general obligations of the Company. The Company’s revenue reflects fees charged to the separate
accounts, including administrative and investment advisory fees.

The separate account classification of all separate account products for the Company are supported by state statute Connecticut
Laws Title 38a, Chapter 700b, Sections 38a-433 & 459.

In accordance with the products recorded within the separate accounts, some are considered legally insulated whereas others are
not legally insulated from the general account. The legal insulation of the separate account products prevents assets other than
seed money or amounts in a supplemental account from being generally available to satisfy claims resulting from the general
account.
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As of December 31, 2012 and 2011, the Company’s NAIC Separate Account Annual Statement included Separate Accounts with
legally insulated products of $1,673 million and $1,636 million, respectively. Assets backing products which are not legally
insulated are available to satisfy general obligations of the Company. The assets backing legally insulated products from the
general account as of December 31, 2012 are attributed to the following:

Separate Account Assets
Legally Not Legally
Insulated Insulated

(In Millions)
Product/Transaction:
Individual Variable Annuity $ 1270 $ -
Individual Variable Universal Life 403 -
Total $ 1673 § -
(3) In accordance with the products/transactions recorded within the separate accounts, some separate account liabilities are

guaranteed by the general account. Reserves for guarantees covering death benefits or minimum rates of return are held in the
general account. If the investment proceeds are insufficient to cover the rate of return guaranteed for the product or the
guaranteed death benefit, the policyholder proceeds will be remitted by the general account.

As of December 31, 2012, the general account of the Company had a maximum guarantee for separate account liabilities of $58
million. To compensate the general account for the risk taken, the separate account has paid risk charges as follows for the past
five years (in millions):

2012 $ -
2011 -
2010 -
2009 -
2008 -

© Q0o

The separate accounts received risk charges of less than $1 million for the year ended December 31, 2012 and paid risk charges
of less than $1 million for the years ended December 31, 2011 and 2010.

As of December 31, 2012, the general account had paid less than $1 million toward separate account guarantees. The total
separate account guarantees paid by the general account for the preceding years ending December 31, 2011 and 2010 was $2
million.
The Company’s separate account products are not classified differently under GAAP than under statutory accounting principles.
(4) The Company does not engage in securities lending transactions within the separate accounts.
General nature and characteristics of separate account business:

The Company has nonguaranteed separate accounts that are variable accounts where the benefit is determined by the performance and/or
market value of the investments held in the separate account with incidental risk, notional expense and minimum death benefit guarantees.
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Information regarding the separate accounts of the Company as of and for the year ended December 31, 2012 is as follows:

Nonindexed
Guarantee Nonindexed Nonguaranteed
Less than/equal Guarantee Separate
Index to 4% More than 4% Accounts

Total

(In Millions)

(1) Premiums, considerations or deposits for the
year ended December 31, 2012 $ -3 - $ -3 71

71

Reserves at December 31, 2012:

(2) for account with assets at:
a. Fair value $ - $ - 8 - $ 1,666
b. Amortized cost/book value - - - -

1,666

c. Total Reserves* $ -3 - $ - % 1,666

1,666

(8) By withdraw al characteristics:
a. Subject to discretionary w ithdraw al: $ - $ -3 - % -
b. With FV adjustment - - - -
c. At book value w ithout FV adjustment and w ith
current surrender charge of 5% or more - - - -
d. Atfair value - - - 1,666
e. At book value w ithout FV adjustment and w ith
current surrender charge of less than 5% - - - -

1,666

f. Subtotal - - - 1,666
g. Not subject to discretionary w ithdraw al - - - -

1,666

h. Total $ - 3 - % - $ 1,666

1,666

(4) Reserves for Asset Default Risk in Lieu of AVR  § - $ - $ - % -

*Line 2(c) should equal Line 3(h)

c. Reconciliation of net transfers to (from) separate accounts is as follows (in millions):
Year Ended
December 31,
2012
(1) Transfers as reported in the Summary of
Operations of the Separate Account Statement:
(a) Transfers to separate accounts (Page 4, Line 1.4) $ 72
(b) Transfers from separate accounts (Page 4, line 10) (220)
(c) Nettransfers to (from) separate accounts (a) - (b) (148)
(2) Reconciling adjustments: -
(3) Transfers as reported in the Summary of Operations of the
Life, Accident & Health Annual Statement
(1c) + (2) = (Page 4, Line 26) $ (148)

Note 35 — Loss/Claim Adjustment Expenses
The Company did not have any loss/claim adjustment expenses.
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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:

Amortized Cost

Amortized Cast

: before Cumulative Projected Cash Becognized Amortized Cost .
Ferod Ended Cumulative Adjustment glons Flow aTTI after OTTI Eairisiie
: aTTI
Sdistment

December 31, 2012

# 51.785.323.55

# 51.785.325.355

¥ 3044335342 37

# [1.341.956.35)

# 50,443,342 57

# 27.669.976.73

September 30, 2012

E7.270.4350.45

E7.270.94350.45

55.265.347.34

[2.005,053.11]

55.265.347.34

S7.013.261.58

Jume 30, 2012

T0.455.833.87

T0.455.833.87

53.041.733.13

[1.414.166.74)

53.041.7335.13

55.143.333.36

March 31, 2012

&7.853.1758.35

87.853.178.35

8505300111

(2800177 2]

8505300011

E7.243.935.01

December 31, 2011

30.342.741.95

30.342.741.95

G7.759.853.27

[2.582.888.68]

87.759.853.27

E61.663.658.75

September 30, 2011

B2 166.554. 35

GZ.166.554. 35

60,544 303. 62

[1621.645.73]

60,544,305 62

45,254, 653 78

June 30, 201

G0.552.826.88

80.552.826.88

TE.857.332.88

[3.725,434.00]

TE.857.332.88

E0.2586,.333.44

March 31, 2011

§7.925.923.33

87.925.923.39

85.765.903.43

[£.157.013.35)

55.765.903.43

65.285.423.38

December 31, 2010

78922, 2356.87

78922, 236.87

T7.329.040.51

[1.593.196.36]

T7.329.040.51

57,2584 60712

September 30, 20010

To.0T73IST.6T

To.5T3ST.ET

73.844.734.15

[1.734.363.52]

T3.844.734.75

5353168215

Jume 30, 20170

106, 701.330.11

106.701,.330.11

104, 320,575 41

[1.781.416.70)

104,920,573 41

T7.237. 240 58

March 31, 2000

7247, 144.37

17,247,144 37

10,548.178.13

[5.398,966.84]

10,548.178.13

§1.512,532.53

December 31, 2003

34,.753.89212

94,753,892

31.313. 73271

[3.440.033.41)

91.519.732.71

51,154 451.73

September 30, 2003

203.672.078.15

[2.299,536.69)

201.372.541.46

133.090,827.77

[5.281.713.69]

193.090.827.77

124,234,344 35

Toatals

¥ [£.233.536.63)

F [40.873.155.36]

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

fmarized Loz, Amartized Cast
CLISIE before Cumulative Leforn Projected Cash Fecognized Amortized Cost F air Walue
Cumulative Adjustment atTl Flomw aTTI after OTTI
Sdjustment
053462 k3 43,504.20 - 3 43,504.20 | % 47 EE0.TT | & [1.843.43)| # 47.660.77 | % 42,073.47
DEES20A4T 3391.725.55 - 331.7235.55 387.076.13 [d.647.56] 38707613 ATT.322.05
07325WAGe 4023216 - 4023216 33.439.22 [65Z.94) 33.439.22 37.669.07
07353V AAS 100170.63 - 100,170,635 3166513 [5.505.56] 31.665.13 34 046.66
124730ACE 534.559.56 = 534.559.56 Taz2,045.86 [112.5435.70] 722,045 86 65350435 22
12667 GMED 1.230,391.33 - 1.290,391.39 1.273.174.35 [11,217.04d) 1.273.174.395 1.203.329.42
12665A4E5 B0, 250 65 £ E05,250.65 G05,335.31 [2.314.7d] E05,.335.91 560,241.53
12663BE33 1.614.215.30 - 1.614,.215.30 1,553,995, 74 [30,2235.16) 1.583.935.74 15520735 65
1266344 165.561.03 - 165,.561.03 161.625.43 [6,332.54) 161.625.43 1458, 730.56
12663GEMS 356,785, 71 - 356,7858.71 338.539.90 [17.343.51) 3358.833.90 324 648,32
12663LEES BB 06267 - [=1=70] =7 = 40,243,935 [25.815.63] 40,243,395 47.315.53
2335320UCM4 51.605.05 - 51,605.05 S0.373.7 [1.231.31] 50,3737 S0.055.45
2333200105 1.455.63536.73 = 1.455,656.73 1437, 755.25 [17.551.54] 1.437.785.25 1.318.722.10
264100140 21.383.22 - 21,.383.22 - [21,383.22] - 41,214,235
3025T+AB4 413.157.10 £ 41315710 403,837.40 [3.319.70] 403,5357.40 381.087.51
362430807 126.509.13 - 126.509.13 125.364.57 [1.144.32] 125.364.57 11450613
36230PAK S 350,651.27 - 350,651.27 513.730.61 [460,350.66) 513.730.61 6635,231.05
335336440 233.562.00 - 233,562.00 232,054,530 [1.477.70] 232,084,350 272.240.63
41151PHCOD 435,302 15 - 435,302.15 453,360.02 (5.3 18] 453,360.02 455,3658.62
43733EEJS E27.425.33 - E27.428.33 E14.965.05 [12.465.31] 514 363.05 553.523.32
45E60LE WS 2.138.020.33 = 2.135.020.39 2.130,303.52 [T.716.57] 2.130,3035.52 1,778, 733,15
45E60L W3 175,380,535 - 175,380,535 164.5351.73 [11.025.65] 164,351.73 155.095.23
45E60MSHY 413.655.65 £ 413, 655.65 403, 377.02 [10,2581.63] d03.377.02 334,375.13
4566 T A2 1.325.93 - 1.325.93 93057 [335.12] 3057 1.337.20
4E624T=ES 331,296.67 - 331.296.67 373.002.20 [12.294.47] 373.002.20 347.832.46
S525221GM3 151.825.30 - 151.825.50 145.535.43 [3.234.57] 145.533.43 135.451.71
525221HAG 1.245.005.71 - 1.248,005. 71 1,.220,350.43 [27.655.28] 1.220.350.43 1053, 220,37
S5TE433G42 272,.362.40 - 272,362.40 268,325.17 [53.437.23] 26532517 251.725.66
E17505AES 30.341.06 = 30.341.06 3031313 [27.87] 30.913.13 2664422
G1315REE1 283,7935.12 - 283,7935.12 2858.622.10 [1.171.02] 28562210 276,365.45
BS106F AEG 305,764,580 a 305, 764.50 J07, 563,45 [1.401.32] 307,365.45 2£55,945.30
TE1dHARS 358,845,357 - 3558.545.37 3427312 [16.114.25] 34273112 257.155.56
TETOSEZS 715, 702.95 - 715,702,395 BV3.817.23 [35.885.72] E73.517.23 T09.673.31
TENOGGES G16.275. 25 - 516.275.25 TE105d. 27 [55.224.01) TE1.05d.27 00,560,562
TENOGZOT 550,451,355 - 550,451.55 TE0.90116 [33.550.13] 78030116 G06.43:2. 26
TE1T1E8WPI 535.845.43 - 535.545.43 511.435.24 [24.347.25] 51143524 7326167
Tr277LAFY 4.313.405.71 = 4.313.405.11 4,212, 765,91 (106,633, 20) 4,212, 765,91 3,405, 755.10
Tr277LAHD 214.735.51 - 214, 733.51 203.531.60 [5.201.97 203.591.60 3239,325.00
Tr27TLAJE 3.040,355.16 & 3.040,355.16 2,367, 337.95 [T3.647.13] 2.967.337.98 2,145,040, 37
S13TIEALD 25.631.33 - 25.631.33 23.264.43 [2,366.30] 23.264.43 2442045
563530013 13.565. 46 - 13.565.46 13,340,458 [227.95] 13.340.45 11.367.52
SE353LRWA 1.047,791.52 = 1.047.731.52 1.025,956.52 [15,535.00] 1.0258,956.52 335.375.33
SE360KAFS 31.273.56 - 31.273.56 3.051.463.02 [53.510.54) 3.051.463.02 2.836,233.23
GE1aTOALS 33.532.44 & 33.532.48 30.923.20 [2.603.28] 30.923.20 65,837 .26
33334F JOE I13.926.22 = 313.926.22 310.4:55.533 [5.440.53] 310.455.53 &71.450. 63
384552004 47 .059.76 - 47 059.76 33.867.60 [7.222.18] 33.867.60 41,552.56
Totals ¥ 31.7585.323.55 £ ¥ 317585323535 | # 30445342537 | #  11.541.3586.35)| # 30.4435.3423537 | ¥ 27.663.976.73
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ANNUAL STATEMENT FOR THE YEAR 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, 2012:

Amortized Cost

Cumulative

Amortized Cast

Prajected Caszh

Fecognized

Amortized Cast

CLSIP befnretlzumulatiue Adjustment befare Flaw aTT afrer OTTI F air Walue
Adjustment aTTI
00442k 403 ¥ 9922703 | # - ¥ 9922703 | # 37.5851.85 [1,3495.18]| % 97.5881.85 5303471
02150MAET 1,815, 770.54 - 1,815, 770.54 1.784 140.02 [31.630.52] 1,754 140.02 1,801,235.97
DZE6E0TGMT E04,221.47 - E0d,221.47 575.513.035 [25.702.44]) 575.519.03 512,751.95
D26E0TGSE 502,457, 21 - 502.457.21 432,043.03 [10,414. 18] 492043103 423,530.40
0Z2660TJED 202577457 - 202577457 1.872.810.60 [152.363.37) 1,572 810,60 1,712 85165
0Z6E0=ADE 507.203.25 - S07.203.25 450, 755.84 [26.447.41) 450, 755.54 437, 356.06
030725P0O1 3468427 - 34 68427 34,476,175 [205.03] 34,476, 15 28.967.25
00104 0Mg 217.872.94 - 21787294 216,303.035 [1,563.91] 216,303.03 155.135.64
040104 TGE 28,936.65 - 28,936, 65 25.915.12 [21.53]1 28.915.12 26,549.63
053500445 971,558 34 - 971,558 .34 951,9038.73 [19.643.55] 951,908.73 92361091
DEESZ20AAT 420,156,258 - 420,156, 25 405,136,531 [14,959.97] 405,136, 31 37565037
07325vAa5GS 42.987.93 - 42 98793 42,133.06 [5d48.87] 42, 133.06 38,162.58
07 386HMPS 83.183.27 - 83,189.27 G2.224.30 [364.97) 52.224.30 7542591
0738avAns 103, 684.54 - 103,684, 54 100,422 61 [3,261.93) 100,422 61 91,266.07
1248MEBAT 613.237.61 - 513.297.61 S563.836.01 [43,4651.60] 563,536,001 358,361,330
1248MGAIS E.23d.70 - E.234.70 E.123.dd [111.26] 5,123.44d 5.,536.56
1248MPAHT 31,185.91 - 31,185.91 22,313.66 [3,872.25] 22.313.66 3d,161.20
126670024 36.,581.04 - 36,581.04 30952858 [5.628.16) 30,952,838 32.914.07
1266TGCET 25.701.38 - 25,701,358 25,525.06 [1TE.32] 25,525.06 2d,754.53
126ETGMED 1.381.134.27 - 1.381.134. 27 1.340,293.33 (40,8534, 28] 1.340,2:33.53 1.183.694.97
1266TGREZ 503,322 50 - 503,322 50 434 572 34 [1d4.750.16] 434 572 34 d6Z 51371
126680306 372.973.558 - 372.973.558 363.231.47 [3.682.11) 363,231.47 36T 62235
126684026 266.460.52 - 265.460.52 263.5821.04 [4,639.48] 263.521.04 234,874.25
1Z26680EWS ES7.981.25 - ES7.351.25 GE0 65570 [27.295.58] EE0, B85, 70 63344617
12668BB7TT 3.369.258.89 - 3.363,258.59 3,239.3068.19 [123,352.70) 3.239,306,13 3.059,458.91
12668BE33 1,696, 066.50 - 1,696, 066.50 1.648,270.15 [47.736.35] 1,645.270.15 1.524 384.79
126634 M 174, 486.13 - 174, 486,13 174, 457.10 [29.03] 174, 457,10 15041114
12EE9F/82 80.345.74 - 50,345, 74 T2.070.47 [5.275.27] T2.070.47 Ed. 42520
12663GKHS 1.008 14065 - 1,005 140 65 35397387 [15,166.51) 953,973,587 354,054 64
12663GUR0 293,284.50 - 293,284.50 2583.515.84 [3,7E5.EE] 283.518.84 245.461.01
12663UEBES 71.157.43 - 71.157.43 66.345.13 [4,212.36] 55,345.13 50.046.07
194548885 180,962, 51 - 150,962, 81 165.561.35 [12.401.4E] 165.561.35 163,273.40
22540G71 5.370.54 - 5.370.54 5.361.25 [3.23] 5.361.25 8.126.57
2324384808 63,839.08 - 53.839.08 £1,950.38 [1.888.70] E1,950.38 56,750.06
232450887 151.643.52 - 151,643,562 147.310.99 [3,738.83) 147,910,393 144,547.835
233320ACHE 287.755.70 - 287.755.70 271.755.37 [16.000.33] 27175537 257,553,532
23332UARS 1.002,256.54 - 1.002,256.54 965.313.65 [33.366.86] 965,919,658 959, 256.17
23332UBWS 651,906, 31 - 551,906, 31 555,905,235 [25.935.08] ES55,908.23 57, 7ET. 31
233320CMe 53.5812.32 - 53.812.32 52.917.25 [535.07] 52.917.25 43,073.34
2A3F2U0US 1,569 645. 31 - 1.563,645.31 1,502,135.15 [67.510.16]) 1,502.135.15 1,303,951.56
23332UFW1 95,027.06 - 95,027, 06 30,776,458 [7.250.58] 30,776,435 54,935,358
251510MCS 1.462,205.41 - 146220541 1,355.221.63 [106,383.72) 1,355.221.63 Bdd 984 80
32051033 39.675.61 - 39,675.61 29,133.33 [10,452.22] 29,193.33 38,.647.51
3E2341L419 334,184, 62 - 334,184 62 313.996.86 [20,187.T7E] 313.996.86 237.821.35
362480407 14087116 - 14087116 137, 77182 [3,099.34) 137.771.82 121,3933.31
39538FREE] 853,341.584 - 853,341.84 543.174.03 [16,167.51] 843,174,003 750,163,113
39538WFHE 490,253 26 - 490,253 26 47111583 [19,137.43] 471,115.83 4258.206.49
39538WHFS 2,326 106.532 - 2,526,106, 32 2,260,434 65 [65.611.64] 2,260,434, 65 1.5864,308.33
39533440 313.152.89 - 313,152,583 30403040 [3,122.413] 304,030.40 277,995.89
41I61PFR3 101,101.55 - 101,101.55 100, 72167 [373.88) 100, 72167 35.436.01
41IEIPHUO 410,476,933 - 410,476, 33 402 431735 [T.955.20]) 402,431.73 375.910.36
41I61PLR2 1.057,735.39 - 1.057.735.33 1.033.401.14 [15.337.25] 1.033.401.14 330,932.14
4TIEIPMGE 1.502,643.56 - 1,502 6435 86 1.472,233.07 (30,404, 73] 1.472,.233.07 1,307, 714.85
4T1IE1PQL0 Gd7.867.94 - Gd 7,867,934 54454791 [3,320.03] Sdd.547.31 77463549
41IEIPSED 300.859.97 - 300,859.97 29883374 [2.026.23] 298.833.74 263,664 .26
dTIEIPTRS 95,523.03 - 95.523.03 33.201.52 [2,621.57] 93,201.52 G55.211.70
4TIE1P-'B5 432,188.50 - 432,188.50 428.156.47 [4,032.03] 428.156.47 382,689.38
41164l ABS T3d 6dd 87 - T3d 6dd 57 711.353.835 [23.285.04] 711,353.83 553,342 66
41164 ABT 538,344.77 - 838,344, 77 G23.652.29 [1d E62. 48] 82368223 716, 174.66
43733EBJS 647.253.95 - 647.253.95 Ed2,530.63 [4,663.32] Gd2.590.63 Sdd, 707,91
45071003 114,521, 61 - 114,521, 61 102.1535.02 [12,368.53] 102,153.02 103,533.07
45254MJG3 50,643, 67 = 50,643, 67 73,097.45 [1.552.22] 739,097.45 73,254.23
4525400 E5,937.31 - E5,937.31 6502346 [913.85] E5.023.46 E1,906.45
45254 MMLE 99,053.65 - 33,059.65 3403471 [5.024.94] Sd 034, 71 55,443.55
45254 MMPE 1,2:39,086.12 - 1,239.086.12 1.217.853.25 [21.232.84] 1.217.853.28 1.166,460.55
45254MPAS 922 110.63 - 52211063 865.053.21 [5d.057 48] 565,053 21 540.5039.74
45254 MPLS 317.995.86 - 317.935.86 23328815 [2d.7OT.EE) 293,288.15 F26,0104.47
45254 TSMT 265,564, 14 - 268,564 14 262.971.07 [5,593.07] 26297107 223,363.23
AEEE0LK 'S 2,243 106.05 - 2,243,106, 06 217726791 [65,535.15) 247726791 1.698,463.54
4EEE0L w36 120,928.33 = 120,928,339 120,375.59 [549.80] 120,378.53 1153,676.00
A5EROLY '3 173.899.74 - 173.899.74 7723218 [2,667.56] 177.232.18 154, 733.91
45EE0M2J3 276,340,391 - 276,340,391 274, 773.99 [2,160.92] 274,773.33 258,537.79
4EEEOMNS30 134 55060 - 134 550,60 133.693.04 [5357.56] 133.693.04 11314216
45EROMNTIE 156,343,222 - 156,343.22 151.450.59 [4,838.63] 151,450.53 145.337.07
dEE24THES 419,422 86 - 419,422 86 402,344,635 [17.078.23] 402,344 63 345,.235.57
46627TMEQS 573.036.53 - 573.036.59 551.576.71 [21.459.88] 551.576.71 430, 771.58
SEZGZ21AJE 205,558, 21 - 20555821 13564211 [9,916.10] 135,642, 11 174, 755.95
L25221HAR 1,291,521.20 = 1.291,521.20 1.287.63161 [3,859.53] 1,287.631.61 962,3d42.42
SE52ZEAL0 50,497 14 - 50,437 14 47 165.01 [3.332.13) 47, 165.01 13.080.41
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Amaizad I:D_S[ Cumulative Amortized].ost Prajected Cazh Recognized Amortized Cost .
CLUSIP befc\retl:umulatwe Adjustment befare Flaw o7l afrer OTTI F air Walue
Adjustment aTTi
5252234565 ¥ 77530766 - % TT.A07.66 | % 72589596 | # [4.405. 70| % T2.5895.96 | % 43.217.82
52524\ AGd 575,505,258 - 575,305.25 53554591 [42.753.37] 535,545,931 77745596
22524vAF0 TE5,034.05 3 T585.034.05 794.313.05 [30,151.00) T94,313.05 661,335,595
2502734841 303,5337.45 - 303,337.45 300.,457.50 [5.303.95] 30045750 263.704.21
25027EAGE 11.957.07 = 11.357.07 11,606, 70 [:350.37] 1160670 10,271.23
SE3923M35 145.453.15 = 145.453.15 144 G656, 31 [60Z.54) 144,556, 31 142,317.10
55332323 232.5810.58 - 232,810.55 228.325.55 [4.457.23] 2258.323.355 215.0258.34
E17T4E3A82 503.75 £ 503.75 73110 [15.65] 73110 G52.01
E17d5HALT 1.545.51 - 1.845.51 1.511.46 [537.05) 1.511.46 1.7335.08
E17S0FAED 45 173.70 - 45.173.70 d4d 41547 [T61.23] dd,415.47 53,168.10
B1TS3KABZ 13,480.72 - 135.450.72 715135 [6,328.77) 715195 5.555.51
E131SREE1 S0d,222.50 - 304,222,550 297.640.d45 [6.552.02) 237.640.45 273,934.40
B35T25AC3 52,690.50 - 52.630.50 5d.547. 15 [5,143.62) 54,547, 15 55,025,153
GSI0G6F AES 3530,512.47 = 30,812,497 526,523,565 [3.352.53) 526,523,585 294,572 .64
ES535WUSS 194,304, 03 - 194,.304.03 131.041.26 [153.262. 771 131.041.26 125,869,523
EE3E3MNCAT ES2. 76710 £ 552, 76710 EE53,105.45 [13.661.65) 553,105.45 E73, 734 29
EE3E3MNOTTY 575.433.62 - 575.433.62 565.532.40 [3,367.22] S5E65,532.40 462,131,535
EE383MOW0 586,744,535 - 586, 744.3535 563.055.23 [17.659.06] 563,055.23 477,456, 30
T4322MBET 104, 73774 & 04, 73774 3765784 [7.073.90) 37 65754 102,263.61
ToT4HARS 33576157 - 3395, 761.57 350,527.52 [44,334.05) 350,527.52 23167227
TETIOGEZ3 72557344 5 725573544 T27.920.20 [653.24) 72792020 T22.830.0
TEITISMMS 473,270.02 = 473,270.02 44331015 [2£3.353.57) 443,310.15 445,937,583
TEITIGRJ3 30,725.77 - 3072577 23,565, 35 [1.136. 73] 23.,565.35 268.012.45
TT27TLAFS 4..3390.5435.01 = 4.3390.543.01 4,313.405.10 [7T1.437.91) 4..313.405.10 2.956,323.60
TT27TLAHO 2158.328.73 - 216,3258.73 214.733.51 [53.235.28] 214, 733.51 28564720
TT27TLAJG 3,030,540.06 - 3.030,540.06 3.040,355.16 [43.554.30) 3.040.355.15 1,860,5324.47
G1573EALD 23,0357, 54 - Z3,057.54 27.775.30 [1.255.44) Z7.775.30 24 456.51
GE3E0KAFS 5,266 607,50 - 53.266 607,30 5244 226,43 [22.53580.57] 5244 226,435 2.955.154. 64
G5157EALE 37.5583.60 - 3T7.5583.60 33.364.14 [4,713.46) 533,364, 14 63, 700.05
AZIZZF4MT 347 20134 = 347.201.34 534,553.93 [12.5311.95] 534.553.93 30720805
A232ZF5T1 552.151.30 - 552,151,390 5258.926.00 [23.225.90) S525.926.00 501,749,856
I23Z2ZFBETZ 126,274, 34 £ 126,274 54 123,853,393 [2.420.35] 123,5853.93 1233,508.52
A2IZZFJZ5 647,347,235 - 547, 534725 6258.603.87 [15.743.36] 525,603,857 554,797.42
AZIZZFEFS T13.314.07 - T13.314.07 706, 340.73 [6.,373.25] T06,340.73 555,002,531
32325CEBET 235.141.07 - 2395.141.07 2583.412.72 [11.7258.3535) 283,412,772 248,675,397
J33336X65 1,.353,554.23 - 1,353,554.23 1,.323.845.62 [35.705.67) 1,.323,895.62 1,335,325.93
33334FHC 407,353,456 - 407,953,465 3390,051.66 [17.307.50] 330.051.66 323.693.34
33334FJ36 954,663 52 = 354,663,532 942,662,535 [12.000.34] 342,662,535 G24,541.03
Taotal ¥ B7.270.430.45 = % 6727043045 [ $ B5.265.5347.54 | £ (200508311 $ B5.265.5347.34 | # 57.019.261.55
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ANNUAL STATEMENT FOR THE YEAR 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, 2012:

CLSIE b;:sgf;ﬁ;f:e I:u_mulati'.'e- Amortized Ciost Projected Cash Fecognized Amortized Cost F ait Value
Adjustment Adjustment before OTTI Flomw aTTI after OTTI
no44zka0% ¥ 0415402 | # - 0415402 | F 10206245 [2081.E7] 10206245 E5,943.02
02147 CA41 402 45710 - 402 457.10 386,974.65 [16,482.55] 38697465 38901378
02160MAET 1,906,453.20 - 1,906,453.20 1892,269.09 [14,084.11] 1.892,369.09 187E,295.47
DZEENTGRMT E28.864.49 - E28.864.49 E18.EG2.63 [10,201.86] E13,BEZ.E3 449,148.10
DZEENTGSE 51811115 - 51811115 BO7 30773 [10,803.37) BO7 30778 368,004.07
OZEENTHLD 42 43037 - 4243037 41,130,588 [1309.49] 41,130,588 3836078
OZEENTJED 2,097 29667 - 2,037 296 67 2.074,538.81 [23,357.06] 2.074,538.81 1.567,829.71
DZEENAADE B2V BET.22 - B2V BET.22 519,094,123 [8,473.09] 519,094,123 450,305.12
0ZE3zan87 BOE372.28 - B8E,372.28 58345472 [2.917.5E] A83.454.72 B59,121.31
040104c0 4 23890277 - 238,902.77 236083858 [3,808.89) 236083858 182.525.71
040104 RS 170,633.60 - 170,633.60 167.045.24 [3.588.36) 1E7 04524 148,041.62
O7F32hYAIES 4472942 - 4472942 44473294 [296.458) 44473294 A2 66043
Ov3s4yYCO6 TE1408.73 - TE1408.73 FEFAT2.ES [4,036.26) TEFAT2ES E45 66174
OvaendnBT 1,336,630.45 - 1,336,530.45 1,305, 757.35 [30,773.10) 1,306, 757.35 1,282,245.00
O738EHSPT E19,303.17 - E19,303.17 E13,200.49 [E.102.E8) E13,200.43 458,498.53
O7387aZ92 Tr4.519.78 - Tr4.519.78 TE4,277.39 [20,242.39) TE4,277.39 496,105,589
O7383vAA5 107 536.29 - 107 53629 04,133.09 [3,353.20] 104,133.09 B9,56ET.42
Ova20cas 1.066,E26.15 - 1,066 E26.15 1062 400.52 [4.224.63) 1062 400.52 730,956 78
1ZBETGCET 27.385.07 - 2738507 26,9539.14 [395.93) 26,3594 2165354
12EETGMED 143477276 - 143477276 142391427 [10,85%.439] 142391427 9949,392.E6
1ZEETGEEZ0 898, TEE.38 - 898,7EE.38 BE6,560.91 [13,205.47] 885,560.91 E849,995.03
1ZEEBAEND TI2,862.27 - 1286227 TO9.274.47 [3.587.80] TO9,274.47 BY3,7ED.5S
12EE3EETT 3.516,330.29 - 3.516,330.29 3494 44253 [21,887.70] 3494 44253 2ETIBTETZ
12ZEE4N4E 149,148.03 - 149,148.03 144,634 .84 [4.513.19] 144 634 .54 107,081.72
12BE9F WE2 24 57488 - 24 67488 a4,303.86 [371.02] 84,303,868 EE,302.58
12BEIF=F3 22.802.51 - 22.802.51 22537 [2E4.72) 2253773 18,929.74
12EEAGKHS 1,048,353.62 - 1,048,353.62 1.044,258.39 [4,095.23) 1.044,252.39 a04,222.31
12ZEEIGRGE BEZEZZ.M - gBEZEZ2.9 B5E,714.06 [1,508.85)] 856, T14.06 TITHIZHN
1ZEEAGTYVI 39,946.50 - 39,946.50 3842657 [1513.93) 3842657 32,607.59
12EE3GURD 303.454.70 - 30345470 00,2773 [3177.39) 00,2773 234,339.30
14454 80B5 202258024 - 20225024 193,055.66 9,194 53] 193,055 66 119,922.58
232438R005 B8, 75892 - B38,758.92 E8,366.30 [392.62) E8,366.30 B7.029.13
ZFIZIPEAL 1169,720.28 - 1169,720.28 1167, 362.49 [2,367.79] 1167, 362,43 1160,863.54
23IFZUARS 1,07E,658.79 - 1,07E,658.79 1.0:38,61.43 [38,047.36) 1.038,611.43 3212693
23IFZUBGE 47153769 - 47153769 4E8,333.83 [3.203.86) 46833383 36T, TET.IE
ZIIFZUBENG T16,284.09 - T16,284.09 E99,946.25 [15,337.84] E99,946.25 G84,235.90
ZIFIZUCM4 BE, 75477 - BE, 75477 BE 92077 [&34.00] 8592077 4225694
ZFFFZU0OG 1.663,652.63 - 1.663,652.63 1E32,051.76 [27.B00.FT] 163206176 121321867
2FIFZUFYT 102,349,804 - 102,349,584 100,0:39.39 [2.250.45] 100,089,33 GG T3
ZEIGI0FEY 2r3418.07 - 2r3418.07 2E8,718.50 [4,697.57] 268, 718.60 219,240.E5
302517 AE4 434 97276 - 434 97276 432,734 .58 [2.238.18] 432,734 .58 364,749.82
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Amortized Cost

CUSP | befarCumuliue | Eamiilie | ApotiesCest | ProeteiCe | Fegd | ATenCon |y,
Adjustrment
F20510Y 33 ¥ 200333 | # B2,003.33 | & 5175823 [245.10] 5175323 A0,263.14
J9638REEY 89799757 89799757 B90,395.86 [7.11.71) B90,885.86 E32,845.73
29638WFHE B13,683.65 B13E83.65 B09,6:39.96 [4,04:3.69) B09,639.96 359,589.16
J963EWHFE 2.413,279.55 2.413,279.55 237091457 [42,364.98) 2,370,914 .57 1541,924.08
HIEIPHCD B34, 366,61 B34, 365,61 52301662 [1,345.93) B23,016.62 396,563,237
H1EIFHLUD 427 188,85 427 158,85 423, 670,03 [3.518.82) 423 ETF0.03 324 518.08
HIEIPLRZ 1,106, 732.29 1,106,792.29 1,080,425, 41 [16,366.95) 1,090,425.41 BEE402 45
H1EIPMGE 1,596, 710.73 1,596, 710.73 1562 659.63 [34,061.10] 1,562 65963 122737388
ARG 289,879.04 SE3.079.04 O73,263.93 [10,625.91) 879,263.93 EE1267.43
H1EIP TS 0,137 .37 98,740.72 [2,370.EG) 98,740.72 T9,1E7.61
HIEIPWES 445,823.03 445,823.03 44117770 [4,E45.33) 44117770 38ETE12
H1IE4LAES TE4,802.68 TE4,802.68 TER425.19 [19,377.43) TER426.13 533,594,233
HE4vYAET SEE, 11313 SRS, 113,19 52 618,00 [15,495.13] 0261800 E34,050.13
437IIEAFE 2446, 73514 2446, 73514 23920724 54, 72573 23820724 2,107 88318
45071IKDDS 19,247.25 19,247.25 114, 960,12 [4,287.13) 114,960.12 B0,E16.50
A52E4MJGS B8.62117 BEE21LIT 83,693,958 [4.827.21) 83,6939 V733329
45254 RV E&8,181.20 E&,181.20 E7,092.54 [1.0538.66) EV,032.54 539,139.13
45254 MK 3 24096100 240,961.00 22144368 [19.511.32) 22144968 228444 .24
45254 MK H 4 E20,188.96 E20,188.96 E1Z2 41763 [7.771.33) B2, 417 63 BET.491.74
A52E4MMILE 107.920.07 107,920.07 99,904.75 [8.015.22) 93,904.75 B0,EE1.23
45254 MNFE 1,286 654.04 1286,654.04 1275,452.23 [1,201.81) 1,275,452.23 1,060,257 .65
45254MF AT 1044, 397.24 1.044,397.34 43,097,683 [101,293.51) 943,097.83 836,266.71
45254 MFLIS 35952201 3595220 32398263 [36,539.38) 32398263 286,32.03
46254 TR 2290828 22.908.28 22,396.26 [512.92) 2239536 19,954.77
45254 TSMT 27531371 275,319.71 273,350.82 [1963.59) 273,355.52 19:3.521.00
45254 TTIE 1.003,738.49 1.003,738.49 A0E,731.93 [97.006.56) A0E,731.93 Ta4.592.18
A5EEOLW AE 124,192.25 124,192.25 121810002 [2,382.23) 121,810.02 91,771.80
45EEONEH 442, 047.52 442, 047.52 440,238.73 [1,809.13] 440,238,732 347.406.28
AEEE0OMGI24 3E3,190.24 38319024 JH,100.56 [2029.63) 381,100.56 352.968.02
45EEONFES 215,037.17 216,037.17 176 163.24 [38,883.93) 17615324 21630140
45EEOMTAE 160,638.14 160,638, 14 159,480.27 [1157.87) 159,480.27 12754153
4EE24THES 43069248 430,692 48 429,330,235 [1362.1) 429,330,535 247504
B2EZ2IGM3 160,046.00 160,046.00 1549,167.28 [87E.72) 159,167.28 107,046.21
BzEZ2IHAS 135159110 136153110 1,340,631.14 [10,299.96) 1,340,631.14 A04,331.55
BzEZZEALD B3,861.31 5386131 60,043,749 [3.812.52) B0,045.74 18,367.87
B2EZ4N A6 93647937 936,473.27 11,147 56 [24,331.81) 11,147 56 T39,709.57
Bz2B24YAFD 2812023 21812023 B13,219.10 [4,901.13] 213,219.10 EO4,230.43
BEOZTAA A1 318,733.53 3873363 783609 [397.44) 3783609 20E,804.87
BEOZTEAAE 12,680.20 12,650.20 12,272.64 [377.E1) 1227259 9,183.02
BYE433Y IO 1z BR0.ES 12, 660.65 109,863,639 [2,780.96) 109,869.63 8602176
BE9929K2a 26856054 26856054 264 553,10 [4,007.44) 264, 553.10 223,168,768
Ba0zZ0UACS E8,218.02 E8,213.02 E7 138,15 [1.019.87) BT 198,15 ET937.23
EITEIKAEZ 1692412 1692412 13,861.21 [3.062.91) 13,861.21 NEITE3
E1313FPAAD S60,349.17 HE0,349.17 a56,040.73 [5,308.33) 955,040.73 859,593.34
E1315REE] 3T TELAT 3T 74T 312,195.34 [6.586.13) 3219534 23878698
E3Ev2aACs 9E,134.12 9E,184.12 94,138,458 [2,045.64) 94,138.48 E5932.18
EEEIEVRKE VAT TT.ET4A1 006,21 [BES.70] T7,008.21 E2,832.50
EEE3IEYLISE 156,113.63 156, 113.63 151,642 66 [4,470.97) 15164266 88,0127
EE333MCAS T2z 51608 T2 hi6.08 TO8,943.50 [16,566.58) 705,943,650 E37 432,28
EE333nCUs 387 69008 3EV,E90.08 ATTETOGZ [10,019.54) ITTETOGE 33,306,238
EE383M0OTY EO0M,092.11 E01,092.11 B93,462.98 [7.623.13) 59346298 431,880.24
T49ZZMAET 18,319.73 18,319.73 08,328.28 [9,991.45) 0832828 £5,991.56
T4AZZMACE 4490043 4490043 40,5658.85 [4,341.58) 40,555 .85 3348427
TEI4HARKS 430,735.66 430,735.66 391,903.04 [38,832.62) 39190304 186,336.76
TEOIELIZS 24.958.04 24,953.04 24,094 64 [BE3.40] 24,034 64 24,785.54
TENOGEZS T4 26340 Tad, 26340 74316442 [1.103.593] T4 16442 E20.541.35
TEIEFMIG 102683644 1,025,836 44 1,016,534.33 [9.241.45) 1,016 534,99 99,229 46
TE12KLA 4E0,735.25 4E0,735.25 426,667.83 [34,177.42) 426 567.83 330,021.44
TE2RMS 499,129.61 4939,189.61 490,253.74 [8,929.87) 490,263.74 374,564,321
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Amoartized Cost

cusF | bereCumulae | SumAde | AmenisiCen | FoegedCah | Reccoed | Ameriefcon | gy,
Adjustrment
TEMEFRIS ¥ IANTE | £ 3 IEANTE | MEE40 | £ [1738.33) $ IETEA0 2141223
TEIERME 1,143,547.93 1143,847.93 1,017, 331,78 [126,016.15) 1017, 23178 T31,955.96
FIT44FOKD B9Z,203.94 B92,203.94 B91,773. [430.76] B91,77308 B42 54342
BE353ADMO B0,235.13 A0,238.13 3887627 [1.421.86) 3887627 29.049.24
8E359ELER 189,133.66 129,133.66 138,049.70 [1.083.96) 188,045.70 180,652.00
2E35300E0 16E,94 3,69 16E, 94369 16287385 [4.070.14) 16287365 125,341.40
2635304 1457240 1457290 14,472.249 [100.51) 1447234 1,7349.50
2E3590URE 1,057 BE7.2 1057 6E7.11 1.044,84357 [12.823.74) 1,044,242 57 25449916
SE35ALRYW 1153144 .55 1,153,144 55 113647738 [16,6E7.17) 113647738 218.460.56
SEIEOKAFS JA4685358.50 F468,538.80 F404,205.09 [B4,333.41) 340420509 2.195,034.31
281570ALE 40,164,958 40,164 96 IT392.06 [2,7r2.80] 3739206 A7 14394
BERZZOFSY 987.063.74 987.063.79 7435373 [12.716.06) A74. 36373 942,815,932
H2922F 4T 35924566 359,245 E5 36E,871.31 [2,374.34) 3BEET1LH 293,347 69
92922F5T1 574,010,829 7401089 BEg,018.32 [5.994.51) BE2,016.22 46621119
H2922FTOE B47.819.20 547, 219.20 45, 126.60 [2,E32.80] 54512660 463,643,249
q2922ZFETE2 131,368.13 131,368.13 120,013.56 [1354.57) 120,012.56 M250.83
92922F 25 EEE,250.39 EEE, 25039 EE4, 37346 [&470.93) BG4, 37346 A2E,955.29
A2322F WS 273188102 27318818 27145310 [1.F05.0:3) 27145310 2604, 337.80
2926CBET 05,512 45 305,512 45 303,157,649 [2.324.77) F031E7.63 260 554 65
A39IIEENT 24.518.55 24 513.55 24.183.61 [334.94) 2418361 22,196 48
94383802 46E,170.60 45617060 447 42772 [B,742.88) 447 42772 421,019.20
Totals 4 TO455299.87 | £ S V0455299287 | EA,041,733102 | # [1414,1B6.74]| # E9,041,733.12 A5 14232336
The following is the impairment listing for loan-backed and structured securities for the three months ended March 31, 2012:
CLUSIE b;:irngniﬁ.;is:e Eu.mulatil.le- Amortized Cost Projected Cash Fecognized Amortized Cost Eair Valua
Adjustment Adjustment before OTTI Flow aTTI after OTTI

ood442Ka03 2 09,185.79 | & ¥ 09,1865.79 | & 0724233 | # [a42.46) % 0724333 E8,136.91
OZEEOTGEMT EEV 0277 BET 0277 E44,633.95 [22462.82) E44 E33.95 482 68417
OZEEOTHSE BES819.69 BES.813.69 536,483.18 [23,336.51) B36,483.13 395,640.77
OZEEOTJED 2.26E,186.58 2.266,186.58 2.143,024.30 [113,162.28) 2,143,034.20 1674,031.70
OZEEDXADE BEIEI2. T4 BE3.632.74 G456, 63094 [&.001.80) 545 53094 46294283
OZE9298 A7 E12,368.31 E1z,368.31 B98,971.70 [13,396.61) B98,971.70 EOE, 35314
n30v2sPo 39,9195 39,9195 a7,286.50 [2,E626.45) aV,286.50 29,410.81
04010404 2B, 344.58 2Bk, 344.58 206,946.03 [10,395.55) 205,946.03 138,390.50
040104FY5 17EE72.T0 1ra.a72.T0 174, 869,12 [3,713.658) 174,8659.12 156,196.23
O594EKYP2 BE, 25310 BE,264.10 65,982.88 [B7E.22) B5,982.88 43,649,256
OEEEZOAAT 486,394,592 486,394,492 45186417 [33.530.75) 45186417 J2e15.8
07326 AE4 205,071.30 206,071.20 1849,693.98 [15,377.32) 189,693.93 8634077
07384 YO8 TA0E48.27 Fa0,E48.27 Ta8ER303 [1995.24) THEERIOZ TTRETT.ES
O738548ET 1431, 554.08 143,654,085 1,363,165.44 [E8,398.61) 1,363,155.44 1.014,208.04
0738EHSFY EEOE34.70 EE0534.70 E36,822.96 [24,711.74) E36,822.96 46T ITE.TO
0738792482 BES,021.51 86802151 TEE,737.44 [101,284.07) TEE, 73744 487,359.14
07400 AE4 277, 045.63 27704563 246,638,539 [30,407.04) 24EE33.53 192,939,386
O7E20058M 1146 508.93 1,146, 508,93 119,271.83 [27,237.10) 1,119,271.83 B12,420.35
1248MGAI3 EETETT EETETT EE0Z.82 [73.95] E.EO2.82 4,248,239
1248RHADS 1856, 758.12 186, 768.12 177 662.07 [8,196.0%) 177 5E2.07 119,146.20
12EETENMED 1513,172.99 151317299 1,465,165.44 [48,017.55) 146515544 1,072, 72360
12ZBETIGES20 455,631.09 H56,631.09 926 514,60 [30,116.43) A26,514.60 T39,943.85
12EBETIGWFE B20,601.35 B20,601.35 B03,EE1LET [16,939.74) B03 EE1LET 430,343.21
12ZEERACZE 296,067.11 29606711 286 51253 [9,554 58] 28651253 223,993.21
1ZEESAEYS TE4,083.07 TE4,083.07 T44,021.93 [10,061.14) T44,021.93 BE8,E67.54
12ZEEZBETY 3ravaz0.zE ATITIR0.28 3E33 61246 [10:3,507.82) 363361245 2.884,562.06
12EE3BDCY 394,005.77 394,008.77 38488270 [9,123.07) 38488270 366942 42
12EE2BEZS 1861,292.11 186123211 1,809,341.05 [51,951.06) 1,809,341.08 1,396,754.70
12ZEEI4 M 46 164,309.81 164,309.81 158,011.28 [B,295.43) 158,011.38 112,955.61
12ZEEIF W EZ 89,778.15 89,778.15 89,022.15 [TEE.00) £9,022.15 7129139
12EEIFRA 23.920.24 2392024 23,443.47 [47177) 23,445 47 19,746.89
12EEAGKHS 109159374 109159374 1087 67346 [3.920.28) 1,087 67346 B4TETE
1ZEEAGET V3 41,864.99 41,864,939 41E93.11 [171.88] 416331 36,119.35
1446488 E5 bk e 22813322 212.991.04 [15,142.18] 212,991.04 1323207
22E40N GET 8.807.20 8.807.20 878628 [20.92] 8,786.28 251471
2az43nn0n T3EET.T 326771 T2,456.24 [211.47] T2.456.24 5436294
232450887 16029381 160,993.81 160,013,158 [974.EE] 160,008.15 12612617
pebcicie| SN | 1,204,054.14 1.204,054.14 1,195,636.22 [8.513.92) 1,196, 535.22 1,186,626 51
ZaI32UACE 35,3503 315,815.03 308,750.23 [E,0E4.70] 308,750.33 243,115
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CLUSIE b;:irngniﬁ.;is:e Eu.mulatil.le- Amortized Cost Frojected Cash Fecognized Amortized Cost Eair Valua
Adjustment Adjustment before OTTI Flow aTTl after ATTI
2AII2UARE t 113277906 | & : ¥ 113277906 | & 110369287 | & [29,08019)] 10363287 | § BE2.267 49
pecicicyll| =1 E ] 49843864 - 488,438.64 486,261.79 [3,126.85) 486,261,739 3EEA74.E1
23I32UBYE TE4499.42 - TE4,493.42 Tav.Ez4.80 [2E.974.62) TAvV.524.80 B71329.64
2AIFZUCHS E0203.2Y - EOB03.27 B9,397 67 [1.406.60) B9,397.67 45,114 49
pebcicicyell | m TN L 1,778.124.58 - 1,778124.58 1 T2z 44222 [55,632.7E) 172z 44222 1310452 .42
2IIFZUF 108,401.61 - 10840161 104 E33.01 [3,7EEED) 104, 6833.01 TE.AE151
ZEIB10FE4 204,142.83 - 30414283 277,906,258 [26,236.45) 27790638 231,360.82
2E1E10MCS 1478,892.88 - 1478.852.88 1455 53381 [23,359.07) 146553281 BEE,FA0.40
J963ERAES 1101,419.32 - 101,413,232 1063542 46 [3,876.86) 1,069,542 45 T45,082.09
J9633REEY A15,389.81 - A16,389.81 A15,107.28 [282.53) 916,107.23 ET3.530.13
F9E3EWFHE B48,319.33 - B48,313.23 B2BE37.20 [22,682.13) B2B,B37.20 381,038,655
J9R3EWHFE 2027 44213 - 2027 44213 246233535 (B, 106.75) 246233535 1,774,010.45
J9R39GAA0 338,710,423 - 339,710.43 33198661 [T, 723.82) IH,986.61 26969133
HIEIFFR3 11,734.28 - M,734.28 107, 896.12 [3.998.18) 107,396.12 A7,030.20
H1EIPHCD BET 54397 - BET.H43.487 BEZ967.29 [14,586.58) BEZ 967,39 42653014
H1IEIPLRZ 1,154 513,90 - 1,154 513,90 1,150,259.80 [4,260.10) 1,150,2539.80 324 469.24
HIEIPRGE 1EET, 74240 - 1EET,T42.40 1,6E4,897.58 [2,844.82) 1,664,837 .58 1307 72272
AP0 2424609 - Az24,246.09 919,0:33.05 [5,207.04) A19,0:33.05 E9Z,007.73
HIEIPSKD 326,201.92 - 32620182 azzase.nz [2,369.90] pehches el 234.617.94
H1EIP TS 105,866.76 - 106,356, 76 104,967.45 [888.31) 04,967 .45 8255275
HIEIPWES 47E,TEE.43 - 47E,TEE.43 467 426.09 [9,340.40] 467 426,09 36205186
H11E4LAES BEZ122.09 - gEZ1Z2.09 81852200 [43,600.09) 218.522.00 B85, 066,96
414 AET A31E46.65 - A3,646.65 89242719 [39,219.48) 89242713 B85, E41.09
43TINEAPE 2.630,193.20 - 2.630,193.30 2.493,088.99 [131,104.31) 2.499,085.99 21222956
437IERJS ES1ETD.45 - ES1ETDAG ETZ224.24 [9,44E.11) ETZ224.34 B26,861.81
45071IKDDS 131,898.75 - 131,898.75 12698277 [4,915.95) 12698277 B7,026.19
45254 MHYZ E.243.89 - E.243.83 510061 [1,143.28) 5,100,861 5.543.94
A52E4MJGS 83,0261 - A3,026.11 9z2,964.92 [E0.13] 92,964 .92 2149661
45254 RV 1,100.21 - T1,100.21 E8,936.97 [2063.24) E3.936.97 5875027
45254 MK F 3 265,019.89 - 266,013.89 246,663,328 [9,366.51) 245,663.38 peche pc et e |
45254 MK H 4 E49,063.29 - E49,063.29 E40,946.03 [8.123.36) EA40,946.03 B12,806.13
A52E4MIMLE 1203761 - 12,037.61 109,719.05 [2,318.56) 109,713.05 83,695.94
45254 MNFE 1377,989.97 - 1377,989.97 1,318,157.01 [59,832.96) 1,318,157.01 1,093,433 87
45254MF AT 11712394 - 11712394 1,071,018.03 [4E,105.491) 1,071,018.03 HE1,350.00
45254 MFLIS 384,280.28 - 304,280.36 3EV.628.09 [16,752.27) 3EV.528.09 29737891
46254 TR 2B 11381 - 26,113.81 23.071.21 [3.042.60] 23,071.21 21,896,654
45254 TSMT 00,3737 - 30037317 28213382 [18,239.25) 2E2133.92 191,499.80
45EEOLK WS 2.401,045.23 - 2.401,045.33 2O2T 83062 [T3.214.71) 22783062 1,736,976.03
A5EEOLW AE 143,547 63 - 14354763 128,919.66 [14,628.07) 128,913.56 9450375
45EEOLY W3 207 86193 - 207 861.93 130,515.70 [17.346.23) 190,515.70 169,044 60
45EEORZ Y0 BE902.92 - 8E902.52 8E,359.81 [E43.11) £E,359.81 EE,409.41
45EEOM3E2 266,060,594 - 266,050.94 239,688,868 [15,362.08) 239,688.86 216,431.19
45EEOMGHY 459,665,328 - 459,665,328 450,058.939 [9,E06.33) 450,053,939 36217345
A5EEORCIZ4 407 433,90 - 407,433,490 392138487 [15,294.93) 392138497 36349303
45EEORISE0 147,991.10 - 147,931.10 144,058.76 [3,932.34) 144,058.76 10E,958.96
4EE24 THES 47225078 - 47226076 440,563.20 [3ES1.EE) 440, 563,20 32876964
4EEZTMBGS E27.A72.71 - E27972.71 E21,147.43 [B.826.23) E21147 438 464, 863,00
B2EZE18.J6 232.THEAT - 232.THEAT 217 E14.07 [15,142.40] 217, 614.07 16E947.02
B2BZ2IGM3 1EE,E71.40 - 166, E71.40 165, 132.97 [1533.43) 166, 132.97 1707210
AzEZ2IHAS 1437, 046.73 - 143704673 1,406,132 65 [30,364.05) 140,182,658 452,819.59
BzEZZEALO BE,100.54 - BE,100.54 53,978.29 [2122.15] B3,978.39 23,710,485
B2EZ4N AG4 1,045,217.05 - 1,045,217.05 A81,262.98 [E4.564.07) A81,262.98 E98,389.27
BzEZ4YAFD B93.528.13 - 89352813 BE0,174.25 [43,353.88) BA0,174.25 T2z 06222
BE0ZTEAAE 13.495.05 - 13,495.05 12,945.19 [549.86) 12,945.13 8,935.91
BYE433Y IO 120,865.30 - 120,865.20 13,3862 [7.475.99) 13,386.21 94,430 .55
BYE4388 03 820,309.64 - 820,303.64 809,239.10 [N,070.54) 209,239.10 TO5962.93
fabeete et i et 160, 801.65 - 160,201.65 160,117.24 [E84.31) 160,117.34 156, 943.81
Ba0zaLUacy T2073A3 - 207313 T1,097.28 [97E.75) T1.097.38 7132088
Ba0zauULU.gz 17345410 - 17345410 167,195.43 [E.258.61) 167,195.43 16842345
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NOTES TO FINANCIAL STATEMENTS

Amortized Cost

CUSP | e Cumuliue | [imiele | ApotesCest | PriereiCot | Recgnied | ATttt | e vabe
Adjustment
B191ZPAAD 2 100063061 | $ ¥ 100063061 | # arvizaa | % [23.449.42)| A AN T O 7264657
B1915REE1 341,207.98 341,207,956 325,968.93 [15,239.03) 325,968.93 245,628.98
BIET2EACH 105,510,686 105,510.66 98,656.83 [B.853.83) 98,656.23 BE,269.31
EE53GVRKE 84.815.47 g4.515.47 20,832.03 [3953.44) 80,832.03 E8,015.36
EEEIGVLISE 192,334.03 192,334.03 160,170.07 [32,163.96) 160,170.07 112,224 .50
BE3E3MCAT TEE 14243 TEE142.43 T42,370.00 [45,772.43) T42,370.00 B&Y511.63
BE3E3MCUG 417,025.54 417,0258.84 399,084.78 [17,944.08) 398,084.78 345,644.09
BEZE3NMOTT B3T.E1LEE E3TEILEE B12,503.77 [25,107.849) B12,503.77 445,528.89
EHZIFPDHE 5145682 5145682 50,390.28 [1066.54) 50,390,238 45,231.29
TEI4HAKS 47273730 472,737.30 42432064 [48,416.65) 42432064 21,041.91
TEN4MAAZ 13,425.88 g13,428.88 T88,844.16 [29.584.72) TEE 24406 77124825
TEI4MAED 12954543 129,545.43 125,830.70 [3.714.73) 125,830.70 M431.47
TEOSS5L33 26,690.42 2E,BI0.42 2491565 [1774.74) 2491568 2146352
TENOGGEEE 853,556.89 853,556.89 28291217 [E44.72) g8z.912.17 BB2,FTITE
TENOGY 40 31,437.20 31,497.20 30874657 [2.750.63) 30874657 311,446.20
TENNGECT 366, 342.11 6534211 Q64,263,939 [1.073.12) 964,265.99 375,990.65
TEIMEFMG 1,061,698.38 1051,698.38 104351894 [2.173.44) 1,043,512.94 1,012,433.06
TEIMEKLA 47356272 47356272 470,927.22 [2.635.50) 470,827.22 3E65,260.51
TEMERJS 3724220 3724220 34,047.00 [3.195.20) 34,047.00 2362915
TEMEWPA 965,996 61 963,996 51 94173474 [27.261.87) 4173474 4281618
21744FDED T22,397.68 T22,39768 705,147.39 [17,249.79) T05,147.29 B48,642.93
BE3ETICEZ 416,108,328 416,108.38 399,076.62 [17.031.76) 398,076.62 356,594.96
BEIETIYRI 139,209.04 139,209.04 136,777.26 [2.431.73) 136,777.26 126,011.41
2E359ELES 199,200,238 139,200,258 191,902 48 [7,297.80) 191,902 .42 185,438.35
BEI5ABFMT 193,835.86 193,835.96 179,024.54 [14,811.02) 179,024 24 186, 716.08
2E353900E0 174,421.97 17442197 165,823.39 [859858) 165,823.39 132,693.30
SE3530ULS 1711360 1711360 15,179.04 [1,934.51) 15,179.03 1,845.04
2E3530URE 122440472 122440472 1,094, 363,75 [130,040.87) 1,094, 363,75 919,330 48
BE35ALRW1 1,245,664.75 1,245,664.75 1,200,171.63 [45,493.08) 1,200,171.69 262,309.89
BEIE0KAFS 3,754,679.33 3,754,679.33 359426894 [160,410.33) 3,594,268.94 2,399,734.35
26363048583 TE4 47375 TE4,473.75 750,341,749 [14,131.98) TH0,341.73 E04,890.78
2R157OALE 4231376 4231376 40,375.60 [1,938.18) 40,375.60 BE,004.50
BERZZOFST 1033546.28 1,033 546.28 1012124 64 [21,411.64) 1012134 64 478,102.05
A2AZEF4MIT 37485217 v A6217 3ES,2TE.28 [BET5.29) IER2TE.2E 2a7, 75191
A2AZEFETI B99,226.07 B99,226.07 BEE,027.21 [11,193.26) REE027.21 471,171.74
ARAZEFTOG B84,993.53 584,992,653 57131064 [13.682.95) 57131064 4430,379.96
ARAZIFETE 137 426,62 137 48663 126,492,311 [993.32) 1364923 11442222
b bk ke o ERZ.059.17 E9z,069.17 EE4, 74402 [7.2158.13) B84, 74402 4260662
A2AZEF MW 1TE37.27 ITLE3T.2T 16706261 [45T3EE) 167, 06261 142,836 63
JRAZEFTIT 116, 292.67 1629267 114, 412.52 [2.479.09) 14, 412.52 101,375.98
A2AEEF WL 280,937.07 280,937.07 280,160.07 [F77.00) 280,160,07 25205275
ARAZEFEZFS TER42E.2T TEE 42627 TELG04.41 [16,921.86) TELE04.41 E19,049.72
A2AZHCEET 32154489 22154489 25,695.27 [B.E49.62) 35,695.27 24544215
3833651 2EATIED PEITIED 2646737 [906.26) 2646737 23,986.93
A3E3IEHED 1.466,818.62 146681862 1.438,660.13 [28,155.43) 143866013 121743942
3834FHCA 445,501.21 445,501.21 43717891 [B.722.30) 437178491 33519893
4353 A2 475,327.95 47532795 468, 77260 [6,555.35] 4EE,TTRED 46046015
Totals E ATAR3I7RIG | £ ¥ 785317805 | $ 85,053,001.11 | % [2,800,177.24]) % 85,053,001 | % BY, 24393801
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ANNUAL STATEMENT FOR THE YEAR 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 Cost
before

Cumulative

Amortized Cost

Frojected Cash

Fecognized

Amortized Cost

CUSIE Curmulative adjustment before OTTI Flow aTTI after OTTI Faic el
Adjustment
UZE60TGRT ¥ 7e5559.03 | F i § 7o E6O19 | £ GOOOD000 | §  [(3567909)| & Gedasnon 43 G517
N2EE0TESE BED, 25885 P BED,230.80 BEL,217.18 [1.521.65] BEG,S17.10 330,250.95
02660 THLD 45,952.96 F 45,952.96 4E,395.04 [1,957.92] 46,995.04 3877105
NZEE0TJED 2.430,064.58 ; 2. 438,064.58 Z,333.060.25 [105,604.33) 2,333,260.25 1,402,049.26
NZ2E60HA06 570535.12 F RN BE3, 15041 [15,224.71) BE2.150.41 400, 71161
UZE920507 E74,164.93 ; E74,164.92 E20,2a0.73 [4%.534.20] E23,330.73 EE1G35.20
040104 R vG 185,017 1 F 15501711 185, 901.69 [4.115.42] 153,901.65 151,015.08
N504ERTE R 59,950.54 ; 53,950.54 50,540.66 [403.25) 59 54066 43.001.73
NE0G0HERS 25, 505.72 i 25 50572 14, 51646 [10,992.26) 1451646 17.831.12
NEEG20IALT 515,311.48 ; 516, 311.48 495 427.02 (15,454 .46 493 427.02 Z8v,226.83
07584 CO6 857, 315.38 F BEY,315.30 24770555 [3.522.83) 247 70555 220,997.05
073854857 1404,209.45 P 1.494,259.45 143113232 [E3,157.13) 14313232 923,031.09
07 SEEHRGI B0, 150.68 F B0.155.68 B2,585.69 [5.297.99] B2,885.69 B5,790.18
07 38EHSET BE1,974.64 ; BO1,974.64 BO0,434.47 [1.540.17) EO0434.47 443,930.49
07587029z 955,183.02 F A5C,150.02 26555540 (32 62453 BEG552.40 45773861
REE=1 301,557 .65 P F01.557.60 276, 954.51 (24 G22.6T Z7E,954.81 171,214.07
O7Ez0CaT] 1.265,409.44 F 1,268, 409.44 12123472 [B7.174.72] 121,234.72 B0%,412.97
124 EMGAIT 7.009.64 P 7.099.64 EOZE5S [172.05] E.O7E.50 E.GE0.9%
12435MAET 130,505.79 F 130,508.79 129,551.95 [956.24) 120,551.95 1250, 300.83
12667 GCET 3040153 P 30,401.53 29,595.29 [E05.64) 79,595.89 2117230
12667 GIMED 1581.022.06 F 1.551,023.95 155657827 (2444559 1.556,570.27 397,453,855
12667 HS20 1,002,130.55 ; 1,002, 130,55 955 152.75 [22.877.80] 855,152.75 E5Z,113.23
TEEETGWE B B71,977.56 F GT197v.80 G35,609.99 (3646555 535,509.95 363, 026.85
12EEEACEE Z45,004.90 ; Z45,004.90 Z21,265.91 [26,735.99) 221,265.91 216,205,749
1ZEEEAC TS 38,185.30 : 35.185.20 3313774 [6.047.56] 33137.74 30,345.28
1266EACEE 323,930.18 ; F23,930.18 30719101 (16,7 29.17] 307,191.01 177, 26191
126EEAEYT T ATAET F TO1470.67 EEEIEE [12,964.85) TrLEI.EE B20,007.249
126EEAGY D 59,792.91 ; 59,792.91 53,260.0% [G24.85) 59,265.03 40,357.44
1Z66EE0C 432,080.26 F 432,080.26 403,540,495 [25.239.77] 403,540.45 315,961.92
12668EE33 1.956,464.07 ; 1,956, 464.00 1,945,566.01 [10,595.82) 1,945,566.01 1,251,790.15
12663F #Rg 25,249,600 F 25,249,600 24,233.40 [316.20) Z4,333.40 15,710.62
TEEEIGHHS 1,148,520.53% ; 1.14%8,520.54 112549052 [E6,028.82] 1123,490.62 TOE,TE4.57
1266IGRGE 351,259.13 F 951,859.13 a72,357.22 [3,501.91) a72,357.22 a0z, 303,28
1ZEEIGT Y S 43 510,27 ; 43 510,27 43,065.46 [441.21) 4306546 30,597.0%
12663GURD 343,951.69 F F43,9591.69 Z24, 30153 [19,530.16] I24,39153 Z33,701.45
B2 314006 139,357.91 P 139,357.91 113,185.50 (26,174.41] 113,123.50 119,320,851
Z2540VGET] 3.053.92 F 3,052.92 2,0959.66 [94.26) 2,959.66 2.649.91
ZEEAECIANT 17417168 ; 174,17 1.68 166,025.99 [5,145.69) 16E,025.99 107, 201.66
Z3aeIPEal 1297,279.51 F 120727 8.51 127860445 [15,645.05] LT 860446 127 4,566.57
Zan3eUACE 33,902.36 ; 331,902,365 22205441 [3,547.95) 32,0544 219,902.32
FaaseUanG 127z, 757.64 F 1222, 757.64 1161,656.64 (61,101.00] 1161,656.64 7921072
FRREEN=IET) 499,759.85 ; 499,759.55 43052279 [3,267.06) 490,522,795 Z20,407.03
Z3332UEYS B05,195.29 i 205,193.29 799,352.92 [5.040.47) 799,352.92 B11,131.44
Zam3eUCe B4,320.14 ; E4,220.14 E1,700.41 [2.619.73) 1,700 41 44, 11443
Z3s3eU0us 1,883,084.12 F 1.803.984.12 1,520,110.40 [E3.773.72] 1,520,110.40 1133,648.48
Z3332UF W1 113,485.35 ; 113,455.25 10,254.12 263173 10,254 12 70,537.00
ZEIGI0MCS 1452,929.96 F 1452,929.96 1475,664.08 [7.265.03) 1475,664.05 399,430.60
F0ZG1TAET 466, 645.62 ; 465 645,52 460, 745.62 (5,900.20] 460, 745.62 G435, 445,05
IECIERAES 3,093,480.28 F T.093,450.28 3.032,004.67 [E1,475.61] 3.032,004.67 Z.065,974.17
FanTERAED 1,159,559.652 ; 1,159,359.62 1128144 63 [E1,214.29] 1128, 144,63 73343505
I953eREEY 954,325.08 F 954,920.08 936,662.75 [45.265.33] 936,662.75 E45,307.50
39538 WEHE BO0, 70855 P 559, 705.55 BED,072.93 (ZEEI4E2) EG3,072.93 367, 244.00
FA53EWHES ZET4106.75 F ZET4.136.78 Z.555.046.08 (26,140,710 Z.558,046.0% 146451163
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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
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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Amortized Cost
before

Cumulative

Amortized Cost

Frojected Cash

Fecognized

Amortized Cost

CUSIE Cumulative adjustment befare OTTI Flow aTTI after OTTI Faicalae
Adjustment
Q20922F WS # 30118145 | & - % 301108145 | £ 288336563 | & [12.84592]1] ¢ 28833553 | 4 235371.69
J2922FZF 8 02,460, 44 - 0245044 786,826.97 [15.632.47) T8E6.826.97 5ES,734.10
92925CEET 338,002.00 - 338,002.00 330,580.15 [7.421.85) 330,520.15 245,996 55
3933661 2720164 - 2720164 27.018.00 [123.64] 27.018.00 26,613.25
939336KZE 327.642.27 - 32764227 326,352.05 [1.290.13) 326,352.08 279,394.02
O3933EHES 1.552,119.32 - 156211932 150124167 [60,277.E5) 1.501,241.67 1,056,525 25
93934FHCS 457.546.07 - 457 564607 456, 7RG 45 [F89.59] 45E 7RG 45 316,501,882
Totals 4 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
CLSIE before Cumulative Amortized Cost | Projected Cash Fecognized Amortized Cost Eair Value
Cumulative adjustment before OTTI Flow aTTI after OTTI
Adjustment
02147441 + 46024185 | % - #  4E0E41.85 | & 444308103 | % [15.93267)] ¢ 44430812 | & 373.928.03
OZEEONTJED 252061298 - 2.520,619.98 2.495,150.68 [25.469.20] 2.495,150.68 1.543.264.34
040104 G4 338,147.95 - 338,147.95 321,893.51 [16.254 .44] 321,893,651 242,6098.39
04004 RYS 222 466 52 - 222 466.52 196, 403,51 [26,052.01) 196,403 51 124,152.77
04544 TAET 4204321 - 4204321 29,823.12 [12.220.03) 20.223.12 42.233.70
O5345:Y P2 £3.659.36 - E3,E59.36 E2.019.15 [LE40.20) E2,019.18 44,434 .49
053495 LH1 219.8972.00 i 219,972.00 218,E2E.68 [1.286.22) 218,E2E.68 196,227 51
OE0S0HEHE 3652714 - IEE2T.14 26, 77051 [10,75E.62] 2577051 17.795.81
OEEEZDIAAT BEE. 705851 - BEE,702.51 526,291.00 [29.217.51) B2E,391.00 349,820.37
O7326W G 5252117 - 5Z.E2LIT 51,336.85 [1.134.32) 51,326.85 14,747 7E
073254 AE7 1.559,763.24 - 1,569, 763.24 14E3.476.92 [96.206.32) 1.462,476.92 1,001.415.76
073879z2492 998.721.77 - 998, 72177 943,675.29 [65.046.25) 943,675.29 459,499.94
12480 GA I3 7.867.32 - T.857.32 7.366.25 [E02.04] 7.365.28 5.464.09
12498MAB9 141,492,032 - 141,492.03 137.926.36 [2E5EEET] 137,925.36 132,033.73
1ZEETGCET 32,245.19 - 32.245.19 31,389.57 [E55.62] 31.389.57 23.333.27
1ZEETGS20 1,024, 356.08 - 1,054, 356.08 103246227 [51.293.21) 1,032 462,27 E31.412.87
12ZEETGWFE E17.375.40 - E17.275.40 595,231.11 [22,144.29] 5O, 23111 410,633,749
1ZEEEBE23 205217155 - 2.0558,171.52 2.023,338.19 [34.833.39) 2.023,338.13 1.442,609.90
12EE9F W2 95,222 06 - 95,222 06 95,078.37 [F42.69] 95,072.37 TE.O954.97
12ZEEAGKH2 1.209.599.79 - 1.209,599.74 1.177.193.89 [32,405.90) 1,177,193.89 524.597.43
12EE9GMST 12.378.06 - 12.375.08 1232157 [56.449] 12.321.657 105521
1ZEEIGRME 431,650,711 - 431,650, 71 42363847 [2.042.24) 42363847 301,769.09
1ZEEIGROE 1.078.214.85 - 1,078,214.85 1,051,142 53 [27.072.32) 1,051,142.53 968,368.06
1ZEEAG TV 46, 56145 - 4656145 4449212 [2.063.33) 4449212 34,120.21
12ZEEAGLIRD 262,610.50 - 3E8,610.50 362,124.82 16,485 62] 362,124.82 246.637.73
73V ACT 154,285 04 - 154,255.04 152,261.10 [1.923.94) 15226110 124,136,584
22540VGT 9,168.27 - 9.168.27 9,135.83 [22.44] 9.135.83 8.718.70
22E40Y RS 24,702.04 F 2470804 24.419.97 [2BE.07] 24,419.97 20,005, 78
232438008 0281085 - g2.810.85 81.872.23 [932.62] 81.872.23 E0,724.37
23322UBNVE 047.132.61 - 247,132 51 S19,95E6.14 [27.16E47] 213,966, 14 5E1,975.94
233IZUCH4 55,183.78 - 65.188.78 E4,E02.72 [58E.0E] E4,E0Z.72 44,855.47
261510FE4 325,122 .51 - 325,122 51 318,950.51 [E162.00) 312,960.51 263.776.30
362480407 174.491.80 - 174,491,580 162,669.04 [11.222.7E] 162, 669.04 12,771.81
36293:A8BS5 3,120,946 7E - 3,150,946 76 2,150,990 56 [29.956.20) 3,150,990.5E 3,042,296 51
J9E3SREE4 1,032,799.59 - 1,032,799.54 1,007,109.64 [256,689.95) 1,007, 109,64 EE4,0E4.07
2A63AG.AA0 37458698 F 374.686.98 369,339 44 [5.24E.54] 2E9.339.44 27627088
411IE1FFRA 121.560.91 - 121,560.91 120,715.01 [245.90] 120,715.01 095,230.66
411E1PHLUN B01572.36 - BO1572.36 457,804 .06 [12.684.30] 42789405 334.346.00
41IEIFLRZ 1,294, 41952 - 1,294, 413.52 1,256,523.95 [37.895.57) 1,256,523.95 01,522,395
4 1EIPMIGE 186710225 - 1857,102.26 1.793.762.29 [63.339.97) 1,793.762.20 1,.347.772.21
41EIPSED 36229512 - 352,295, 12 360,692 40 [LEO2.72) 36069240 2E9,326.20 |-

19.38




ANNUAL STATEMENT FOR THE YEAR 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

19.39




ANNUAL STATEMENT FOR THE YEAR 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

CUSIE Cumulative adjustment befare OTTI Flow aTTI after OTTI Faicalae
Adjustment
O0437ECTE % 430,665.06 | % i § 430EEH06 | & 41671634 (13343671 & 416,715.33 I2B.52144
Q044 ZGA0E 8006271 ; BO,06Z.71 77,240,056 (2522 66 77, 240.05 B0,456.68
Q0447 05ES Z17,506.93 F 21750693 Z00,274.36 [17.532.67] Z00,274.35 146,703.20
QO0703FERS 7.530.38 ; 753038 767750 (15258 7 ETY.60 517574
0Z4ETADE 226,158,566 F 226, 150.58 Z17,031.06 [3.127.50] Z17,031.08 170,551.15
N2 47 CAA] 408 522,37 ; 495 52237 476,337.26 [22,185.11) 476, 337.26 411, 725.90
0ZGE0T GRT TYZ,544.95 F TT2,344.95 TELETE.O1 [20,668.94] FELETE.O BOZ 40351
NZGE0T GSE BOZ,573.04 ; BOZ 673,54 595,545.39 [34,027.95] 59864530 451,143.76
IZEE0TJED 2. EO0,408 74 1 7 54045874 Z572 41459 [17.574.15] 2 572, 014.59 1,730, 75678
IZEENHA0E E2E,7E2.30 ; B2E,7E2.30 E12,825.81 [12,933.68] 12,026 81 475,142 60
IZE9295.07 728,049.85 1 728,045.85 70171714 (2723266 701,717,139 TE0,270.67
D404 TN IR ATETY ; IBTATE.TT I63. 47060 [24,997.17) 36842060 301,733.69
1404 TGE 36,002.27 1 35 092,27 341109 [9E1.1%] F4,111.09 2541615
OEGIE0AME F05, 402 69 P FO5,402.69 47147299 [233,979.70] 47147799 43167744
I5G360CF 3 1,158, 50101 F 115880101 113121047 [27.590.54] 1131,210.47 BE7.034.50
(R 7 416.50 P B, 41650 BE 53003 [TELAT] R 49, 313.17
53500508 1244, 77640 F 1,244, 77640 1223,156.91 [F1EZ0.49] 1,223,155.91 1,020,562 52
OEOS0HKRS 30,558.78 P 30,808.78 36,977.53 [1,551.25) 36 A7E.O3 15,516.38
07 3054057 1659,972.39 F 1,689,972.09 1,637 GEZ.10 [152,410.29) 1,537,562.10 1,081,197.24
073879292 1,022 B21.00 P 1,022 G21.00 a75,7ee a0 [46,598.50] 975, 72260 454,153.54
07 309V B0 138,963.200 F 1538,963.20 127,199.46 [1,763.74] 127,199.45 122, 00053
I7400= 55T 30896027 P 30896027 ZOE,322. 75 [12,637.52] Z96 32275 Z04,693.03
(AR 1,355, 958.90 F 1,385 958,00 1328, 343.77 [67.645.13] 1,328, 34 2.77 936,308.15
AR =E 06, 198.04 P 106, 19204 0Z,526.77 [3.671.27] 02 62677 02, 136.65
[EEETNE 2701456 F 2,701.45 708190 [B19.56] 2,081,490 5,375.29
1Z48RHA0E Z06,569.61 ; Z06,569.61 173,306.76 [27.562.85] 73,306.76 123,565.40
12435557 153,209.90 i 153,209.90 145,526.45 [4,3683.42) 4562648 14377161
ZEETGLET 4531561 ; IG5 32,550.06 [2.051.45] 3255006 25,500,094
1ZEETGRED £34,199.33 i £34,199.33 624,052,797 (10,146 62) E24,052.77 452,375,565
1ZEE7E520 1143,652.04 ; 1143 652.04 1,111,465 55 [32,156.43) 11146555 750,495 43
1ZEETEWEE 67709135 i EY7.091.35 33,089.95 [44,001.33] 533,080.95 45015622
IZEELAAED B, 40104 ; E11,401.04 753,863.21 (5154753 753,553.21 BE0,514.45
1ZEELACEE 351,168.27 F 351,168.27 338, 17430 [12,333.97] 358, 174.30 262,645.33
IZEELAEYT BE3, 72316 ; BEZ,725.08 B39,571TT [24.151.39) BEE,571TT EO3495.21
1ZEEAG WS E7,355.45 i 67,355.45 63,508.099 [3.516.46] EEEEEE 45,860.50
IZ6ECEDCE 470,036.45 ; 470,036.45 446,355.03 [23.65142] 446, 3565.03 376,025.60
1Z6E0BESS Z.206,867.13 i Z.226,867.13 Z,091,331.29 [135,535.84] Z,091,331.29 1626,224.02
1Z6EIE3ER 163344 ; 163344 ga0.78 [FHZ.EE] BE0TE 1.223.40
1ZEEIFVOZ 34,008.98 F 34,008.98 80,5127 [5,397.71] BEETLEY A0,498.76
IZEEIF WEz 100,531.60 ; 100,531.60 a7,007.08 [3.864.52) a7,007.03 775671
1ZEEIGRHS 1,299, 413.23 F 1233, 415.23 1,237, 71568 [61,700.55] 1237, 715.60 and.5r2.34
IZEEIGMST 13,594.25 ; 13,504.25 12,759.45 [504.30] 12,763.45 1,613.239
ZEEIGRME 47765708 F 477 65700 444,254.90 [33.372.18] 444,784,980 365,646.59
1ZEEIGREE 1,139,352 .72 ; 1,189,352 .72 1,112,564 55 [7E.730.16] 1,112 GE4.5E 1,062 63562
1ZEEIGETYS Bz, 24963 1 b2 74963 47 4776 [&.272.02] 47,97 7.5 37, 343.69
1ZEEIGURD TE7.496.99 ; FE7 496,99 Y2 ETEA (1452458 IV ETEA T72064.57
TFET AT 154,545,900 1 154,545.90 160,543 58 (2400232 1E0,543.50 144 12230
2ar430A08 50,942.76 ; 5094276 BE,Bv4.09 [3O6EET] BE,B74.09 B, 22601
TATARCIAOT 192,944 66 1 192,944,658 o2 06818 (1058648 152,055.18 44, 75ET
ZRFAEOLI0 09,716.42 P 109, 71642 0z, 582 65 (653387 02 58255 78,319.92
Za33z0F W1 17,303.22 F 17, 30322 116, BB, 14 [EZ3.08] 116, E210.14 B2, 913,14
IOZEITAES 491,312.76 P 491,312.76 459,533.20 [1479.56] 489.835.20 35291240
IR0EECAHE = E7E, 37700 F 757837700 7 BZ0,369.28 (58007721 2.620,369.25 =364, 196.53
IEZI4ILAT 306,445.40 P 306,445.40 ITEITA.5 [T ET3E4] ITE T84 33496735
FEZIHITII 37055129 F FVI0,561.29 35%,556.03 [11,595.26] 358 66603 F13,775.59
IEZ4B0AOT 195,147 .63 P 195,147 .53 179,14 2.66 [16,004.97) 179, 14268 130,569.49
F53ERAEG 1.257,600.44 F 1,267 6O0.44 1,244,964 .59 [12,725.85) 1,244, 964.59 B7 410,19
TaGIEREEY 1,081,207.05 P 1,01, 207.05 1,055, 67894 [24.528.11] 1,056 67 5.094 TEG,E43.15
TGIEWEHE G38,320.04 F EoE,300.24 B21,37 351 [16,955.7 3] B21,373.81 44891605
TAGIEWHES Z,871,534.45 P = 871534.45 2,827, 145.97 [44EEE.45] BV, 145,97 1,931,775.39
353G A00 414,238.09 i 414,238.09 365,092.40 [28,345.69] 385,592.40 303,346.37
41EIFFFRa 126,194.58 ; 126,194.58 22,2220 [2.A72.50] 22,2208 07,724.33
A EIFHUD 539,053.45 i 539,953.45 B1,193.97 [28,759.49] B11,193.97 364,105,350
HEIFLRZ 1.429,175.71 ; 1.429,173.71 1,314, 11.07 [115,065.64] 13,107 390,336.15
AEIFTEE 2,050,454 58 i 2,080,454 58 1,915, 719,01 [164,735.57] 1,915, 71901 144971071
HIEIEEU0 035,922 78 ; 1,035,922.78 1.024,502.98 [1,413.50) 1,024 502,95 B16,173.05
HEIFSKD 359,398.72 i 359,398.72 358,104,590 [1,293.82) 358,104.90 ZE6.525.77
AEIE TG 120,123.65 ; 120,123.65 5,450,056 (1,67 3.60] 1M3,450.05 59,059.05
HEIFWES G43,697.25 i B43637.25 B33 471A7 [4.225.28) BEE,47197 36355350

19.40




ANNUAL STATEMENT FOR THE YEAR 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
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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ANNUAL STATEMENT FOR THE YEAR 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

GhElE befare Lumulative ] o o) Hane before OTTI Flom oTTl after OTTI FRiC e
Adjustment
N0 4aMAER + 62406 | % - % G2 mE | & 10558 | & SRS 110558 2.566.25
U246 B8 24496518 ; 24496518 2O7.025.08 [7.179.50] 237.025.08 183,352.37
D27 CAM] o4, 4561.41 i B24 46141 B2, 70212 [1,758.29] B2, 70212 44507164
0Z7TOAVE 41,259,439 ; 41,259,439 40,5543 [F05.12) 40,5543 3398768
NZEE0TGINT 7a4.533.01 i T34 53501 TEY.512.09 [E.720.92] TET.512.09 547,105,365
NZEE0TJED Z.839,040.37 F Z.529.045.37 2 7E2 05447 [BE6.992.90] Z.7E2 054 47 106545526
040104 Gk 476,545.29 i 426,645.29 40269124 [23,954.15] 402,691.24 F29,507.04
DADI04E S 255,505.55 ; 255,505.55 233.549.47 [22.256.0%) 233.549.47 3572471
D004 THE 39,520.49 i 3052540 36,630.50 [2,297.69] 36,630.50 30,716.69
OBI4ERTEZ 71,6557 F 71,655.79 70,400.65 [1,255.14] 70,400,655 B1,443.78
e ] 31,215.31 i 41,2155 33,136.01 [2,013.30] 33,136.01 19,423.25
DEEEZCIAAT BOT OGZ.EE P BOv, 36266 B 7,170 [10,195.55] E7v 16710 45 503,12
07 28R40E7 LETLIALYE i LET1LI91.73 1568,255.35 [2,336.32) 15E8,255.35 1.471,915.92
07 38EHSET 733,955.09 ; 733,955.08 TG E15.62 [17,336.47] 716, E15.62 538,860.16
073879202 1.067,501.24 i 1067, 201.34 957,202.45 [20,502.59) 987,292.45 4EE6,073.14
07 400X A5 327,163.90 ; 32716390 303,803.31 [17,360.53] 303,802.31 Z21835.02
07 BZ0GEET ] 144844527 i 144844527 1425,780.00 [22,665.27) 1.425,780.00 976, A403.02
124860CE] 381,575.51 F 4157551 908,576.54 [32,992.67) 90857654 790,212,581
1248MEALS 12,6655 i 12,686.55 2.911.04 [2.775.51] 2.911.04 10,00%.44
12498MAES 174,520.55 ; 174,830.65 1E1,650.61 [12,173.94] 1E1,650.51 165, 438.24
12667 GRES £a4,052.92 i £34,952.92 BET,20L75 [37.75117] B57,201.75 50410515
12EE7GRWS 5814053 P 5514050 5422050 [3.328.03) 5422050 4735149
12667 ES20 1192,175.91 i 1198,175.91 1120,298.21 (17 277.70] 1120,298.21 794 62252
12667 EWEE T13,632.16 ; EEVEFRD E33.021.02 (%6114 £33,021.02 433,015.10
12EEEAI0E BEE,Z51.50 i BEG,Z5150 15, 057.16 [45,164.34] 15, 057,16 32050446
12662 AAEE A00,525.95 F 900,625.95 BE4,028.93 [45,787.02) B54,828.93 £21,105.26
1266 ALEE 367,295.32 i 3E7.208.52 3E0,005.73 [7.273.53] FE0,015.73 Z52.663.64
1ZEEEAEY T N2,276.21 P M2, 2731 BE3,145.04 [29,127.37] BE3,145.04 BA0,596.10
1ZEEEAGWY 73.552.40 i 73EE2.A0 6993068 [2,625.72] £9,932.658 54,780.12
1ZEEEANET 5a4,233.13 ; 534,293,103 BE5,046.099 [25,446.14] BEG,046.93 43477262
12568EB77 4.467,571.79 i FAE7 G717 4,246,490.19 [221.081.50] 4,245,430.19 3,479,201.37
1Z66EE0CA 485,124.07 ; 455,124.07 47341452 [5.709.54] 47341452 401,283 66
12668EES3 Z.275,248.91 i Z.275,245.91 2T aele [867.79) Z.2T4.aele 1652,677.08
12669414 198,944.96 F 195,944.96 185,759.30 [10,155.656] 185,759.30 139.512.78
12663474 Z27.674.54 i Z2r.ET4.8 Z12.661.13 [14,023.65) 213651139 169.435.77
12669F Wiz 1032,414.00 ; 10341400 102,775.52 [6382.47) 0277552 6802953
12663GKHS 133011363 i 1330, 113.63 1322,530.04 [F.274.59] 1322,530.04 352,008.02
1ZEE9GMST 1512541 P 15, 15541 1412335 [1.0E65.05] 1812335 M,554.91
1ZEEAGET V2 BE,217.40 i BE,217.40 BE 5423 [774.09) B, 54231 11,227 45
12663GURD 404,263.32 ; 404,263.52 400,540.21 (34231 400,540.21 Z55,03%.59
[FELAL 154 74613 i 184, 745.13 165,922.14 [15,222.05] 165,922.14 163, 75204
1729338 0,342.35 ; 10,242.35 TEIZEZ [Z.719.73] TEIZEZ 9,659.23
Zaz4aAn0E 35,767.07 i 35,767.07 33,11.63 [2.655.44] 33,11.63 65,719.23
TEAEEAAT Z00,524.77 P Z01,224.77 196,509.08 [5,215.69] 196,509,028 152,975.13
233320AR5 1,266, 73617 i 126673617 1.255,262.95 M,482.22] 1.255,062.95 932, 715.09
Z33320EvE 307,525.65 ; 307,525.65 200,232,533 [7.533.32] 200,232,533 BE7.541.69
Za33e 00U z,028 525,07 i 2,028 525,07 .00z, 75005 [25,775.01] 2,002, 75005 1405275 53
ZEIB10RICS 148733360 P 1487,323.60 1462,171.44 [26,662.16] 1462 171.44 B01,654.92
FE2FAITIA 404,763.70 i 404 763.70 404,187.50 (57620 404,187 .50 338,032.08
FEZ4B0A07 Z00,394.28 F 200,394.58 199,507 49 [357.39) 199,507.49 163,357.40
JErAgHAES 3.404 33126 i F.404. 33126 3,319, 76638 [B4.564.30] 3,319,766.35 3.380977.22
F9538RAEE 1,258,090.97 ; 1,.258,090.97 1.273,976.29 [14.11%.62] 1.273,976.29 B96,449.24
39530REEY 1130,421.23 i 113032123 1.093,392.28 [27.022.05] 1.093,392.28 B13,769.26
39530WEHE Ev4.7 3445 P Ev4. 73445 E4E302.18 [ZEAZE.27] B4, 305,18 452,101,710
FaBzEwWHFE 2,992, 262.31 i Z,092.882.0 2,895,206.82 [87.656.4%) 2,895,205.82 2,030,299.24
33539GAA0 444,552 62 ; 444552 62 42654343 [13,003.13] 426,543.43 33735497
HEIPHCD B49,132.05 i E43,132.05 £43,005.64 [34.21] £49,008.64 B0Z924.04
ANEIPHUD BEZ,001.2% ; EEZ,001.28 B4%,820.90 [3120.38] E4%,820.90 754,959.26
HNEIFTIGE FREFTE i Z122. 5162 Z13,7 7457 [3.037.05] ZNATTHGT 1557,325.42
HEIPEU0 1,035 747 40 P 1,025, 74740 1,05E,135.74 [20,E02.55] 1,05E,135.74 BE1G20.04
HNEIPTIZ 126,007.27 i 126,007.27 122,631.08 [Z275.21] 122,631.06 9665994
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ANNUAL STATEMENT FOR THE YEAR 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

19.43




ANNUAL STATEMENT FOR THE YEAR 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 4 : j ! ;
: 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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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
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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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ANNUAL STATEMENT FOR THE YEAR 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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Amortized Cost

Amortized Cost

biefare Cumulative Projected Cash Recognized Amortized Cost :
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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Amortized Cost

Amortized Cost

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

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

072008 1963,634.93 [49,516.92] 1.914,117.95 1,904, 440,30 [9.677.65) 1,904, 440.30 1197 167.12
1248MERES 220,336.10 [16,561.85)] 203,774.25 150,341.12 [53,433.13) 150,341.12 129,009.18
124 8MERGY E7,036.21 30183 76,054 .62 E1312.23 [14,242.39) B1812.23 B8z
124 8MGAJ3 28.877.25 [BE4.4E) 28,262.79 2824963 [3.18) 28,249.63 28,566,232
1248RHADA 207,2:39.90 2815112 235,291.02 201,329.81 [34,061.21) 201,329.81 12,603.89
124 38N AED 3,264,534 [3.6TE.A7T) 4,587 .37 284,168.08 [30,413.29) 294,168,028 22712226
12544 B3 173,604.51 [G7.634.29) 15,870.12 115,968.80 [1.32) 115,968.80 169,083,223
12BETAMF4 TIETZEE 2812133 107,793.599 103,6E63.62 SEAED 10866362 121121.24
1ZEZIEAK] 279765 108115 387870 104082 [2.837.88) 104082 324185
1ZEZIEALY h28.20 1500939 ET73.24 8375 [B95.419) 8375 192.86
1ZE3EFPALS 108459 [31.35) 1053.24 13.03 [934.21) 19.03 1.081.86
1ZEEEHABD 291,010.99 [99,860.10] 131,160,849 17374287 [17.412.02) 17374287 189,430.15
1ZEETOHGE 106543713 - 106843713 1,068,509.40 TEET 1068,209.40 115207725
1ZEETOTIZ 18,522 45 [E40.74) 1788172 17,144 BE [737.06) 17,144 BB 15,102,560
1ZEETOW T T13.567.40 [18,000.432] 00,566 52 E83,269.36 [17.287.5E)] E33,269.36 A0E.547.03
1ZEETFE.JZ AT AT 79,391.458 466, BE2 82 J98.882.28 [77.980.54] 398.882.28 206, 899.47
1ZEETG402 1914.31 294.13 2.208.44 2.209.21 077 2.209.21 2.TE3.26
12EETGMED 2083,323.04 [32,86817) 2050464 87 204673951 [3.726.38) 2046, 73951 1130,269.41
1ZEETGREZ A7EE35.12 [B3.475.53) 913,369.53 A02,602.96 [10,75E.57) 903,602 96 B22E18.71
12EETGRWE 126, 700.05 [9.138.90) 116,501.15 N2,897.07 [3.604.08)] 12,897.07 33,316.40
1ZEETESZ0 1539,024.67 [CEREEREY] 14639,985.13 1.463,724 61 [E.2E0.52) 1463, 72461 838,604.56
1ZEETEWFE 1060,792.71 [7E,77a.02] 924,013.63 338, 70415 [45,309.42) 938, 704.15 A7 3IE3.25
1ZEEEAIGE B13,77337 [29,306.50] 72446687 TO7 36642 [17.101.45)] TO7, 36642 20617552
1ZEERA4ES 173,181,785 [87,497.08) 1,035,584 63 1,085,524.53 - 1,085,584 63 BFE27a1
1ZEEEALY] 2B 73377 166054 28,294,561 2842258 2795 28,422 56 45,938.83
1ZEEEACEE 37174409 (11,287 44) 360,366 .65 360,366.65 - 360,366 5 2E8.595.59
1ZEERACZE 4E1514.55 [1r.831.21) 44368334 424 336,88 [19,346.4E) 424, 336,88 244, 027.86
1ZEERAEYS 1,235,635.99 [79,005.91] 1,166,530.02 112168822 [34.941.88) 112158822 EEE,244.5E
12ZEERAGWS 108, 735.86 [B.532.02) 100,267 .84 93,013,748 [2.244.08) 93,013,748 53,960.00
1ZEESAPFE 24,610,655 - 34,E10.55 33,718,236 [B95.19] F3,715.36 24, 74962
1ZEESANFT TE3E40.11 [13,010.78) TP0E29.33 TE4,084.31 [B.545.02) TE4034.31 413,174.97
1ZEEEEALT 27.658.30 780565 35,493.92 38,7760 282.03 35,7760 44 37357
1ZEEEEBTT E.292.480.45 [262,960.05] E029.511.41 5,457, 795.45 [671,715.95] 5457 75,45 3.180,219.62
1ZEEEBE 33 2830896714 - 2.830,867.14 268487497 [145,332.17) Z684.874.97 141332494
1ZEEI4M4E 25424290 - 264,242.90 239.411.23 [14,83167) 239,411.23 13,213.52
1ZEEIFKRZ AT041.23 [1,191.43) 35,849.80 35,8804 3061 35,8804 2700424
1ZEEIFF 23 261,960.94 [3,20257) 248, 7337 15140218 [97,366.19) 161,402.18 211,030,432
12ZEEIFF 3 43,493,868 26,8075 74,2070 T4, 377.85 T84 T4, 377.05 FAV. 38092
1ZEEIFYDZ 128 612.03 [757I0ET) 121,041.26 118,511.48 [2,529.88) 18,511.42 106,225,968
1ZEEIFWE2 13097273 [1E21.97] 129,360, 76 128,448,732 [902.03) 12844373 87 EE3.44
1ZEEIGKHZ 1694, 207.08 [33.426.70) 1660, 780.38 1653.5911.20 [B.269.18) 1ER3.911.20 83,006,238
1ZEEIGRME R EEEERG] [69,708.89) E33,173.42 B3, 739,30 [2.440.12) E36,739.30 32276442
12EEIGROE 1887 70226 [195,761.21) 1691946 45 1,691,952.69 7.4 1,691,952 69 24706420
[FEEELE 7185814 - 7126214 £3.562.02 [2,306.12) E3.552.02 a747EE
12EEIGURD 513, 7234.65 - 512,734 E5 49544284 [23,290.21) 49544204 286,295.56
144542 0B5 45285441 [5.094.20) 447, 760.21 JEITEE (G, 142.99) FEICES 427194 57
1TITGMEE 3.552,965.45 [202,750.54) 3,350,214.91 3,350,214.91 - 3,360,214.91 3430877
1T3TGPE2 257930452 [E73,194.63) 1,90€,109,23 1,806,109.90 0.0 1,90E,109,30 1,707 B91.50
1TI07GEY D4 E25.931.04 [7631.78) ET3.239.26 ETE.239.26 - ET2.239.26 ETA516.32
[EEEISEIEE] 1,220,291.13 [36,808.73) 1183 482 46 1,003,809.45 [1I72E720) 1,009,209.45 243312,
TTHOUAER 4,323.00 [2.342.82) 1,886,128 414.20 (1571348 414,20 318150
1T ACT 19514824 3755410 23270234 184 426,74 [48,275.60) 154 426,74 13007883
THETAHE 14773745 [17.664.95) 130,072.50 112.327.02 [17.745.45) 112.327.02 119,726,233
2ER40VIFT 445,029.34 138,974.78 BET.004.12 BE3TIET [3.27245) BE3TIET 120,336.00
2ERA40YLITO 17169343 47 BRS.24 219,352,723 21695043 [2.402.30) 216,950.473 113,503.06
22B4HNETE 163,068.20 E9,318.56 238,386 76 223EE1ED [14,836.13) 2E3ER1ED 135,226,732
2EE4INFLE A04,443.50 [12411.75) 432 031,75 43203175 - 482031.75 22620378
225410401 134,083.80 127, 7TR0.05 2E1,843.85 25805788 [3.785.97) 258,067 .88 125,050,368
22B4I0F K3 4774029 [10,961.51) 36, TRE.TE 3677730 [9.43] 3677730 3289433
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Amortized Cost

Amortized Cost

biefare Cumulative Projected Cash Recognized Amortized Cost :
Bl Cumulative Adjustment Hefare Flow oTTl sfter OTTI RaliFe
) aTTI
Adjustment
22h0LIRS 3 9264904 | % ThE0LT4 162,200 88 16159792 | £ [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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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Amortized Cost

Amortized Cost

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

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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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL
Is the reporting entity a member of an Insurance Holding Company System consisting of two or more affiliated persons, one or more of which
is an insurer? Yes [ X1 No[ ]
If yes, did the reporting entity register and file with its domiciliary State Insurance Commissioner, Director or Superintendent, or with
such regulatory official of the state of domicile of the principal insurer in the Holding Company System, a registration statement
providing disclosure substantially similar to the standards adopted by the National Association of Insurance Commissioners (NAIC) in
its Model Insurance Holding Company System Regulatory Act and model regulations pertaining thereto, or is the reporting entity
subject to standards and disclosure requirements substantially similar to those required by such Act and regulations? . Yes [ X1 No [ NAL ]
State Regulating? Connecticut
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[ 1 No[ X]
If yes, date of change:
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 [ X1 No [ NAT 1]
Have all of the recommendations within the latest financial examination report been complied with? Yes [ X1 No [ NAT 1]
During the period covered by this statement, did any agent, broker, sales representative, non-affiliated sales/service organization or any
combination thereof under common control (other than salaried employees of the reporting entity), receive credit or commissions for or
control a substantial part (more than 20 percent of any major line of business measured on direct premiums) of:
4.11 sales of new business? Yes [ ] No[X]
4.12 renewals? Yes [ ] No[X]
During the period covered by this statement, did any sales/service organization owned in whole or in part by the reporting entity or an affiliate,
receive credit or commissions for or control a substantial part (more than 20 percent of any major line of business measured on direct
premiums) of:
4.21 sales of new business? Yes [ ] No[X]
4.22 renewals? Yes [ ] No[X]
Has the reporting entity been a party to a merger or consolidation during the period covered by this statement? Yes[ 1 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
Has the 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:
Does any foreign (non-United States) person or entity directly or indirectly control 10% or more of the reporting entity? Yes[ 1 No[ X]
If yes,

7.21 State the percentage of foreign control;

7.22 State the nationality(s) of the foreign person(s) or entity(s) or if the entity is a mutual or reciprocal, the nationality of its manager or
attorney-in-fact; and identify the type of entity(s) (e.g., individual, corporation or government, manager or attorney in fact).

1 2
Nationality Type of Entity
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

8.1 Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board? Yes[ ] No[X]
8.2 Ifresponse to 8.1 is yes, please identify the name of the bank holding company.

8.3 Is the company affiliated with one or more banks, thrifts or securities firms? Yes [ X] No[ ]
8.4 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 .|

9.  What is the name and address of the independent certified public accountant or accounting firm retained to conduct the annual audit?
KPMG, LLC, One Financial Plaza, Hartford, CT 06103
10.1 Has the insurer been granted any exemptions to the prohibited non-audit services provided by the certified independent public accountant
requirements as allowed in Section 7H of the Annual Financial Reporting Model Regulation (Model Audit Rule), or substantially similar state
law or regulation? Yes[ 1 No[X]
10.2 If the response to 10.1 is yes, provide information related to this exemption:

10.3 Has the insurer been granted any exemptions related to the other requirements of the Annual Financial Reporting Model Regulation as
allowed for in Section 17A of the Model Regulation, or substantially similar state law or regulation? Yes[ 1 No[X]
10.4 If the response to 10.3 is yes, provide information related to this exemption:

10.5 Has the reporting entity established an Audit Committee in compliance with the domiciliary state insurance laws? ... Yes [ X1 No[ 1 NA[ ]
10.6 If the response to 10.5 is no or n/a, please explain

11.  What is the name, address and affiliation (officer/employee of the reporting entity or actuary/consultant associated with an actuarial consulting
firm) of the individual providing the statement of actuarial opinion/certification?
Isadore Jermyn, FIA, MAAA, Senior Vice President and Actuary, 1295 State Street, Springfield, MA 01111
12.1  Does the reporting entity own any securities of a real estate holding company or otherwise hold real estate indirectly? Yes [ X] No[ ]
12.11 Name of real estate holding company _.__ See 12.2

12.12 Number of parcels involved 193
12.13 Total book/adjusted carrying value $ 167,182,882

12.2 If, yes provide explanation:
The company has investments in debt and equity secuities in 193 parcels, which own or hold real estate indirectly. The statement value at
December 31, 2012 of debt and equity were $165,330,815 and $1,852,067 respectively.
13.  FOR UNITED STATES BRANCHES OF ALIEN REPORTING ENTITIES ONLY:

13.1  What changes have been made during the year in the United States manager or the United States trustees of the reporting entity?

13.2 Does this statement contain all business transacted for the reporting entity through its United States Branch on risks wherever located? Yes[ 1 No[ ]
13.3 Have there been any changes made to any of the trust indentures during the year? Yes[ 1 No[ ]
13.4 If answer to (13.3) is yes, has the domiciliary or entry state approved the changes? Yes[ 1 No[ T NAT 1]
14.1  Are the senior officers (principal executive officer, principal financial officer, principal accounting officer or controller, or persons performing

similar functions) of the reporting entity subject to a code of ethics, which includes the following standards? Yes [ X] No[ 1]

(a) Honest and ethical conduct, including the ethical handling of actual or apparent conflicts of interest between personal and professional
relationships;
(b) Full, fair, agcurate, timely and understandable disclosure in the periodic reports required to be filed by the reporting entity;
(c) Compliance with applicable governmental laws, rules and regulations;
(d) The prompt internal reporting of violations to an appropriate person or persons identified in the code; and
(e) Accountability for adherence to the code.
14.11 If the response to 14.1 is No, please explain:

14.2 Has the code of ethics for senior managers been amended? Yes[ 1 No[X]
14.21 If the response to 14.2 is yes, provide information related to amendment(s).

14.3 Have any provisions of the code of ethics been waived for any of the specified officers? Yes[ 1 No[X]
14.31 If the response to 14.3 is yes, provide the nature of any waiver(s).
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

15.1 Is the reporting entity the beneficiary of a Letter of Credit that is unrelated to reinsurance where the issuing or confirming bank is not on the

SVO Bank List? Yes[ ] No[X]
15.2 If the response to 15.1 is yes, indicate the American Bankers Association (ABA) Routing Number and the name of the issuing or confirming

bank of the Letter of Credit and describe the circumstances in which the Letter of Credit is triggered.

1 2 3 4
American
Bankers
Association
(ABA) Routing
Number Issuing or Confirming Bank Name Circumstances That Can Trigger the Letter of Credit Amount

BOARD OF DIRECTORS

16. Is the purchase or sale of all investments of the reporting entity passed upon either by the board of directors or a subordinate committee

thereof? Yes [ X] No[ ]
17.  Does the reporting entity keep a complete permanent record of the proceedings of its board of directors and all subordinate committees
thereof? Yes [ X] No[ ]
18. Has the reporting entity an established procedure for disclosure to its board of directors or trustees of any material interest or affiliation on the
part of any of its officers, directors, trustees or responsible employees that is in conflict with the official duties of such person? Yes [ X] No[ ]
FINANCIAL
19. Has this statement been prepared using a basis of accounting other than Statutory Accounting Principles (e.g., Generally Accepted
Accounting Principles)? Yes[ 1 No[X]
20.1 Total amount loaned during the year (inclusive of Separate Accounts, exclusive of policy loans):  20.11 To directors or other officers. $
20.12 To stockholders not officers $
20.13 Trustees, supreme or grand
(Fraternal Only) $
20.2 Total amount of loans outstanding at the end of year (inclusive of Separate Accounts, exclusive of
policy loans): 20.21 To directors or other officers. $
20.22 To stockholders not officers $
20.23 Trustees, supreme or grand
(Fraternal Only) $
21.1  Were any assets reported in this statement subject to a contractual obligation to transfer to another party without the liability for such
obligation being reported in the statement? Yes[ 1 No[X]
21.2 If yes, state the amount thereof at December 31 of the current year: 21.21 Rented from others $
21.22 Borrowed from others $
21.23 Leased from others $
21.24 Other $
22.1 Does this statement include payments for assessments as described in the Annual Statement Instructions other than guaranty fund or
guaranty association assessments? Yes[ ] No[X]
22.2 If answer is yes: 22.21 Amount paid as losses or risk adjustment$ ...
22.22 Amount paid as expenses $
22.23 Other amounts paid $
23.1 Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement? Yes [ X] No[ ]
23.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount: $ 0

INVESTMENT

24.01 Were all the stocks, bonds and other securities owned December 31 of current year, over which the reporting entity has exclusive control, in
the actual possession of the reporting entity on said date? (other than securities lending programs addressedin24.03)_ Yes [ ] No[X]

24.02 If no, give full and complete information relating thereto
Certain bonds, stock and short terms are held on our behalf, subject to our full control, at custodial banks.

24.03 For security lending programs, provide a description of the program including value for collateral and amount of loaned securities, and
whether collateral is carried on or off-balance sheet. (an alternative is to reference Note 17 where this information is also provided)
n/a

24.04 Does the Company's security lending program meet the requirements for a conforming program as outlined in the Risk-Based Capital

Instructions? Yes [ ] No[ ] NAT[XI
24.05 If answer to 24.04 is yes, report amount of collateral for conforming programs. $
24.06 If answer to 24.04 is no, report amount of collateral for other programs. $

24.07 Does your securities lending program require 102% (domestic securities) and 105% (foreign securities) from the counterparty at the
outset of the contract? Yes[ ] No[ ] NA[X]

24.08 Does the reporting entity non-admit when the collateral received from the counterparty falls below 100%? Yes[ ] No[ ] NA[X]

24.09 Does the reporting entity or the reporting entity s securities lending agent utilize the Master Securities lending Agreement (MSLA) to
conduct securities lending? Yes[ 1 No[ ] NA[X]
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

For the reporting entity’s security lending program state the amount of the following as December 31 of the current year:

24.101 Total fair value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2. $
24.102 Total book adjusted/carrying value of reinvested collateral assets reported on Schedule DL, Parts 1 and 2 $
24.103 Total payable for securities lending reported on the liability page. $

Were any of the stocks, bonds or other assets of the reporting entity owned at December 31 of the current year not exclusively under the
control of the reporting entity, or has the reporting entity sold or transferred any assets subject to a put option contract that is currently in
force? (Exclude securities subject to Interrogatory 21.1 and 24.03). Yes [ X] No[ ]

If yes, state the amount thereof at December 31 of the current year: 25.21 Subject to repurchase agreements
25.22 Subject to reverse repurchase agreements __.
25.23 Subject to dollar repurchase agreements
25.24 Subject to reverse dollar repurchase agreements _______
25.25 Pledged as collateral
25.26 Placed under option agreements
25.27 Letter stock or other securities restricted as to sale _.

25.28 On deposit with state or other regulatory body _________. $ .
25.29 Other $
For category (25.27) provide the following:
1 2 3
Nature of Restriction Description Amount
Restricted by contractual agreement Various 14,190,574
Does the reporting entity have any hedging transactions reported on Schedule DB? Yes [ X] No[ ]
If yes, has a comprehensive description of the hedging program been made available to the domiciliary state? Yes [ X] No[ 1 NAT[ ]

If no, attach a description with this statement.

Were any preferred stocks or bonds owned as of December 31 of the current year mandatorily convertible into equity, or, at the option of the
issuer, convertible into equity? Yes [ X] No[ ]

If yes, state the amount thereof at December 31 of the current year. $ 8,666,851

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, Il - General Examination Considerations, F.
Outsourcing of Critical Functions, Custodial or Safekeeping Agreements of the NAIC Financial Condition Examiners Handbook? . Yes [ X1 No[ ]

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

1 2
Name of Custodian(s) Custodian's Address
JP Chase Manhattan Bank 1 Chase Manhattan Plaza, 19th Floor, New York, NY 10005
Citibank, N.A. 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 28.01 during the currentyear? Yes [ ] No[X]

If yes, give full and complete 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 brokers/dealers that have access to the investment accounts,
handle securities and have authority to make investments on behalf of the reporting entity:

1 2 3
Central Registration
Depository Number(s) Name Address
#106006 .. Babson Capital Management, LLC 1500 Main Street, Springfield, MA 01115
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

Does the reporting entity have any diversified mutual funds reported in Schedule D, Part 2 (diversified according to the Securities and

Exchange Commission (SEC) in the Investment Company Act of 1940 [Section 5(b)(1)])? Yes[ ] No[X]
If yes, complete the following schedule:
1 2 3
Book/Adjusted
CUSIP # Name of Mutual Fund Carrying Value
29.2999 - Total
For each mutual fund listed in the table above, complete the following schedule:
1 2 3 4
Amount of Mutual
Fund's Book/Adjusted
Carrying Value
Name of Significant Holding of the Attributable to the Date of
Name of Mutual Fund (from above table) Mutual Fund Holding Valuation

Provide the following information for all short-term and long-term bonds and all preferred stocks. Do not substitute amortized value or

statement value for fair value.

1 2 3
Excess of Statement
over Fair Value (-), or
Statement (Admitted) Fair Value over
Value Fair Value Statement (+)

30.1 Bonds 5,089,206,538 ..5,524,848,013 | 435,641,475

30.2 Preferred stocks 23,787,011 _.21,614,221 | 3,827,210

30.3 Totals 5,112,993,549 5,552,462,234 439,468,685
Describe the sources or methods utilized in determining the fair values:
The Fair Value of securities is obtained using quoted market prices when available. If not available, estimated fair value is based on values

provided by other third-party organizations. If values provided by other third-party organizations are unavailable, fair value is estimated using

internal models by discounting future cash flows using observable current market rates applicable to yield, credit quality and maturity of the

investment or using quoted market values for comparable investments. Internal inputs used in the determination of fair value include

estimated prepayment speeds, default rates, discount rates and collateral values, among others. Structure Characteristics and results of

cash flow priority are also considered.
Was the rate used to calculate fair value determined by a broker or custodian for any of the securities in Schedule D? Yes [ X] No[ ]
If the answer to 31.1 is yes, does the reporting entity have a copy of the broker’s or custodian’s pricing policy (hard copy or electronic copy) for

all brokers or custodians used as a pricing source? Yes [ X] No[ ]
If the answer to 31.2 is no, describe the reporting entity’s process for determining a reliable pricing source for purposes of disclosure of fair

value for Schedule D:

Have all the filing requirements of the Purposes and Procedures Manual of the NAIC Securities Valuation Office been followed? Yes [ ] No[X]

If no, list exceptions:
At 12/31/2012, 25 issues for 18 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 $6,077,294 or 0.13% of all assets.
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

Amount of payments to trade associations, service organizations and statistical or rating bureaus, if any?

List the name of the organization and the amount paid if any such payment represented 25% or more of the total payments to trade associations,
service organizations and statistical or rating bureaus during the period covered by this statement.

OTHER

140,837

1
Name

2
Amount Paid

American Council of Life Insurers (ACLI)

91,939

Amount of payments for legal expenses, if any?

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payments for legal expenses

during the period covered by this statement.

Name

2
Amount Paid

Amount of payments for expenditures in connection with matters before legislative bodies, officers or departments of government, if any?

List the name of the firm and the amount paid if any such payment represented 25% or more of the total payment expenditures in

connection with matters before legislative bodies, officers or departments of government during the period covered by this statement.

1
Name

2
Amount Paid

20.5

352,337

101,959
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

PART 2 - LIFE INTERROGATORIES

Does the reporting entity have any direct Medicare Supplement Insurance in force? Yes [ 1 No[X]
If yes, indicate premium earned on U.S. business only $
What portion of Item (1.2) is not reported on the Medicare Supplement Insurance Experience Exhibit? $
1.31 Reason for excluding:
Indicate amount of earned premium attributable to Canadian and/or Other Alien not included in ltem (1.2) above. $
Indicate total incurred claims on all Medicare Supplement insurance. $
Individual policies: Most current three years:
1.61 Total premium earned $
1.62 Total incurred claims $
1.63 Number of covered lives
All years prior to most current three years
1.64 Total premium earned $
1.65 Total incurred claims $
1.66 Number of covered lives
Group policies: Most current three years:
1.71 Total premium earned $
1.72 Total incurred claims $
1.73 Number of covered lives
All years prior to most current three years
1.74 Total premium earned $
1.75 Total incurred claims $
1.76 Number of covered lives
Health Test:
1 2
Current Year Prior Year
2.1 Premium Numerator
2.2 Premium Denominator 383,644,792 389,021,905
2.3 Premium Ratio (2.1/2.2) 0.000 0.000
2.4 Reserve Numerator
2.5 Reserve Denominator 4,922,907,221 . 4,926,150,700
2.6 Reserve Ratio (2.4/2.5) 0.000 0.000
Does this reporting entity have Separate Accounts? Yes [ X] No[ ]
If yes, has a Separate Accounts Statement been filed with this Department? Yes [ X 1 No [ 1 N/A[
What portion of capital and surplus funds of the reporting entity covered by assets in the Separate Accounts statement, is not currently
distributable from the Separate Accounts to the general account for use by the general account? $ 6,315,760
State the authority under which Separate Accounts are maintained:
Connecticut General Statutes, Section 33a-433 and 33a-459
Was any of the reporting entity's Separate Accounts business reinsured as of December 31? Yes[ 1 No[X]
Has the reporting entity assumed by reinsurance any Separate Accounts business as of December 317 Yes[ ] No[X]
If the reporting entity has assumed Separate Accounts business, how much, if any, reinsurance assumed receivable for reinsurance of Separate
Accounts reserve expense allowances is included as a negative amount in the liability for “Transfers to Separate Accounts due or accrued
(net)"?
Are personnel or facilities of this reporting entity used by another entity or entities or are personnel or facilities of another entity or entities used
by this reporting entity (except for activities such as administration of jointly underwritten group contracts and joint mortality or morbidity
studies)? Yes [ X] No[ ]
Net reimbursement of such expenses between reporting entities:
4.21 Paid $ 58,817,995
4.22 Received $
Does the reporting entity write any guaranteed interest contracts? Yes[ 1 No[ X]
If yes, what amount pertaining to these lines is included in:
5.21 Page 3, Line 1 $
5.22 Page 4, Line 1 $
FOR STOCK REPORTING ENTITIES ONLY:
Total amount paid in by stockholders as surplus funds since organization of the reporting entity: $ 450,276,208
Total dividends paid stockholders since organization of the reporting entity:
7.11 Cash $
7.12 Stock $
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

GENERAL INTERROGATORIES

8.1 Does the company reinsure any Workers’ Compensation Carve-Out business defined as: Yes[ 1 No[ X]
Reinsurance (including retrocessional reinsurance) assumed by life and health insurers of medical, wage loss and death
benefits of the occupational illness and accident exposures, but not the employers liability exposures, of business
originally written as workers’ compensation insurance.
8.2 If yes, has the reporting entity completed the Workers’ Compensation Carve-Out Supplement to the Annual Statement? . Yes[ 1 No[ ]
8.3 If 8.1is yes, the amounts of earned premiums and claims incurred in this statement are:
1 2 3
Reinsurance Reinsurance Net
Assumed Ceded Retained
8.31 Earned premium
8.32 Paid claims
8.33 Claim liability and reserve (beginning of year)
8.34 Claim liability and reserve (end of year)
8.35 Incurred claims
8.4 If reinsurance assumed included amounts with attachment points below $1,000,000, the distribution of the amounts reported in Lines 8.31 and
8.34 for Column (1) are:
1 2
Attachment Earned Claim Liability
Point Premium and Reserve
8.41 <$25,000
8.42 $25,000 - 99,999
8.43 $100,000 - 249,999
8.44 $250,000 - 999,999
8.45 $1,000,000 or more
8.5 What portion of earned premium reported in 8.31, Column 1 was assumed from pools? $
9.1 Does the company have variable annuities with guaranteed benefits? Yes [ X] No[ ]
9.2 1f9.1is yes, complete the following table for each type of guaranteed benefit.
Type 3 4 5 6 7 8 9
1 2 Waiting
Guaranteed Guaranteed Period Account Value Total Related Gross Amount Location of Portion Reinsurance
Death Benefit Living Benefit Remaining | Related to Col. 3| Account Values of Reserve Reserve Reinsured | Reserve Credit
3YR RESET NONE N/A N/A 570,713,269 | ¢ 6,894,434 |Exhibit 5 N/A
ANNUAL RATCHET NONE N/A N/A 39,754,507 | Exhibit 5 N/A
ROP NONE N/A NA 1,009, 106,472 | Exhbiit 5 N/A

10.  For reporting entities having sold annuities to another insurer where the insurer purchasing the annuities has obtained a release of liability from the
claimant (payee) as the result of the purchase of an annuity from the reporting entity only:

10.1

Amount of loss reserves established by these annuities during the current year:

$

10.2 List the name and location of the insurance company purchasing the annuities and the statement value on the purchase date of the annuities.

1

P&C Insurance Company And Location

2
Statement Value
on Purchase Date
of Annuities
(i.e., Present Value)

11.1 Do you act as a custodian for health savings accounts? Yes[ 1 No[ X]
11.2  If yes, please provide the amount of custodial funds held as of the reporting date. $
11.3 Do you act as an administrator for health savings accounts? Yes[ 1 No[ X]
11.4 If yes, please provide the balance of funds administered as of the reporting date. $
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

FIVE-YEAR HISTORICAL DATA

Show amounts in whole dollars only, no cents; show percentages to one decimal place, i.e. 17.6.
Show amounts of life insurance in this exhibit in thousands (OMIT $000)

1 2 3 4 5
2012 2011 2010 2009 2008
Life Insurance in Force
(Exhibit of Life Insurance)
1. Ordinary - whole life and endowment (Line 34, Col.
4) 38,815,664 | 40,765,242 | . 43,144,268 | . 45,670,252 | . 48,855,868
2. Ordinary - term (Line 21, Col. 4, less Line 34, Col.
4) 1,338,451 1472920 | 1,664,038 | 1,870,125 | 2,436,338
3. Credit life (Line 21, Col. 6)
4.  Group, excluding FEGLI/SGLI (Line 21, Col. 9 less
Lines 43 & 44, Col. 4) 2,182 14,304 | 13,602 114,639 [ 115,136
5. Industrial (Line 21, Col. 2)
6. FEGLI/SGLI (Lines 43 &44,Col. 4) |
7. Total (Line 21, Col. 10) 40,266,296 | 42,352,466 | . 44911998 [ 47,655,016 | 51,407,343
New Business Issued
(Exhibit of Life Insurance)
8. Ordinary - whole life and endowment (Line 34, Col.
2) 16,261 11,212 14,741 19,193 339,578
9. Ordinary - term (Line 2, Col. 4, less Line 34, Col. 2) 16,069
10. Credit life (Line 2, Col. 6)
11.  Group (Line 2, Col. 9)
12.  Industrial (Line 2, Col. 2)
13.  Total (Line 2, Col. 10) 16,261 11,212 14,741 19,193 355,647
Premium Income - Lines of Business
(Exhibit 1 - Part 1)
14. Industrial life (Line 20.4, Col. 2)
15.1 Ordinary-life insurance (Line 20.4, Col. 3) .| 102,310,848 107,754,377 122,151,014 141,617,828 170,494,367
15.2 Ordinary-individual annuities (Line 20.4, Col. 4) | 289,313,872 280,008,181 | ! 321,773,356 _..729,010, 156 607,215,436
16 Credit life (group and individual) (Line 20.4, Col. 5)
17.1 Group life insurance (Line 20.4, Col. 6) 1,312,990 [ 1,265,248 | . 1,368,801 [ 1,467,674 | . 1,522,850
17.2 Group annuities (Line 20.4, Col. 7)
18.1 A & H-group (Line 20.4, Col. 8)
18.2 A & H-credit (group and individual) (Line 20.4,
Col. 9)
18.3 A & H-other (Line 20.4, Col. 10)
19. Aggregate of all other lines of business (Line
20.4,Col. 11)
20. Total 392,937,710 | 389,027,806 | 445293170 | 872,005,658 | ] 779,232,654
Balance Sheet (Pages 2 & 3)
21. Total admitted assets excluding Separate Accounts
business (Page 2, Line 26, Col. 3) 6,921,645,207 | | 6,752,642,290 | | 6,558,366,071 | | 6,349,216,359 | . .| 5,875,757,100
22. Total liabilities excluding Separate Accounts
business (Page 3, Line 26) 5,960,805,960 [ 5,822,652,782 | .. 5,721,179,555 | | 5,631,688,223 | . 5,167,983,779
23. Aggregate life reserves (Page 3, Line 1) __________| 5,112,369,982 | 5,102,081,578 | 5,134,742,358 | 5,111,973,969 | . 4,789,187,213
24. Aggregate A & H reserves (Page 3, Line 2)
25. Deposit-type contract funds (Page 3,Line3) .| 58,673,352 [ 30,310,638 [ 25,995,887 | 16,800,979 [ 8,856,667
26. Asset valuation reserve (Page 3, Line 24.01) .| ... 65,160,040 ..45,279,003 11,867,383 | - 17,637,019
27. Capital (Page 3, Lines 29 and 30) 2,500,000 | 2,500,000 | 2,500,000 | 2,500,000 | 2,500,000
28. Surplus (Page 3, Line 37) 958,339,247 | . 927,489,508 | 834,686,516 | 715,028,136 | 705,273,321
Cash Flow (Page 5)
29. Net Cash from Operations (Line 11) 75,674,765 | . 46,880,212 [ ... 146,092,037 | 450,361,841 [ 178,870,646
Risk-Based Capital Analysis
30. Total adjusted capital 1,029,829,383 | ¢ 978,357,978 | .. 867,956,009 | 729,428,173 | _______.725,465,630
31.  Authorized control level risk - based capital ._........|_._.......82535,733 | . 78,209,189 | .. 94,768,481 | 116,323,159 | 100,285,723
Percentage Distribution of Cash, Cash
Equivalents and Invested Assets
(Page 2, Col. 3) (Line No. /Page 2, Line 12, Col. 3)
x 100.0
32. Bonds (Line 1) 67.5 71.3 66.6 63.0 57.7
33. Stocks (Lines 2.1 and 2.2) 3.3 3.0 2.7 2.8 3.7
34. Mortgage loans on real estate(Lines 3.1 and 3.2) ___ 1.3 13.2 14.7 17.2 20.2
35. Real estate (Lines 4.1, 4.2 and 4.3) 0.4 0.4 0.3 0.3 0.2
36. Cash, cash equivalents and short-term investments
(Line 5) 7.4 2.2 6.5 7.4 6.8
37. Contract loans (Line 6) 2.6 2.9 3.0 3.0 3.0
38. Derivatives (Page 2, Line 7) 3.4 3.4 2.3 XXX XXX
39. Other invested assets (Line 8) 3.4 3.5 3.7 3.9 4.5
40. Receivables for securities (Line 9) 0.8 0.0 0.2 0.2 0.0
41. Securities lending reinvested collateral assets (Line
10) XXX XXX
42. Aggregate write-ins for invested assets (Line 11) . 2.3 4.0
43. Cash, cash equivalents and invested assets
(Line 12) 100.0 100.0 100.0 100.0 100.0
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

FIVE-YEAR HISTORICAL DATA

(Continued)
1 2 3 4 5
2012 2011 2010 2009 2008
Investments in Parent, Subsidiaries and
Affiliates
44. Affiliated bonds (Schedule D Summary, Line 12,
Col. 1) 345,519,506 | ! 307,288,835 | . .{ 309,553,057 [ ... 165,562,388 | ... 146,884,475
45.  Affiliated preferred stocks (Schedule D Summary,
Line 18, Col. 1)
46. Affiliated common stocks (Schedule D Summary
Line 24, Col. 1), 196,227,501 | 176,457,255 | 151,967,083 | ... 158,097,935 | ... 193,264,491
47.  Affiliated short-term investments (subtotal included
in Schedule DA Verification, Col. 5, Line 10) ________.
48. Affiliated mortgage loans on real estate
49.  All other affiliated 146,433,159 149,308,115 146,798,434 145,053,716 144,989,048
50. Total of above Lines 44 to 49 688,180,166 | ..__._._..633,054,205 | .. _...608,318,574 [ . 468,714,039 | . . 485,138,014
51. Total Investment in Parent included in Lines 44 to
49 above
Total Nonadmitted and Admitted Assets
52. Total nonadmitted assets (Page 2, Line 28, Col. 2)._ 99,589,301 | . ..87,980,478 | . 130,290,254 | . 166,182,032 | . 160,277,490
53. Total admitted assets (Page 2, Line 28, Col. 3) ___. .8,594,343,893 .8,388,465,820 .8,427,843,165 .8,170,600,995 ...7,539,867,050
Investment Data
54. Net investment income (Exhibit of Net Investment
Income) 341,037,103 | .« 319,376,379 | . 334,743,796 | ... 327,070,128 | ... 296,088,267
55. Realized capital gains (losses) (Page 4, Line 34,
Column 1) 3,764,918 | | (21,980,886)] ... (14,773,995) .| (59,211,814)] | (65,496,774)
56. Unrealized capital gains (losses) (Page 4, Line 38,
Column 1) (20,492,994) 32,309,024 7,733,028 (128,878,957) 91,870,863
57. Total of above Lines 54, 55 and 56 324,309,027 [ ... 329,704,517 [ . 327,702,869 [ ... 138,979,358 | ... .322,462,356
Benefits and Reserve Increases (Page 6)
58. Total contract benefits - life (Lines 10, 11, 12, 13, 14|
and 15 Col. 1, minus Lines 10, 11,12, 13, 14 and
15 Cols. 9, 10 and 11) 696,924,469 | 766,863,977 | __.____.736,962,884 [ . 909,608,240 | 1,217,982,738
59. Total contract benefits - A & H (Lines 13 & 14, Cols.
9,10 & 11)
60. Increase in life reserves - other than group and
annuities (Line 19, Cols. 2 and 3 ) 8,834,562 | | (8,507,040)| . 26,867,617 [ 24,379,063 [ 78,789,202
61. Increase in A & H reserves (Line 19, Cols. 9, 10 &
11)
62. Dividends to policyholders (Line 30, Col. 1)
Operating Percentages
63. Insurance expense percent (Page 6, Col. 1, Lines
21, 22 & 23, less Line 6)/(Page 6, Col. 1, Line 1
plus Exhibit 7, Col. 2, Line 2) x 100.0 13.4 14.9 14.4 10.3 11.6
64. Lapse percent (ordinary only) [(Exhibit of Life
Insurance, Col. 4, Lines 14 & 15) / 1/2 (Exhibit of
Life Insurance, Col. 4, Lines 1 & 21)] x 100.0 ... 4.0 4.8 5.1 6.5 6.1
65. A & H loss percent (Schedule H, Part 1, Lines 5 and
6, Col. 2)
66. A & H cost containment percent (Schedule H, Pt. 1,
Line 4, Col. 2)
67. A & H expense percent excluding cost containment
expenses (Schedule H, Pt. 1, Line 10, Col. 2)
A & H Claim Reserve Adequacy
68. Incurred losses on prior years’ claims - group health
(Schedule H, Part 3, Line 3.1 Col. 2)
69. Prior years’ claim liability and reserve - group health
(Schedule H, Part 3, Line 3.2 Col. 2)
70. Incurred losses on prior years’ claims-health other
than group (Schedule H, Part 3, Line 3.1 Col. 1
less Col. 2)
71. Prior years’ claim liability and reserve-health other
than group (Schedule H, Part 3, Line 3.2 Col. 1
less Col. 2)
Net Gains From Operations After Federal
Income Taxes by Lines of Business (Page 6,
Line 33)
72. Industrial life (Col. 2)
73.  Ordinary - life (Col. 3) 28,629,590 ..74,032,059 ...52,451,339 ..60,311,510 ..19,691,554
74. Ordinary - individual annuities (Col. 4) 57,781,388 ..34,354,815 ...34,624,593 ...29,914,715 (36,547,193)
75.  Ordinary-supplementary contracts (Col. 5) .| 1,126,561 | 1,221,843 | 700,332 | 724222 | | 644,722
76. Credit life (Col. 6)
77. Group life (Col. 7) 3,065,871 | .. 2,979,008 | ... 2,710,526 | ... 2,525,337 | . 1,295,670
78. Group annuities (Col. 8)
79. A & H-group (Col. 9)
80. A & H-credit (Col. 10)
81. A & H-other (Col. 11)
82. Aggregate of all other lines of business (Col. 12) __
83. Total (Col. 1) 90,603,410 112,587,725 90,486,790 93,475,784 (14,915,247)
NOTE: If a party to a merger, have the two most recent years of this exhibit been restated due to a merger in compliance with the disclosure
requirements of SSAP No. 3, Accounting Changes and Correction of Errors? Yes [ ] No [ 1

If no, please explain:
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company
DIRECT BUSINESS IN THE STATE OF Grand Total

DURING THE YEAR 2012

NAIC Group Code 0435 LIFE INSURANCE NAIC Company Code 93432
1 2 3 4 5
DIRECT PREMIUMS Credit Life (Group
AND ANNUITY CONSIDERATIONS Ordinary and Individual) Group Industrial Total
1.  Life insurance 243,293,766 1,429,411 244,723,177
2. Annuity considerations 289,313,872 289,313,872
3. Deposit-type contract funds XXX XXX
4.  Other considerations
5. Totals (Sum of Lines 1 to 4) 532,607,638 1,429,411 534,037,049
DIRECT DIVIDENDS TO POLICYHOLDERS
Life insurance:
6.1 Paid in cash or left on deposit
6.2 Applied to pay renewal premiums
6.3 Applied to provide paid-up additions or shorten the
endowment or premium-paying period
6.4 Other
6.5 Totals (Sum of Lines 6.1 to 6.4)
Annuities:
7.1 Paid in cash or left on deposit
7.2 Applied to provide paid-up annuities
7.3 Other
7.4 Totals (Sum of Lines 7.1 to 7.3)
8. Grand Totals (Lines 6.5 plus 7.4)
DIRECT CLAIMS AND BENEFITS PAID
9. Death benefits 339,129,614 144,982 339,274,596
10. Matured endowments 406,440 406,440
11.  Annuity benefits 98,259,306 98,259,306
12.  Surrender values and withdrawals for life contracts . | 517,078,551 517,078,551
13. Aggregate write-ins for miscellaneous direct claims
and benefits paid
14. All other benefits, except accidentand health | | 811,013 811,013
15. Totals 955,278,484 551,422 955,829,906
DETAILS OF WRITE-INS
1301.
1302.
1303.
1398. Summary of Line 13 from overflow page
1399. Totals (Lines 1301 thru 1303 plus 1398) (Line 13
above)
Credit Life
Ordinary (Group and Individual) Group Industrial Total
DIRECT DEATH 1 2 3 4 5 6 7 8 9 10
BENEFITS AND No. of
MATURED Ind.Pols.
ENDOWMENTS &Gr. No. of
INCURRED No. Amount Certifs. Amount Certifs. Amount No. Amount No. Amount
16. Unpaid December 31, prior
year 104 47,322,377 3 922,272 107 48,244,649
17. Incurred during current year | 1,032 | 328,068,262 5 3,208,881 | | 1,037 | 331,277,143
Settled during current year:
18.1 By paymentinfull | 1,043 | . 339,846,152 | ..ol 2 551,422 | | 1,045 | . 340,397,574
18.2 By payment on
compromised claims 1 94,475 1 94,475
18.3 Totalspaid .| 1,044 | . 339,940,627 | . | 2 561,422 | |l 1,046 | 340,492,049
18.4 Reduction by compromise __.
18.5 Amount rejected
18.6 Total settlements | 1,044 | 339,940,627 | . | 2 561,422 | |l 1,046 | 340,492,049
19. Unpaid Dec. 31, current
year (16+17-18.6) 92 35,450,012 6 3,579,731 98 39,029,743
No. of
POLICY EXHIBIT Policies
20. In force December 31, prior
vear .| 124,744 | 42,238,161,395 (a) 17 114,304,139 124,761 | 42,352,465,534
21. Issued during year 16,260,860 16,260,860
22. Other changes to in force
(Net) . _(5,470)| (2,100,307,420) (2122614) (| (5,470)| (2,102,430,034)
23. In force December 31 of
current year 119,274 | 40,154,114,835 (a) 17 112,181,525 119,291 | 40,266,296,360
(a) Includes Individual Credit Life Insurance prior year $ ... ,currentyear$
Includes Group Credit Life Insurance Loans less than or equal to 60 months at issue, prioryear $ ... ,currentyear$
Loans greater than 60 months at issue BUT NOT GREATER THAN 120 MONTHS, prioryear $ ... ,currentyear$
ACCIDENT AND HEALTH INSURANCE
1 2 3 4 5
Dividends Paid Or
Direct Premiums Credited On Direct Direct Losses
Direct Premiums Earned Business Direct Losses Paid Incurred
24. Group Policies (b)
24.1 Federal Employees Health Benefits Program
premium (b)
24.2 Credit (Group and Individual)
24.3 Collectively renewable policies (b)
24.4 Medicare Title XVIII exempt from state taxes or fe:
Other Individual Policies:
25.1 Non-cancelable (b)
25.2 Guaranteedrenewable(b) |
25.3 Non-renewable for stated reasons only (b) |
25.4 Other accident only
25.5 All other (b)
25.6 Totals (sum of Lines 25.1 to 25.5)
26. Totals (Lines 24 +24.1 + 24.2 + 24.3 + 24.4 + 25.6)

(b) For health business on indicated lines report: Number of persons insured under PPO managed care products
insured under indemnity only products

24.GT

- and number of persons
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company
EXHIBIT OF LIFE INSURANCE

Industrial Ordinary Credit Life (Group and Individual) Group 10
1 2 3 4 5 6 Number of 9
Number of Individual 7 8
Policies and Group Total
Number of Policies Amount of Insurance (a) Number of Policies Amount of Insurance (a) Certificates Amount of Insurance (a) Policies Certificates Amount of Insurance (a) | Amount of Insurance (a)
1. Inforce end of prior year 124,744 42,238,161 17 249 114,304 42 352,466
2. lIssued during year 16,261 16,261
3. Reinsurance assumed
4. Revived during year 36 14,225 14,225
5. Increased during year (net) 2 1,075 1,075
6. Subtotals, Lines2to 5 38 30,486 1,075 31,560
7. Additions by dividends during year XXX XXX XXX XXX XXX
8. Aggregate write-ins for increases
9. Totals (Lines 1 and 6 to 8) 124,782 42,268,647 17 249 115,379 42,384,026
Deductions during year:
10. Death 660 322,133 XXX 4 2,791 | 324,924
11.  Maturity XXX
12. Disability XXX
13. Expiry
14. Surrender 2,145 762,346 762,346
15. Lapse 2,670 903,073 1 406 903,479
16. Conversion 9 3,300 XXX XXX XXX 3,300
17. Decreased (net) 24 123,680 123,680
18. Reinsurance
19. Aggregate write-ins fordecreases ...
20. Totals (Lines 10 to 19) 5,508 2,114,532 5 3,197 2,117,730
21. Inforce end of year (Line 9 minus Line 20) 119,274 40,154,115 17 244 112,182 40,266,296
22. Reinsurance ceded end of year XXX XXX 27,952,728 XXX XXX XXX 1,282 27,954,010
23.  Line 21 minus Line 22 XXX XXX 12,201,387 XXX (b) XXX XXX 110,899 12,312,286
DETAILS OF WRITE-INS
0801.
0802.
0803.
0898. Summary of remaining write-ins for Line 8 from overflow
age.
0899. TF())'IgALS (Lines 0801 thru 0803 plus 0898) (Line 8
above)
1901.
1902.
1903.
1998. Summary of remaining write-ins for Line 19 from overflow|
age.
1999. TF())'IgALS (Lines 1901 thru 1903 plus 1998) (Line 19
above)

(a) Amounts of life insurance in this exhibit shall be shown in thousands (omit 000)
(b)Group $ ;Individual $



ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company
EXHIBIT OF LIFE INSURANCE (Continued)

ADDITIONAL INFORMATION ON INSURANCE IN FORCE END OF YEAR

Industrial Ordinary
3 4
Amount of Insurance
Number of Policies (a)
24. Additions by dividends XXX
25. Other paid-up insurance
26. Debit ordinary insurance
ADDITIONAL INFORMATION ON ORDINARY INSURANCE
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Amount of Insurance Amount of Insurance
Term Insurance Excluding Extended Term Insurance Number of Policies (a) Number of Policies (a)
27. Term policies - decreasing
28. Term policies - other 2,256 633,212
29. Other term insurance - decreasing XXX XXX
30. Other term insurance XXX XXX 705,239
31. Totals (Lines 27 to 30) 2,256 1,338,451
Reconciliation to Lines 2 and 21:
32. Term additions XXX XXX
33. Totals, extended term insurance XXX XXX
34. Totals, whole life and endowment 16,261 117,018 38,815,664
35. Totals (Lines 31 to 34) 16,261 119,274 40,154,115
CLASSIFICATION OF AMOUNT OF INSURANCE (a) BY PARTICIPATING STATUS
Issued During Year In Force End of Year
(Included in Line 2) (Included in Line 21)
1 2 3 4
Non-Participating Participating Non-Participating Participating
36  Industrial
37. Ordinary 16,261 40,154 115 [
38. Credit Life (Group and Individual)
39. Group 112,182
40. Totals (Lines 36 to 39) 16,261 40,266,297
ADDITIONAL INFORMATION ON CREDIT LIFE AND GROUP INSURANCE
Credit Life Group
3 4
ount of Insurance Amount of Insurance
Number of Certificates (a)
41.  Amount of insurance included in Line 2 ceded to lher CQ@arilhiesQl | B | XXX
42.  Number in force end of year if the number under
on a pro-rata basis -l T W .| XXX
43. Federal Employees’ Group Life Insurance included in Line 21
44. Servicemen’s Group Life Insurance included in Line 21
45. Group Permanent Insurance included in Line 21
N
| 46. Amount of additional accidental death benefits in m ‘E% E m ‘ -
BASIgN . CE
47. State basis of calculation of (47.1) decreasing terj i i btection, etc., policies and riders and of (47.2) term insurance on
wife and children under Family, Parent and Chil
471 ... N am
47.2
POLICIES WITH DISABILITY PROVISIONS
Industrial Ordinary Credit Group
1 2 3 4 5 6 7 8
Number of
Number of [ Amount of Insurance [Number of| Amount of Insurance |Number of| Amount of Insurance | Certifi- | Amount of Insurance
Disability Provisions Policies (a) Policies (a) Policies (a) cates (a)
48. Waiverof Premium ..\l 31,923 [ 7,944,360 1 303
49. Disability Income
50. ExtendedBenefits | .l XXX XXX
51. Other
52. Total (b) 31,923 | (b) 7,944,360 (b) 1] (b) 303

(a) Amounts of life insurance in this exhibit shall be shown in thousands (omit 000)
(b) See Paragraph 9 of the Annual Audited Financial Reports in the General section of the annual statement instructions
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company
EXHIBIT OF NUMBER OF POLICIES, CONTRACTS, CERTIFICATES, INCOME
PAYABLE AND ACCOUNT VALUES IN FORCE FOR SUPPLEMENTARY
CONTRACTS, ANNUITIES, ACCIDENT & HEALTH AND OTHER POLICIES

SUPPLEMENTARY CONTRACTS

Ordinary

Group

1 2
Involving Life Not Involving Life
Contingencies Contingencies

3
Involving Life
Contingencies

4
Not Involving Life
Contingencies

o wN =~

® N o

1.
12.

In force end of prior year

149 441

25 150

Issued during year
Reinsurance assumed

Increased during year (net)

Total (Lines 1 to 4)

174 591

Deductions during year:
Decreased (net)

(4) 64

Reinsurance ceded

Totals (Lines 6 and 7)
In force end of year

(4) 64

178 527

Amount on deposit

6,762,296 | (@) .ooo...o 58,673,362

96 189

Income now payable
Amount of income payable

(a) 708,636 | (a) 7,962,065

(a)

(a)

ANNUITIES

Ordinary

Group

1 2
Immediate Deferred

3
Contracts

4
Certificates

o wN =~

© © N>

10.

11.

12.

In force end of prior year

96,089

Issued during year

1,004

Reinsurance assumed

Increased during year (net)
Totals (Lines 1 to 4)

97,093

Deductions during year:

7,307

Decreased (net)
Reinsurance ceded

Totals (Lines 6 and 7)

7,307

In force end of year

89,786

Income now payable:
Amount of income payable

(a) XXX

Deferred fully paid:
Account balance

(@)

Deferred not fully paid:
Account balance

@) 5,797,823

(@)

(@)  4,631,257,023

(@)

ACCIDENT AND HEALTH INSURANCE

Group Credit

Other

1
Certificates

2 3 4
Premiums in Force Policies Premiums in Force

5
Policies

6
Premiums in Force

o r N~

CoOoxNS

In force end of prior year ____

Issued during year
Reinsurance assumed

Increased during year (net) |

Totals (Lines1to4) | |

Deductions during year:
Conversions

oo

!

Decreased (net)

b

Reinsurance ceded | |

Totals (Lines6to8) | |

XXX

In force end of year

(@)

DEPOSIT FUNDS AND DIVIDEND ACCUMULATIONS

1

Deposit Funds

2
Dividend
Accumulations

Contracts

Contracts

o wN =~

® N o

9.
10.

In force end of prior year

Issued during year
Reinsurance assumed

Increased during year (net)

Totals (Lines 1 to 4)

Deductions During Year:
Decreased (net)

Reinsurance ceded

Totals (Lines 6 and 7)
In force end of year

Amount of account balance

(a)

(a)

(a) See Paragraph 9 of the Annual Audited Financial Reports in the General section of the annual statement instructions.
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company
FORM FOR CALCULATING THE INTEREST MAINTENANCE RESERVE

INTEREST MAINTENANCE RESERVE

1

Amount
1. Reserve as of December 31, Prior Year 36,137,139
2. Current year's realized pre-tax capital gains/(losses) of § .- 112,666,203 transferred into the reserve net of taxes of $§ (31,567,072) | 81,099,132
3. Adjustment for current year’s liability gains/(losses) released from the reserve
4. Balance before reduction for amount transferred to Summary of Operations (Line 1 + Line 2 + Line 3) 117,236,271
5. Current year's amortization released to Summary of Operations (Amortization, Line 1, Column 4) 14,356,265
6. Reserve as of December 31, current year (Line 4 minus Line 5) 102,880,006
AMORTIZATION
1 2 3 4
Current Year's Adjustment for Current
Realized Capital Year’s Liability Balance Before
Reserve as of Gains/(Losses) Gains/(Losses) Reduction for Current
December 31, Transferred into the Released From Year's Amortization
Year of Amortization Prior Year Reserve Net of Taxes the Reserve (Cols. 1+2+3)
1. 2012 (4,689,551)] 19,045,817 14,356,265
2. 2013 (4,420,863)| 4,206,656 (214,207)
3. 2014 (3,784,282)| 3,203,756 (580,476)
4. 2015 (2,817,439)| 2,901,711 84,272
5. 2016 (1,102,416)| 2,618,977 1,516,560
6. 2017 604,285 [ 2,240,857 2,845,142
7. 2018 1,731,689 | 2,027,936 3,759,625
8. 2019 2,504,703 | 1,966,981 4,561,683
9. 2020 3,026,255 | 1,819,599 4,845,854
10. 2021 2,865,013 | 1,748,174 4,613,187
11. 2022 2,624,262 | 1,639,601 4,263,862
12. 2023 2,782,999 | 1,629,899 4,412,898
13. 2024 2,984,953 | 1,669,109 4,654,062
14. 2025 3,027,734 ( 1,716,235 4,743,970
15. 2026 3,051,764 | 1,834,802 4,886,566
16. 2027 3,179,338 [ 1,829,282 5,008,620
17. 2028 3,266,862 | 1,964,798 5,231,660
18. 2029 3,500,014 | 2,018,431 5,518,446
19. 2030 3,868,818 2,162,158 6,030,976
20. 2031 4,123,864 | 2,223,982 6,347,846
21. 2032 3,760,497 [ 2,367,161 6,127,658
22. 2033 2,965,568 | 2,414,383 5,379,951
23. 2034 2,037,047 [ 2,398,272 4,435,320
24, 2035 1,033,340 | 2,373,971 3,407,311
25. 2036 173915 2,431,845 2,605,760
26. 2037 (124,328)( 2,399,353 2,275,025
27. 2038 (114,205)] 2,177,667 2,063,462
28. 2039 (67,258) 1,725,698 1,658,441
29. 2040 24,579 1,273,730 1,298,308
30. 2041 29,931 821,761 851,692
31. 2042 and Later 246,529 246,529
32. Total (Lines 1 to 31) 36,137,139 81,099,132 117,236,271
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

ASSET VALUATION RESERVE

Default Component Equity Component
1 2 3 4 5 6 7
Real Estate and
Other Than Total Other Invested Total Total Amount
Mortgage Loans Mortgage Loans (Cols. 1+2) Common Stock Assets (Cols. 4 +5) (Cols. 3 + 6)

1. Reserve as of December 31, prior year 12,019,846 | ... 5,600,076 | ... 17,619,922 | 1,246,987 | ... 26,412,093 | ... 27,659,080 | 45,279,002

2. Realized capital gains/(losses) net of taxes - General Account 7,045,264 | .. 3,533,668 [ .. ... 10,578,932 818,955 (5,929,741) | (5,110,786)} ... 5,468,146

3. Realized capital gains/(losses) net of taxes - Separate Accounts

4. Unrealized capital gains/(losses) net of deferred taxes - General Account 1,248,872 | (1,971,955) (723,083) (1,080,839) 90,508 (990,331) (1,713,414)

5. Unrealized capital gains/(losses) net of deferred taxes - Separate Accounts

6. Capital gains credited/(losses charged) to contract benefits, payments or reserves

7. Basic contribution 11,377,913 1,736,176 13,114,089 1,969,347 1,969,347 15,083,436

8. Accumulated balances (Lines 1 through 5 -6 + 7) 31,601,895 | 8,897,965 | 40,589,860 | . 985,103 | . 22,542,208 | . 23,527,310 | 64,117,171

9. Maximum reserve 51,134,789 [ 5,181,726 | ... 56,316,515 | ... 1,022,561 | ... 32,208,436 | ....33,230,997 | 89,547,512
10. Reserve objective 35,529,106 3,266,361 38,795,467 1,022,561 29,513,489 30,536,050 69,331,517
11. 20% of (Line 10 - Line 8) 767,442 (1,126,321) (358,879) 7,492 1,394,256 1,401,748 1,042,869
12.  Balance before transfers (Lines 8 + 11) 32,459,337 | 7,771,644 | 40,230,982 992,594 23,936,464 | 24,929,058 | 65,160,040
13.  Transfers 2,589,918 (2,589,918) XXX
14. Voluntary contribution
15.  Adjustment down to maximum/up to zero
16. Reserve as of December 31, current year (Lines 12 + 13 + 14 + 15) 35,049,255 5,181,726 40,230,982 992,594 23,936,464 24,929,058 65,160,040
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BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

ASSET VALUATION RESERVE

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
5 6 7 8 9 10
Line Reclassify Balance for AVR
Num- NAIC Book/Adjusted Related Party Add Third Party Reserve Calculations Amount Amount Amount
ber Designation Description Carrying Value Encumbrances Encumbrances (Cols. 1+ 2 +3) Factor (Cols.4 x 5) Factor (Cols. 4 x 7) Factor (Cols. 4 x 9)
LONG-TERM BONDS
1. Exempt Obligations 335,880,997 XXX XXX 335,880,997 0.0000 0.0000 0.0000
2. 1 Highest Quality 2,054,129,469 XXX XXX o b 2,054,129,469 0.0004 821,652 0.0023 4,724,498 0.0030 6,162,388
3. 2 High Quality 1,823,437,837 XXX XXX 1,823,437,837 0.0019 3,464,532 0.0058 10,575,939 0.0090 16,410,941
4. 3 Medium Quality 200,497,208 XXX XXX 200,497,208 0.0093 1,864,624 0.0230 4,611,436 0.0340 6,816,905
5. 4 Low Quality 148,956,860 XXX XXX 148,956,860 0.0213 3,172,781 0.0530 7,894,714 0.0750 11,171,765
6. 5 Lower Quality 42,114,580 XXX XXX 42,114,580 0.0432 1,819,350 0.1100 4,632,604 0.1700 7,159,479
7. 6 In or Near Default 11,852,494 XXX XXX 11,852,494 0.0000 0.2000 2,370,499 0.2000 2,370,499
8. Total Unrated Multi-class Securities Acquired by
Conversion XXX XXX XXX XXX XXX
9. Total Bonds (Sum of Lines 1 through 8) 4,616,869,445 XXX XXX 4,616,869,445 XXX 11,142,939 XXX 34,809,689 XXX 50,091,976
PREFERRED STOCK
10. 1 Highest Quality 11,959,773 XXX XXX 11,959,773 0.0004 4,784 0.0023 27,507 0.0030 35,879
11. 2 High Quality 2,248,265 XXX XXX 2,248,265 0.0019 4,272 0.0058 13,040 0.0090 20,234
12. 3 Medium Quality 5,993,260 XXX XXX 5,993,260 0.0093 55,737 0.0230 137,845 0.0340 203,771
13. 4 Low Quality 2,561,481 XXX XXX 2,561,481 0.0213 54,560 0.0530 135,758 0.0750 192,111
14. 5 Lower Quality 743,106 XXX XXX 743,106 0.0432 32,102 0.1100 81,742 0.1700 126,328
15. 6 In or Near Default 281,126 XXX XXX 281,126 0.0000 0.2000 56,225 0.2000 56,225
16. Affiliated Life with AVR XXX XXX 0.0000 0.0000 0.0000
17. Total Preferred Stocks (Sum of Lines 10 through 16) 23,787,011 XXX XXX 23,787,011 XXX 151,455 XXX 452,118 XXX 634,549
SHORT - TERM BONDS
18. Exempt Obligations XXX XXX 0.0000 0.0000 0.0000
19. 1 Highest Quality 6,993,496 XXX XXX 6,993,496 0.0004 2,797 0.0023 16,085 0.0030 20,980
20. 2 High Quality 41,549,277 XXX XXX 41,549,277 0.0019 78,944 0.0058 240,986 0.0090 373,943
21. 3 Medium Quality XXX XXX 0.0093 0.0230 0.0340
22. 4 Low Quality XXX XXX 0.0213 0.0530 0.0750
23. 5 Lower Quality XXX XXX 0.0432 0.1100 0.1700
24. 6 In or Near Default XXX XXX 0.0000 0.2000 0.2000
25. Total Short - Term Bonds (Sum of Lines 18 through 24) 48,542 773 XXX XXX 48,542 773 XXX 81,741 XXX 257,071 XXX 394,924
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

DEFAULT COMPONENT

1 2 Basic Contribution Reserve Objective Maximum Reserve
5 6 7 8 9 10
Line Reclassify Balance for AVR
Num- NAIC Book/Adjusted Related Party Add Third Party Reserve Calculations Amount Amount Amount
ber Designation Description Carrying Value Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x 9)
DERIVATIVE INSTRUMENTS
26. Exchange Traded XXX 0.0004 0.0023 0.0030
27. 1 Highest Quality 4,446,927 XXX 4,446,927 0.0004 1,779 0.0023 10,228 0.0030 13,341
28. 2 High Quality XXX 0.0019 0.0058 0.0090
29. 3 Medium Quality XXX 0.0093 0.0230 0.0340
30. 4 Low Quality XXX 0.0213 0.0530 0.0750
31. 5 Lower Quality XXX 0.0432 0.1100 0.1700
32. 6 In or Near Default XXX 0.0000 0.2000 0.2000
33. Total Derivative Instruments 4,446,927 XXX 4,446,927 XXX 1,779 XXX 10,228 XXX 13,341
34. Total (Lines 9 + 17 + 25 + 33) 4,693,646, 156 XXX 4,693,646, 156 XXX 11,377,913 XXX 35,529,106 XXX 51,134,790
MORTGAGE LOANS

In Good Standing:
35. Farm Mortgages ... KX 0.0063 (@) | 0.0120 (@) | 0.0190 (@) |
36. Residential Mortgages - Insured or Guaranteed ._____.| 246,950,947 246,950,947 0.0003 74,085 0.0006 148,171 0.0010 246,951
37. Residential Mortgages - All Other 3,145,431 3,145,431 0.0013 4,089 0.0030 9,436 0.0040 12,582
38. Commercial Mortgages - Insured or Guaranteed 0.0003 0.0006 0.0010
39. Commercial Mortgages - All Other 521,685,935 | | (3,560,280) 518,125,655 | | 0.002 (@ | . 1,658,002 | ( 0.0060 (@)} 3,108,754 [ | 0.009%5 @} 4,922,194
40. In Good Standing With Restructured Terms ..\ | | XXX 0.2800 (b) | 0.6200 (b) 1.0000 (b) |0

Overdue, Not in Process:
41, Farm Mortgages 0.0420 0.0760 0.1200
42, Residential Mortgages - Insured or Guaranteed 0.0005 0.0012 0.0020
43. Residential Mortgages - All Other 0.0025 0.0058 0.0090
44, Commercial Mortgages - Insured or Guaranteed 0.0005 0.0012 0.0020
45, Commercial Mortgages - All Other 0.0420 0.0760 0.1200

In Process of Foreclosure:
46. Farm Mortgages 0.0000 0.1700 0.1700
47. Residential Mortgages - Insured or Guaranteed 0.0000 0.0040 0.0040
48. Residential Mortgages - All Other 0.0000 0.0130 0.0130
49, Commercial Mortgages - Insured or Guaranteed 0.0000 0.0040 0.0040
50. Commercial Mortgages - All Other ... 0.0000 0.1700 0.1700
51. Total Schedule B Mortgages (Sum of Lines 35

through 50) 771,782,313 (3,560,280) 768,222,033 XXX 1,736,176 XXX 3,266,361 XXX 5,181,726

52. Schedule DA Mortgages (c) (c) (c)
53. Total Mortgage Loans on Real Estate (Lines 51 + 52) 771,782,313 (3,560,280) 768,222,033 XXX 1,736,176 XXX 3,266,361 XXX 5,181,726

(a) Times the company’s experience adjustment factor (EAF).
(b) Column 9 is the greater of 6.4% without any EAF adjustments or a company’s EAF adjusted In Good Standing (IGS) factor plus 150 basis points. Columns 5 and 7 are 28% and 62% respectively of Column 9.
(c) Determined using the same factors and breakdowns used for directly owned mortgage loans.
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

ASSET VALUATION RESERVE
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

COMPONENT

EQUITY AND OTHER INVESTED ASSET

Basic Contribution

Reserve Objective

Maximum Reserve

5 6 7 8 9 10

Line Reclassify Balance for AVR
Num- NAIC Book/Adjusted Related Party Add Third Party Reserve Calculations Amount Amount Amount

ber [ Designation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)

COMMON STOCK

1. Unaffiliated - Public 3,415,925 XXX XXX 3,415,925 0.0000 f ol 0.2029  (d) | 693,091 | 0.2029  (d) | 693,091

2. Unaffiliated - Private 2,059,184 XXX XXX 2,059,184 0.0000 0.1600 | . 320469 | 0.1600 | . 329,469

3. Federal Home Loan Bank XXX XXX 0.0000 0.0050 0.0080

4. Affiliated - Life with AVR 196,227,501 XXX XXX 196,227,501 0.0000 0.0000 0.0000

Affiliated - Investment Subsidiary:

5. Fixed Income - Exempt Obligations XXX XXX XXX

6. Fixed Income - Highest Quality XXX XXX XXX

7. Fixed Income - High Quality XXX XXX XXX

8. Fixed Income - Medium Quality XXX XXX XXX

9. Fixed Income - Low Quality XXX XXX XXX

10. Fixed Income - Lower Quality XXX XXX XXX

11. Fixed Income - In/Near Default XXX XXX XXX

12. Unaffiliated Common Stock - Public 0.0000 f. oo 0.1300  (d) |- [ 0.1300  (d) |-
13. Unaffiliated Common Stock - Private 0.0000 0.1600 0.1600

14. Mortgage Loans (c) (c) (c)

15. Real Estate (e) (e) (e)

16. Affiliated - Certain Other (See SVO Purposes and

Procedures Manual) XXX XXX 0.0000 0.1300 0.1300
17. Affiliated - All Other XXX XXX 0.0000 0.1600 0.1600
18. Total Common Stock (Sum of Lines 1 through 17) 201,702,610 201,702,610 XXX XXX 1,022,561 XXX 1,022,561
REAL ESTATE

19. Home Office Property (General Account only) 0.0000 0.0750 0.0750
20. Investment Properties 28,979,851 7,526,712 36,506,563 0.0000 0.0750 2,737,992 0.0750 2,737,992
21. Properties Acquired in Satisfaction of Debt .| 0.0000 0.1100 0.1100
22. Total Real Estate (Sum of Lines 19 through 21) 28,979,851 7,526,712 36,506,563 XXX XXX 2,737,992 XXX 2,737,992

OTHER INVESTED ASSETS
INVESTMENTS WITH THE UNDERLYING
CHARACTERISTICS OF BONDS
23. Exempt Obligations XXX XXX 0.0000 0.0000 0.0000
24. 1 Highest Quality XXX XXX 0.0004 0.0023 0.0030
25. 2 High Quality XXX XXX 0.0019 0.0058 0.0090
26. 3 Medium Quality XXX XXX 0.0093 0.0230 0.0340
27. 4 Low Quality XXX XXX 0.0213 0.0530 0.0750
28. 5 Lower Quality XXX XXX 0.0432 0.1100 0.1700
29. 6 In or Near Default XXX XXX 0.0000 0.2000 0.2000
30. Total with Bond Characteristics (Sum of Lines 23 through
29) XXX XXX XXX XXX XXX
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

COMPONENT

EQUITY AND OTHER INVESTED ASSET

Basic Contribution

Reserve Objective

Maximum Reserve

5 6 7 8 9 10
Line Reclassify Balance for AVR
Num- NAIC Book/Adjusted Related Party Add Third Party Reserve Calculations Amount Amount Amount
ber [ Designation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF PREFERRED STOCKS
31. 1 Highest Quality XXX XXX 0.0004 0.0023 0.0030
32. 2 High Quality XXX XXX 0.0019 0.0058 0.0090
33. 3 Medium Quality XXX XXX 0.0093 0.0230 0.0340
34. 4 Low Quality 3,500,069 XXX XXX 3,500,069 0.0213 74,551 0.0530 185,504 0.0750 262,505
35. 5 Lower Quality 42,610,970 XXX XXX 42,610,970 0.0432 1,840,794 0.1100 4,687,207 0.1700 7,243,865
36. 6 In or Near Default XXX XXX 0.0000 0.2000 0.2000
37. Affiliated Life with AVR XXX XXX 0.0000 0.0000 0.0000
38. Total with Preferred Stock Characteristics (Sum of Lines
31 through 37) 46,111,039 XXX XXX 46,111,039 XXX 1,915,345 XXX 4,872,710 XXX 7,506,370
INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS
OF MORTGAGE LOANS
In Good Standing:
39. Farm Mortgages XXX e e 0.0063 (@) |-rmeoemeomeermeeemeeees e 0.0120 (@) fooroem 0.0190 (@) oo
40. Residential Mortgages - Insured or Guaranteed XXX 0.0003 0.0006 0.0010
41, Residential Mortgages - All Other XXX XXX 0.0013 0.0030 0.0040
42. Commercial Mortgages - Insured or Guaranteed XXX 0.0003 0.0006 0.0010
43 Commercial Mortgages - All Other 3,769,988 XXX 3,769,988 | . 0.0032 (@) |- 12,064 | 0.0060 (@) | 22,620 | 0.0095 (@) | 35,815
44, In Good Standing With Restructured Terms XXX oL 0.2800 (b fooroememeee | 0.6200 (b) 1.0000 (b |
Overdue, Not in Process:
45, Farm Mortgages XXX 0.0420 0.0760 0.1200
46. Residential Mortgages - Insured or Guaranteed XXX 0.0005 0.0012 0.0020
47. Residential Mortgages - All Other XXX 0.0025 0.0058 0.0090
48. Commercial Mortgages - Insured or Guaranteed XXX 0.0005 0.0012 0.0020
49. Commercial Mortgages - All Other XXX 0.0420 0.0760 0.1200
In Process of Foreclosure:
50. Farm Mortgages XXX 0.0000 0.1700 0.1700
51. Residential Mortgages - Insured or Guaranteed XXX 0.0000 0.0040 0.0040
52. Residential Mortgages - All Other XXX 0.0000 0.0130 0.0130
53. Commercial Mortgages - Insured or Guaranteed XXX 0.0000 0.0040 0.0040
54. Commercial Mortgages - All Other .| XXX 0.0000 0.1700 0.1700
55. Total with Mortgage Loan Characteristics (Sum of Lines 39
through 54) 3,769,988 XXX 3,769,988 XXX 12,064 XXX 22,620 XXX 35,815
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company
ASSET VALUATION RESERVE (Continued)
BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS

COMPONENT

EQUITY AND OTHER INVESTED ASSET

Basic Contribution

Reserve Objective

Maximum Reserve

5 6 7 8 9 10

Line Reclassify Balance for AVR
Num- NAIC Book/Adjusted Related Party Add Third Party Reserve Calculations Amount Amount Amount
ber [ Designation Description Carrying Value Encumbrances Encumbrances (Cols. 1+2+3) Factor (Cols.4 x 5) Factor (Cols. 4 x7) Factor (Cols. 4 x9)

INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS

OF COMMON STOCK

56. Unaffiliated Public XXX XXX 0.0000 f..oooooooo 0.1300  (d) |- [ 0.1300  (d) oo
57. Unaffiliated Private 63,550, 161 XXX XXX 63,550,161 0.0000 0.1600 10, 168,026 0.1600 10,168,026
58. Affiliated Life with AVR XXX XXX 0.0000 0.0000 0.0000
59. Affiliated Certain Other (See SVO Purposes & Procedures

Manual) XXX XXX 0.0000 0.1300 0.1300
60. Affiliated Other - All Other 20,215,362 XXX XXX 20,215,362 0.0000 0.1600 3,234,458 0.1600 3,234,458
61. Total with Common Stock Characteristics (Sum of Lines

56 through 60) 83,765,523 XXX XXX 83,765,523 XXX XXX 13,402,484 XXX 13,402,484

INVESTMENTS WITH THE UNDERLYING CHARACTERISTICS

OF REAL ESTATE

62. Home Office Property (General Account only) 0.0000 0.0750 0.0750
63. Investment Properties 84,495,138 | 3,560,280 | - 14,462,637 | - 102,518,055 0.0000 0.0750 7,688,854 0.0750 7,688,854
64 Properties Acquired in Satisfaction of Debt _______________| 0.0000 0.1100 0.1100
65. Total with Real Estate Characteristics (Lines 62

through 64) 84,495,138 3,560,280 14,462,637 102,518,055 XXX XXX 7,688,854 XXX 7,688,854

LOW INCOME HOUSING TAX CREDIT INVESTMENTS
66. Guaranteed Federal Low Income Housing Tax Credit 0.0003 0.0006 0.0010
67. Non-guaranteed Federal Low Income Housing Tax Credit .| 5,753,143 5,753,143 0.0063 36,245 0.0120 69,038 0.0190 109,310
68. State Low Income Housing Tax Credit 0.0273 0.0600 0.0975
69. All Other Low Income Housing Tax Credit 208,537 208,537 0.0273 5,693 0.0600 12,512 0.0975 20,332
70. Total LIHTC 5,961,680 5,961,680 XXX 41,938 XXX 81,550 XXX 129,642

ALL OTHER INVESTMENTS

71. Other Invested Assets - Schedule BA 5,440,609 XXX 5,440,609 0.0000 0.1300 707,279 0.1300 707,279
72. Other Short-Term Invested Assets - Schedule DA .| XXX 0.0000 0.1300 0.1300
73. Total All Other (Sum of Lines 71+72) ... 5,440,609 XXX 5,440,609 XXX XXX 707,279 XXX 707,279
74. Total Other Invested Assets - Schedules BA & DA (Sum of

Lines 30, 38, 55, 61, 65, 70 and 73) 229,543,977 3,560,280 14,462,637 247,566,894 XXX 1,969,347 XXX 26,775,497 XXX 29,470,444

(a) Times the company’s experience adjustment factor (EAF).
(b) Column 9 is the greater of 6.4% without any EAF adjustments or a company’s EAF adjusted In Good Standing (IGS) factor plus 150 basis points. Columns 5 and 7 are 28% and 62% respectively of Column 9.
(c) Determined using the same factors and breakdowns used for directly owned mortgage loans.
(d) Times the company’s weighted average portfolio beta (Minimum .10, Maximum .20).

(e) Determined using the same factors and breakdowns used for directly owned real estate.
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ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

ASSET VALUATION RESERVE (Continued)

BASIC CONTRIBUTION, RESERVE OBJECTIVE AND MAXIMUM RESERVE CALCULATIONS REPLICATIONS (SYNTHETIC) ASSETS

NAIC Designation or AVR AVR AVR
RSAT Number Type CuUsIP Description of Asset(s) Other Description of Asset Value of Asset Basic Contribution Reserve Objective Maximum Reserve

361448462 R GATX Financial 2 1,650,000 3,135 9,570 14,850
7551110%9 R Raytheon Co. 1 1,650,000 660 3,795 4,950
361448A#0 R GATX Financial 2 1,650,000 3,135 9,570 14,850
755111067 R Raytheon Co. 1 1,650,000 660 3,795 4,950
666807C*1 R Nor throp Grumman 2 1,650,000 3,135 9,570 14,850
666807C@9 R Nor throp Grumman 2 1,500,000 2,850 8,700 13,500
755111D#5 R Raytheon Co. 1 1,500,000 600 3,450 4,500
009158F#8 R Air Products 1 1,500,000 600 3,450 4,500
418056B*7 R Hasbro Inc. 2 700,000 1,330 4,060 6,300

CN 92978N-AE-4 . Wachovia Bank Commercial Mortgage Trust/Series 2007-C33 Class A4 REID ... 1 1,739,199

CN 55312V-AD-0 __|ML-CFC Commercial Mortgage Trust/Series 2006-4 Class A3 REID 1 249,252

CN 46630E-AC-4 __|J P Morgan Chase Coml Mtg Sec/Series 2006-CB17 Class A4 REID 1 1,702,180

CN 368280-PW-0 __|GE Capital Commercial Mortgage/Series 2005-C3 Class A7A REID 1 200,119

CN 20047R-AE-3 . Commercial Mtg Pass Thru Certs/Series 2007-C9 Class A4 REID 1 1,537,618

Salomon Brothers Mortgage Securities VII Inc./Series 2001-MM Class E8 REID

CN 79549A-GG-8 1 280,234

CN 07388V-AE-8 . Bear Stearns Coml Mortgage Sec/Series 2007-T26 Class A4 REID 1 1,549,026

CN 07401D-BC-4 Bear Stearns Coml Mortgage Sec/Series 2007-PW18 Class A4 REID 1 291,777

CN 073880-AE-9 Bear Stearns Coml Mortgage Sec/Series 2007-PW17 Class A4 REID 1 1,553,148

CN 59022H-NC-2 _{Merrill Lynch Mortgage Trust/Series 2005-LC1 Class A4 REID 1 348,162

CN 52108M-AF-0 __|LB-UBS Commercial Mortgage Trust/Series 2005-C7 Class A4 REID 1 1,401,535

CN 59022H-NC-2 _IMerrill Lynch Mortgage Trust/Series 2005-LC1 Class A4 REID 1 348,162

CN 55313K-AE-1 . ML-CFC Commercial Mortgage Trust 2007-7/Series 2007-7 Class A4 REID ... 1 1,302,214

CN 07387B-AH-6 . Bear Stearns Coml Mortgage Sec/Series 2005-PWR9 CI A4A REID 1 450,328

CN 07388P-AG-6 . Bear Stearns Coml Mortgage Sec/Series 2006-PW14 Class AM REID 1 930,415

TIAA Seasoned Commercial Mortgage Trust 2007-C4/Series 2007-C4 Class AJ

CN 87246A-AE-8 REID 1 788,758

CN 05952A-AE-4 Banc of America Commercial Mortgage Inc./Series 2008-1 Class A4 REID .. 1 902,783
0199999. Subtotal Default Component - Other Than Mortgage 29,024,910 16, 105 55,960 83,250
0599999 - Total 29,024,910 16,105 55,960 83,250




ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

SCHEDULE F

Showing all claims for death losses and all other contract claims resisted or compromised during the year, and
all claims for death losses and all other contract claims resisted December 31 of current year

1 2 3 4 5 6 7 8
State of Year of
Residence | Claim for Amount Resisted
Contract Claim of Death or Amount Paid Dec. 31 of
Numbers Numbers Claimant | Disability Amount Claimed During the Year Current Year Why Compromised or Resisted
Company claims proceeds paid to correct
beneficiary. Claim reconsidered and paid

8252918 0249679 | ... FL. [ . 2011 94,475 94,475 in full.
0199999. Death Claims - Ordinary 94,475 94,475 XXX
0599999. Death Claims - Disposed Of 94,475 94,475 XXX
1099999. Additional Accidental Death Benefits Claims -

Disposed Of XXX
1599999. Disability Benefits Claims - Disposed Of XXX
2099999. Matured Endowments Claims - Disposed Of XXX
2599999. Annuities with Life Contingency Claims - Disposed

Of XXX
2699999. Claims Disposed of During Current Year 94,475 94,475 XXX
8222580 !0247010 | ,,,,,,,,, NC | ,,,,, 2011 750,000 750,000 [ Company claims no insurance in force. .
2799999. Death Claims - Ordinary 750,000 750,000 XXX
3199999. Death Claims - Resisted 750,000 750,000 XXX
3699999. Additional Accidental Death Benefits Claims -

Resisted XXX
4199999. Disability Benefits Claims - Resisted XXX
4699999. Matured Endowments Claims - Resisted XXX
5199999. Annuities with Life Contingencies Claims - Resisted XXX
5299999. Claims Resisted During Current Year 750,000 750,000 XXX
5399999 - Totals 844,475 94,475 750,000 XXX

36




ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

Schedule H - Part 1 - Analysis of Underwriting Operations

NONE

Schedule H - Part 2 - Reserves and Liabilities

NONE

Schedule H - Part 3 - Prior Year's Claim Reserves and Liabilities

NONE

Schedule H - Part 4 - Reinsurance

NONE

Schedule H - Part 5 - Health Claims

NONE

Schedule S - Part 1 - Section 1

NONE

Schedule S - Part 1 - Section 2

NONE

37, 38, 39, 40, 41



ANNUAL STATEMENT FOR THE YEAR 2012 OF THE C.M. Life Insurance Company

SCHEDULE S - PART 2

Reinsurance Recoverable on Paid and Unpaid Losses Listed by Reinsuring Compan

as of December 31, Current Year

1 2 3 4 5 6 7
NAIC
Company Federal ID Effective Domiciliary
Code Number Date Name of Company Jurisdiction Paid Losses Unpaid Losses
,,,,,,, 65935 ____._|...04-1590850 ___|._01/01/1985 ___|Massachusetts Mutual Life Insurance Company MA 3,566,562 |...._._._.._...._...1,939,682
..04-1590850 ___[._.01/01/2000 ___|Massachusetts Mutual Life Insurance Company MA 1,830,000
...04-1590850 _._{...01/01/2002 __.|Massachusetts Mutual Life Insurance Company MA 8,280,000
0199999. Life and Annuity - U.S. Affiliates 3,566,562 12,049,682
0399999. Total Life and Annuity - Affiliates 3,566,562 12,049,682
,,,,,,, 60895 ____._|...35-0145825 ___| _09/24/1999 __|American United Life (AMB1) IN 122,904
,,,,,,, 80659 ____._|...38-0397420 __|._09/24/1999 __|Canada Life Assurance Co. (CRB1) Ml 16,934 112,140
_48-1024691 __|._09/24/1999 __|Employers Reassurance Corp. (ERB1) KS. 122,904
_13-2572994 __|._07/01/1972 __|General Re Life Corp. (CL31) cT 919,997
_.13-2572994 __{._03/01/1996 ___[General Re Life Corp. (CL44) CT. 99,407 55,373
_.13-2572994 __{._09/01/1998 __[General Re Life Corp. (CL87) CT 49,794 303,669
_.35-0472300 ___._09/01/1998 __|Lincoln National Life Ins. Co. (LI87) IN 33,236 279,105
.58-0828824 ___|..01/01/1988 ___[Munich American Reassurance (CN42) GA 45,378
_..58-0828824 ___[..09/08/1997 ___|Munich American Reassurance (CN85) GA 52,333
_..58-0828824 ___[..09/01/1998 ___|Munich American Reassurance (MA87) GA 49,794 303,669
_58-0828824 ___|..09/16/1996 ___[Munich American Reassurance (MAA1) GA 75,014 1,319,661
_58-0828824 ___|..04/01/1997 __[Munich American Reassurance (MAA7) GA 221,291 643,187
58-0828824 ___|..09/24/1999 __Munich American Reassurance (MAB1) GA 33,869 224,285
_58-0828824 ___|__03/31/2004 __|Munich American Reassurance (MAB2) GA 404,125 1,116,364
_43-1235868 ___|._03/01/1996 __|RGA Reinsurance Co. (AL44) MO, 99,407 55,373
_.43-1235868 ___...09/16/1996 __[RGA Reinsurance Co. (ALA1) MO, 219,238 1,525, 184
_.43-1235868 ___...04/01/1997 ___[RGA Reinsurance Co. (ALA7) MO. 110,645 321,593
_.|..09/01/2001 ___{RGA Reinsurance Co. (ALB2) MO, 731,585
_ _.|..01/01/1983 __[RGA Reinsurance Co. (RG12) MO 3,936,813
_.43-1235868 ___|...02/14/1983 __[RGA Reinsurance Co. (RG13) MO. 179,735
_.43-1235868 ___...09/14/1981 __RGA Reinsurance Co. (RG22) MO. 247,210
_|..09/01/1998 __[RGA Reinsurance Co. (RG87) MO 17,921 328,321
_ _.|..09/16/1996 ___RGA Reinsurance Co. (RGA1) MO, 89,464 1,319,664
_.43-1235868 ___...11/01/2004 __[RGA Reinsurance Co. (RGB2) MO. 336,771 344,999
_.43-1235868 ___...01/01/2012 ___[RGA Reinsurance Co. (RGD7) MO, 365,012
_.75-6020048 ___|._09/01/2001 __|SCOR Global Life Americas Reins Co (SCB2) DE 222,348 953,198
_.62-1003368 _._{...09/24/1999 __[SCOR Global Life Re Ins Co of TX (GGB1) X 109,311 112,143
_.62-1003368 _._{...09/01/2001 ___[SCOR Global Life Re Ins Co of TX (GGB2) X 4,792 709,371
_.23-2038295 ___|._.02/29/2004 __|Scottish Re (US) Inc (STB2) DE 278,045 1,014,313
_43-1178580 __|._09/24/1999 __|Scottish Re Life Corp. (PHB1) DE 224,285
_.84-0499703 __{._06/15/1999 _[Security Life of Denver Ins. Co. (SD83) CO0. 1,558,974
...84-0499703 __[._11/01/1990 __|Security Life of Denver Ins. Co. (SLO08) o, 2,952,454 | o
.|..01/01/1992 __[Security Life of Denver Ins. Co. (SL35) 0. 90,365
_ _.|..03/01/1996 __[Security Life of Denver Ins. Co. (SL44) C0 1,024341 | 55373
_.84-0499703 __{._09/01/1998 _[Security Life of Denver Ins. Co. (SL87) CO0. 33,236 279,107
_.84-0499703 __|._.09/16/1996 _[Security Life of Denver Ins. Co. (SLA1) (0] 334,962 1,525, 184
_06-0839705 ___[._09/08/1997 __|Swiss Re Life & Health America (LF85) CT. 52,333
_.06-0839705 ___[._03/01/1996 ___|Swiss Re Life & Health America (N044) CT. 99,407 55,373
_06-0839705 ___[._03/01/1996 ___|Swiss Re Life & Health America (N048) CT. 69,065
_06-0839705 ___[._09/08/1997 __|Swiss Re Life & Health America (NO85) CT. 52,333
| . _.06-0839705 ___|._09/16/1996 ___|Swiss Re Life & Health America (NOA1) CT. 139,986 1,525, 184
,,,,,,, 82627 ____._|...06-0839705 ___|._04/01/1997 __|Swiss Re Life & Health America (NOA7) CT 110,645 321,593
,,,,,,, 82627 ____._|...06-0839705 ___|._09/01/2001 __|Swiss Re Life & Health America (NOB2) CT. 833,859
,,,,,,, 82627 _._._|...06-0839705 ___|._06/12/2012 __|Swiss Re Life & Health America (SRB2) CT. 15,486
0499999. Life and Annuity - U.S. Non-Affiliates 7,482,712 24,107,719
0699999. Total Life and Annuity - Non-Affiliates 7,482,712 24,107,719
0799999. Total Life and Annuity 11,049,274 36,157,401
1099999. Total Accident and Health - Affiliates
1399999. Total Accident and Health - Non-Affiliates
1499999. Total Accident and Health
1599999. Total U.S. (Sum of 0199999, 0499999, 0899999 and 1199999) 11,049,274 36,157,401
1699999. Total Non-U.S. (Sum of 0299999, 0599999, 0999999 and 1299999)
1799999 Totals - Life, Annuity and Accident and Health 11,049,274 36,157,401
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Company | Federal ID Effective Domiciliary | Reinsurance | Amountin Force Coinsurance Under
Code Number Date Name of Company Jurisdiction Ceded at End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Coinsurance
,,,,,,, 65935 .| 04-1590850 .| 01/01/1985 . |Massachusetts Mutual Life Insurance VA Nco/1 1,566,282, 111 11,421,172 201,582,640 | ...
,,,,,,, 65935 |.-04-1590850 ._|..01/01/2000 _._{Massachusetts Mutual Life Insurance VA 0/1 3,422,848,786 |...._.......388,156,131 | .. 367,822,445 | _ 18,810,191
65935 04-1590850 _..|.-.01/01/2002 ...|Massachusetts Mutual Life Insurance VA 0/1 3,567,004,400 | .._.....384,975,678 | .. 381,339,157 | . 33,541,674
,,,,,,, 65935 _._._..| 04-1590850 ._.[. 01/01/1985 .. [Massachusetts Mutual Life Insurance MA OTH/I 708,963
0199999. General Account - Authorized U.S. Affiliates 8,556,225,297 773,131,809 749,161,602 64,482,000 201,582,640
0399999. Total General Account - Authorized Affiliates 8,556, 225,297 773,131,809 749,161,602 64,482,000 201,582,640
,,,,,,, 60895 .| .35-0145825 [ 04/01/1994 _|American United Life (AMS5) IN YRT/I 26,168 25,589
......60895 35-0145825 | _05/01/1994 __|American United Life (AM79) IN YRT/1 519,217 (74,925)
,,,,,,, 60895 .| ..35-0145825 [ 04/01/1994 _|American United Life (AM81) IN YRT/I 32 10
,,,,,,, 60895 .| .35-0145825 [ 09/08/1997 __|American United Life (AM85) IN YRT/1 637,752 (55,401)
60895 35-0145825 | _09/01/1998 __| American United Life (AM87) IN YRT/I 2,744,910 (276,541)
60895 35-0145825 | _09/24/1999 _|American United Life (AMB1) IN YRT/1 2,532,202 (481,729)
60895 35-0145825 | _09/01/1999 __|American United Life (AMC1) IN YRT/I 7,653 (1,220)
60895 35-0145825 | .09/08/1997 __| American United Life (AU75) IN YRT/I 40, 188 (6,474)
80659 38-0397420 _._|..09/01/1984 __|Canada Life Assurance Co. (CR82) M YRT/I 1,770,041 21,940 20,111 34,746
80659 38-0397420 _._|._03/01/1996 .| Canada Life Assurance Co. (CR83) M YRT/I 13,276,506 437,184 403,667 255,083
—.....80659 38-0397420 _._|..09/24/1999 __|Canada Life Assurance Co. (CRB1) M YRT/1 159,435,251 1,834,488 1,777,548 833,788
,,,,,,, 80659 _.....|...38-0397420 _._[ 09/01/1999 __|Canada Life Assurance Co. (CRC1) M YRT/I 385,762 8,109 7,653 2,726
,,,,,,, 68276 _._...|..48-1024691 ___{ 09/16/1996 ___|Employers Reassurance Corp. (ER68) KS. YRT/I 145,894 (18,413)
68276 48-1024691 ___| _09/08/1997 __|Employers Reassurance Corp. (ER74) KS. YRT/I 24,131 (4,243)
68276 48-1024691 ___| _09/08/1997 __|Employers Reassurance Corp. (ER85) KS. YRT/I 383,783 (36,426)
68276 48-1024691 ___| _01/15/1997 __|Employers Reassurance Corp. (ER98) KS. YRT/I 370,505 (39,484)
68276 48-1024691 ___| _09/24/1999 __|Employers Reassurance Corp. (ERB1) KS. YRT/I 2,742,839 (501,676)
68276 48-1024691 ___| _09/01/2001 __|Employers Reassurance Corp. (ERB2) KS. YRT/I 2,103,475 (193,387)
68276 48-1024691 ___| _09/01/1999 __|Employers Reassurance Corp. (ERC1) KS. YRT/I 7,653 (1,308)
......68276 48-1024691 ___| _01/19/2001 __|Employers Reassurance Corp. (ERD1) KS. YRT/I 325,938 (21,745)
,,,,,,, 86258 .| ..13-2572994 [ 05/01/1994 __|General Re Life Corp. (CL29) CT YRT/I 28,986, 187 864, 156 885,464 368,532
,,,,,,, 86258 .| ..13-2572994 [ 03/01/1996 ___|General Re Life Corp. (CL30) CT YRT/I 150,834,203 2,260,907 2,296,229 1,736,913
86258 13-2572994 __{ 07/01/1972 __|General Re Life Corp. (CL31) CT YRT/I 11,857,617 341,243 332,152 500,514
86258 13-2572994 __{ 03/01/1996 ___|General Re Life Corp. (CL44) CT YRT/I 175,003,481 3,080,823 3,108,166 2,131,494
86258 13-2572994 __{ 09/01/1998 ___|General Re Life Corp. (CL87) CT YRT/I 380,167,113 2,047,589 2,071,173 1,079,457
86258 13-2572994 __{ 09/01/1999 __|General Re Life Corp. (CLC1) CT YRT/I 385,762 8,109 7,653 3,194
86258 13-2572994 __{ 09/01/1976 ___|General Re Life Corp. (C001) CT YRT/I 2,213,353 36,572 36,963 32,759
86258 13-2572994 __{ 03/07/1994 _|General Re Life Corp. (C047) CT YRT/I 1,992,569 20,734 19,035 | 22,265
86258 13-2572994 __{ 03/01/1996 ___|General Re Life Corp. (C061) CT YRT/I 6,530,789 78,087 71,411 89,965
,,,,,,, 86258 |- 13-2572994 | .09/16/1996 __{General Re Life Corp. (CO71) CT YRT/I 19,004,305 114,949 109,465 63,245
,,,,,,, 86258 |- 13-2572994 __|..01/01/2005 __{General Re Life Corp. (C084) CT YRT/I 199,511 5,718 5,133 2,032
,,,,,, 97071 13-3126819 _._{ _05/01/2001 ___|Generali USA Life Reassurance (BA97) Mo, YRT/I 23,871 122 12 110
,,,,,, 97071 13-3126819 _._{ _03/28/2000 _._|Generali USA Life Reassurance (B\84) Mo, YRT/I 299,266 8,577 7,700 2,726
88340 50-2859797 .| _03/01/1981 __|Hannover Life Reassurance (HA96) FL YRT/I 724,667 14,403 13,162 | .o 22,234
88340 59-2859797 _._| _05/07/2012 __.|Hannover Life Reassurance (SD96) FL YRT/1 54,676,777 176,526 100,283
65676 35-0472300 _._|..12/01/1964 __|Lincoln National Life Ins. Co. (LI51) IN YRT/I 352,025 9,114 7,958 15,327
65676 35-0472300 _._|..01/05/1983 __|Lincoln National Life Ins. Co. (L154) IN YRT/1 74,972,998 1,693,482 1,503,043 816,496
65676 35-0472300 _._|..09/01/1998 __|Lincoln National Life Ins. Co. (LI87) IN YRT/I 253,746,030 1,366,717 1,382,492 717,929
,,,,,,, 65676 |...35-0472300 ._.|..09/01/1999 __{Lincoln National Life Ins. Co. (LICT) IN YRT/I 385,762 8,109 7,653 2,640
,,,,,,, 65676 |..35-0472300 ._.|..01/19/2001 __{Lincoln National Life Ins. Co. (LID1) IN YRT/I 10,770,779 307,492 270,433 63,171
35-0472300 _._|..01/05/1983 __|Lincoln National Life Ins. Co. (LN16) IN YRT/1 100,000 1,030 939 675
35-0472300 _._|..03/29/1993 __|Lincoln National Life Ins. Co. (LN36) IN YRT/I 47,522,641 324,680 311,177 259,998
35-0472300 _._|..09/16/1996 __|Lincoln National Life Ins. Co. (LN72) IN YRT/I 12,665,757 76,613 72,937 44,823
58-0828824 __.{ _01/01/1988 ___|Munich American Reassurance (CA26) GA YRT/I 1,009,094 5,030 4,657 3,558
58-0828824 __.{ 03/01/1996 ___|Munich American Reassurance (CA65) GA YRT/I 4,563,026 25,598 23,794 12,651
58-0828824 __.{._09/16/1996 ___|Munich American Reassurance (CA69) GA YRT/I 25,331,393 153,219 145,894 83,299
58-0828824 __.{._09/08/1997 ___|Munich American Reassurance (CA76) GA YRT/I 4,450,779 25,258 24,131 13,964
|..58-0828824 ___|..03/28/2000 _._[Munich American Reassurance (CA84) GA YRT/I 299,266 8,577 7,700 2,726
|..58-0828824 __|..05/01/1994 __{Munich American Reassurance (CN40) GA YRT/I 3,860,893 2,725 2,408 1,173
|..58-0828824 | ..11/01/1980 __[Munich American Reassurance (CN41) GA YRT/I 23,201,092 306,707 362, 188 405,015
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,,,,,,, 66346 .| 58-0828824 .| 01/01/1988 __|Munich American Reassurance (CN42) GA YRT/I 174,172,757 1,414,343 1,327,368 1,038,631
,,,,,,, 66346 .| 58-0828824 .| 03/01/1996 __|Munich American Reassurance (CN43) GA YRT/I 16,076,621 258,295 278,635 93,544
58-0828824 __.{ 09/08/1997 ___|Munich American Reassurance (CN85) GA YRT/1 71,487,599 369,907 383,789 187,915

58-0828824 __.{._09/01/1998 ___|Munich American Reassurance (MA87) GA YRT/I 380,167, 113 2,047,589 2,071,173 1,023,824

58-0828824 __.{._10/01/1994 _|Munich American Reassurance (MA91) GA YRT/I 22,683,236 [ 221,869 246,233 105,780

|..58-0828824 ___|._05/01/2001 ___{Munich American Reassurance (MA97) GA YRT/I 47,740 244 224 204
|..58-0828824 __|..09/16/1996 __{Munich American Reassurance (MAA1) GA YRT/I 1,641,195,833 | . 10,405,807 | ... 9,812,143 3,579,234

58-0828824 __.{._04/01/1997 _|Munich American Reassurance (MAA7) GA YRT/I 549,524,031 5,105,846 4,888,674 1,731,574

58-0828824 __.{.09/24/1999 _|Munich American Reassurance (MAB1) GA YRT/I 318,872,711 3,669,049 3,555,202 1,633,530

|..58-0828824 ___|..03/31/2004 __{Munich American Reassurance (MAB2) GA YRT/I 187,989,300 3,272,812 3,355,165 1,392,513
|..58-0828824 __|..09/01/1999 __{Munich American Reassurance (MACT) GA YRT/I 385,762 8,109 7,653 3,322

58-0828824 __.{._03/31/2004 ___|Munich American Reassurance (MAD1) GA YRT/I 22,737,967 347,651 301,871 70,925

58-0828824 __.{._03/31/2004 ___|Munich American Reassurance (MU84) GA YRT/I 399,021 11,436 10,266 3,023

58-0828824 __.{ _05/01/2004 ._|Munich American Reassurance (MUJ2) GA YRT/I 499,630 1,040 958 606

|..58-0828824 __|._05/01/2004 __{Munich American Reassurance (MUJ3) GA YRT/I 223,897 2,414 3,139 515
|..58-0828824 __|._05/01/2004 __[Munich American Reassurance (MUJ4) GA YRT/I 148,993 21 197 104

58-0828824 __.{._01/01/2005 .__|Munich American Reassurance (MUJ5) GA YRT/I 2,328,884 4,076 3,760 1,673

58-0828824 __.{._01/01/2005 .__|Munich American Reassurance (MUJ6) GA YRT/I 236,360 1,236 1,200 879

|..58-0828824 __|..01/01/2005 ___{Munich American Reassurance (MUJ7) GA YRT/I 171,965 309 931 315
|..58-0828824 ___|..05/23/2005 __{Munich American Reassurance (MUL1) GA YRT/I 535,930 | ..o 22,779 20,541 5,983

43-1235868 _._|._03/01/1996 .._|RGA Reinsurance Co. (AL44) Mo, YRT/I 180,542,683 3,158,560 3,175,413 2,389,541

43-1235868 _._|..05/01/1994 __|RGA Reinsurance Co. o YRT/I 24,817,989 1,906,075 1,964,195 752,926

43-1235868 _..|..01/01/1974 __|RGA Reinsurance Co. o YRT/I 49,975 469 429 1,004

| 43-1235868 [ 10/01/1976 ___|RGA Reinsurance Co.

o, YRT/1 84,860,990 1,200,248 1,232,247 831,117

|..43-1235868 ._|..05/01/2001 __{RGA Reinsurance Co. o YRT/I 47,762 244 24 196

43-1235868 .| ..09/16/1996 _._|RGA Reinsurance Co. o YRT/I 2,187,615,880 | ... 13,869,420 | ... 13,077,899 4,793,431

43-1235868 _..|..04/01/1997 __|RGA Reinsurance Co. o YRT/1 270,785,493 2,513,146 2,407,876 918,844

|..43-1235868 ._.|..09/01/2001 __{RGA Reinsurance Co. o YRT/I 118,012,640 2,001,937 1,921,615 790,963

|..43-1235868 ._.|..01/19/2001 __{RGA Reinsurance Co. o YRT/1 7,661,031 293,554 260,212 66,562

43-1235868 _..|..03/01/1996 _._|RGA Reinsurance Co. o YRT/1 6,530,789 78,087 71,411 95,407

43-1235868 _..|..09/14/1981 __|RGA Reinsurance Co. o YRT/I 5,130,613 46,437 43,054 46,854

43-1235868 _..|..01/01/1984 ___|RGA Reinsurance Co. o YRT/1 5,610,993 55,031 55,330 67,349

| 43-1235868 [ 09/01/1986 ___|RGA Reinsurance Co.

o, YRT/1 79,853,584 721,206 672,987 692,345

|..43-1235868 ._.|..03/29/1993 __{RGA Reinsurance Co. o YRT/I 38,011,226 259,661 248,863 204,191

43-1235868 .| ..03/29/1993 __|RGA Reinsurance Co. o YRT/1 8,162,573 71,249 66,291 62,516

43-1235868 .| ...03/28/2000 ...|RGA Reinsurance Co. o YRT/I 399,021 11,436 10,266 4,543

|..43-1235868 ._|..05/01/2004 ___{RGA Reinsurance Co. o YRT/I 199,852 416 383 289

|..43-1235868 ._|..05/01/2004 ___{RGA Reinsurance Co. o YRT/1 89,559 965 1,255 202

43-1235868 _._|..01/01/2005 .__|RGA Reinsurance Co. o YRT/I 94,544 494 480 303

43-1235868 _..|..01/01/2005 .__|RGA Reinsurance Co. o YRT/I 68,787 124 372 123

|..43-1235868 __|..05/23/2005 _._{RGA Reinsurance Co. o YRT/1 952,667 2,535 2,393 2,649
|..43-1235868 ._|..10/01/1976 __{RGA Reinsurance Co. o YRT/I 1,911,808 15,288 15,713 11,251

43-1235868 _..|..03/29/1993 __|RGA Reinsurance Co. o YRT/I 10,205,071 89,001 82,889 77,350

43-1235868 _..|..01/01/1983 _._|RGA Reinsurance Co. o YRT/I 40,257,081 763,033 855,309 986,596

|..43-1235868 ._.|..02/14/1983 __{RGA Reinsurance Co. o YRT/I 25,640,091 2,181 2,060 891,967

|..43-1235868 ._.|..02/01/1994 __{RGA Reinsurance Co. o YRT/1 5,007,693 50,898 67,896 94,103

43-1235868 _..|..09/14/1981 __|RGA Reinsurance Co. o YRT/I 404,351,669 4,771,584 4,818,001 3,550,072

43-1235868 _..|..05/01/1994 __|RGA Reinsurance Co. o YRT/I 68,910,120 3,402,955 3,087,661 1,475,792

43-1235868 _..|..02/01/1994 __|RGA Reinsurance Co. o, YRT/1 2,505,008 11,279 34,998 550

|..43-1235868 ._.|..02/01/1994 __{RGA Reinsurance Co. o YRT/I 603,833 11,477 17,479 (31,359)
|..43-1235868 ._.|..04/15/2004 __{RGA Reinsurance Co. o YRT/I 1,875,203 312 43,784 971

43-1235868 _._|..04/01/1994 __|RGA Reinsurance Co. o YRT/I 4,550, 158 60,596 53,888 77,134

43-1235868 _._|..02/01/1994 __|RGA Reinsurance Co. o YRT/I 340,000 1,907 1,741 (1,415)

.- 43-1235868 ._.|..04/01/1996 _._|RGA Reinsurance Co. o YRT/I 2,906,840 126,048 110,070 113,482

(AL83)
(ALS4)
(AL95)
(AL97)
(ALAT)
(ALAT)
(ALB2)
(ALD1)
(AZ62)
(GA11)
(GA18)
(GA24)
(GA39)
(GA43)
(GAB4)
(GAJ2)
(GAJ3)
43-1235868 __|..05/01/2004 ___|RGA Reinsurance Co. (GAJ4) o, YRT/1 59,597 84 78 46
(GAJB)
(GAJ7)
(GAL3)
(NC02)
(NC40)
(RG12)
(RG13)
(RG20)
(RG22)
(RG26)
(RG27)
(RG39)
(RG43)
(RG35)
(RG59)
(RG71)
(RG87)

| 431235868 | 09/01/1998 __|RGA Reinsurance Co. 0. YRT/I 507,020,173 2,730,700 2,762,437 1,319,803
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,,,,,,, 93572 ._.....|. 43-1235868 .| 05/01/2001 ._.|RGA Reinsurance Co. (RG97) o YRT/I 23,869 122 12 102
,,,,,,, 93572 ._.....|. 43-1235868 .| 09/16/1996 ...|RGA Reinsurance Co. (RGA1) o YRT/I 1,641,208,614 [ .10,405,879 | ... 9,812,202 3,589,880
43-1235868 _..|...02/29/2004 ._.|RGA Reinsurance Co. (RGB1) o YRT/I 155,740,371 608,682 596,920 316, 188
43-1235868 .| ..11/01/2004 ___|RGA Reinsurance Co. (RGB2) o YRT/I 136,531,585 2,429,660 2,519,079 1,034,652
43-1235868 _._|._03/31/2004 ___|RGA Reinsurance Co. (RGD1) 1o YRT/I 22,737,968 347,651 301,871 97,023
|..43-1235868 ._.|..01/01/2012 __{RGA Reinsurance Co. (RGD7) 0. YRT/I 262,360,649 7,046,251 4,374,979
|..43-1235868 ._.|..01/01/2012 __{RGA Reinsurance Co. (RGD8) 0. YRT/I 236,856,667 3,453,516 1,996,922
75-6020048 _._|.-09/01/2001 ._.|SCOR Global Life Americas Reins Co (SCB2) DE YRT/I 205,215,859 4,997,422 4,893,129 1,837,042
75-6020048 _._|._01/01/2001 ._.| SCOR Global Life Americas Reins Co (SCG1) DE YRT/I 5,702,911 105,901 99,293 48,010
|..75-6020048 ___|..09/01/1986 __{SCOR Global Life Americas Reins Co (TA23) DE YRT/I 36,626,784 311,477 30,698
|..75-6020048 __|..11/01/1986 __{SCOR Global Life Americas Reins Co (TA25) DE YRT/I 2,848,000 26,297 2,020
75-6020048 _._|._09/01/1991 __| SCOR Global Life Americas Reins Co (TR65) DE YRT/I 981,705 5,763
75-6020048 _._|._09/01/1991 | SCOR Global Life Americas Reins Co (TR66) DE YRT/I 6,533,627 107,807 13,090
62-1003368 _..|._09/16/1996 __|SCOR Global Life Re Ins Co of TX (GG70) 1l YRT/I 12,665,757 76,613 72,937 41,764
|..62-1003368 ._.|..03/01/1996 ___{SCOR Global Life Re Ins Co of TX (GG99) 1l YRT/I 13,000,484 388,994 528,015 152,464
|..62-1003368 ._.|..09/24/1999 __{SCOR Global Life Re Ins Co of TX (GGB1) 1l YRT/I 137,612,435 1,873,680 1,824,392 842,340
62-1003368 _._|.-.09/01/2001 __.|SCOR Global Life Re Ins Co of TX (GGB2) 1l YRT/I 92,504,763 1,685,570 1,617,153 695,205
62-1003368 _..|..01/19/2001 __|SCOR Global Life Re Ins Co of TX (GGD1) 1l YRT/I 1,852,538 43,159 38,339 4,330
|..23-2038295 __|..01/01/2005 ___{Scottish Re (US) Inc (ST84) DE YRT/I 199,511 5,718 5,133 2,189
| .. 23-2038295 __|..02/29/2004 __{Scottish Re (US) Inc (STB1) DE YRT/I 92,113,423 360,338 352,852 152,767
23-2038295 __|..02/29/2004 __[Scottish Re (US) Inc (STB2) DE YRT/I 162,591,548 2,699,895 2,717,045 1,148,028
23-2038295 .| ...10/01/2004 __[Scottish Re (US) Inc (STD1) DE YRT/I 10,515,590 159,078 138,946 53,060
23-2038295 .| ...05/23/2005 ___[Scottish Re (US) Inc (STL1) DE YRT/I 267,965 11,389 10,271 3,435
|..43-1178580 _..|..04/01/1994 __{Scottish Re Life Corp. (PH55) DE YRT/I 2,337,580 31,150 271,722 47,722
|..43-1178580 _..|..01/01/1995 __{Scottish Re Life Corp. (PH56) DE YRT/I 17,89 2,114
43-1178580 _._|._03/01/1996 __|Scottish Re Life Corp. (PH58) DE YRT/I 8,663,240 1,790 1,498 1,208
43-1178580 _._|._09/24/1999 __|Scottish Re Life Corp. (PHB1) DE YRT/I 165,267,908 2,443,583 2,320,710 1,084,712
|..84-0499703 | _11/01/1990 __{Security Life of Denver Ins. Co. (SD33) 0 YRT/I 1,983,672 52,589 47,694 48,827
|..84-0499703 | _07/01/1992 __{Security Life of Denver Ins. Co. (SD35) 0 YRT/I 39,240,001 311,017 292,504 219,674
84-0499703 .| 03/29/1993 __[Security Life of Denver Ins. Co. (SD37) C0 YRT/I 47,522,641 324,704 311,199 254,033
84-0499703 .| .03/29/1993 __[Security Life of Denver Ins. Co. (SD41) 0 YRT/I 10,205,071 89,091 82,889 77,960
84-0499703 .| _07/01/1993 __[Security Life of Denver Ins. Co. (SD45) C0 YRT/I 4,000,000 70,760 64,960 50,494
|..84-0499703 | ._03/01/1996 __{Security Life of Denver Ins. Co. (SD63) 0 YRT/I 6,530,789 78,087 71,411 87,889
|..84-0499703 __|._03/01/1996 __{Security Life of Denver Ins. Co. (SD66) 0 YRT/I 4,563,026 25,598 23,794 12,651
84-0499703 .| _09/16/1996 __[Security Life of Denver Ins. Co. (SD73) 0 YRT/I 19,004,002 114,944 109,461 60,315
84-0499703 .| _06/15/1999 __[Security Life of Denver Ins. Co. (SD83) 0 YRT/I 122,958,237 1,494,730 1,464,242 550,926
|..84-0499703 __|._05/01/2004 __[Security Life of Denver Ins. Co. (SDJ2) C0 YRT/I 899,334 1,872 1,724 1,110
|..84-0499703 __| ._05/01/2004 __[Security Life of Denver Ins. Co. (SDJ3) 0 YRT/I 403,016 4,345 5,651 1,079
84-0499703 __| 05/01/2004 __[Security Life of Denver Ins. Co. (SDJ4) C0 YRT/I 268,188 379 355 239
84-0499703 .| .01/01/2005 __[Security Life of Denver Ins. Co. (SDJ5) 0 YRT/I 2,328,884 4,076 3,760 1,783
84-0499703 .| .01/01/2005 __[Security Life of Denver Ins. Co. (SDJG) 0 YRT/I 425,448 2,225 2,159 1,498
|..84-0499703 __|._01/01/2005 __[Security Life of Denver Ins. Co. (SDJ7) 0 YRT/I 309,538 557 1,676 598
|..84-0499703 __|._11/01/1990 __{Security Life of Denver Ins. Co. (SL08) 0 YRT/I 141,912,359 2,101,126 2,171,679 1,302,848
84-0499703 .| 03/01/1996 __{Security Life of Denver Ins. Co. (SL33) C0 YRT/I 42,894,488 1,805,772 1,623,972 555,454
84-0499703 .| ..02/01/1994 __[Security Life of Denver Ins. Co. (SL34) 0 YRT/I 1,866,908 | ... 22,910 28,305 33,846
|..84-0499703 | _01/01/1992 __{Security Life of Denver Ins. Co. (SL35) C0 YRT/I 6,329,115 97,551 91,058 181,971
|..84-0499703 | _02/01/1994 __{Security Life of Denver Ins. Co. (SL39) 0 YRT/I 586,073 11,140 16,964 (39,608)
84-0499703 .| _03/01/1996 __[Security Life of Denver Ins. Co. (SL43) C0 YRT/I 28,226,542 323,486 339,719 128,684
84-0499703 .| _03/01/1996 __[Security Life of Denver Ins. Co. (SL44) 0 YRT/I 180,542,639 3,158,558 3,175,410 2,155,325
84-0499703 .| ..02/01/1994 __[Security Life of Denver Ins. Co. (SL59) 0 YRT/I 330,000 1,851 1,690 1,905
|..84-0499703 | _02/01/1994 __{Security Life of Denver Ins. Co. (SL69) C0 YRT/I 371,809 5,055 4,661 11,919
|..84-0499703 | 02/01/1994 __{Security Life of Denver Ins. Co. (SL74) C0 YRT/I 2,706,319 53,622 46,848 52,956
84-0499703 .| .09/01/1998 __[Security Life of Denver Ins. Co. (SL87) 0 YRT/I 253,744,679 1,366,705 1,382,482 720,889
84-0499703 .| 05/01/2001 _[Security Life of Denver Ins. Co. (SL97) 0 YRT/I 23,871 122 12 100
|..84-0499703 | 09/16/1996 __[Security Life of Denver Ins. Co. (SLA1) C0 YRT/I 2,187,615,880 | ... 13,869,420 | ... 13,077,899 4,838,587
|..06-0839705 .| ..01/01/1971 ._[Swiss Re Life & Health America (CI21) CT YRT/I 1,988,844 42,124 38,660 54,514
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Reinsurance Ceded Life Insurance, Annuities, Deposit Funds and Other Liabilities Without Life or Disability Contingencies, and Related Benefits Listed by Reinsuring Company as of December 31, Current Year
1 2 3 4 5 6 7 Reserve Credit Taken 10 Outstanding Surplus Relief 13 14
8 9 11 12
NAIC Type of Modified Funds Withheld
Company | Federal ID Effective Domiciliary | Reinsurance | Amountin Force Coinsurance Under
Code Number Date Name of Company Jurisdiction Ceded at End of Year Current Year Prior Year Premiums Current Year Prior Year Reserve Coinsurance
,,,,,,, 82627 _._...|..06-0839705 [ 01/01/1991 _|Swiss Re Life & Health America (Cl24) CT YRT/I 4,757,186 164,059 170,275 177,353
,,,,,,, 82627 _._...|..06-0839705 [ 09/08/1997 __|Swiss Re Life & Health America (LF85) CT YRT/I 95,287,893 493,000 511,480 256,839
82627 06-0839705 _._|..08/01/1984 __|Swiss Re Life & Health America (LF88) CT YRT/I 5,234,068 103,917 112,909 140,654
82627 06-0839705 _._|..12/01/1993 _|Swiss Re Life & Health America (LF89) CT YRT/I 1,155,656 360 304 (633)
_.....82627 06-0839705 _._|..01/01/1984 __|Swiss Re Life & Health America (LR17) CT YRT/I 285,917 4,437 4,039 5,585
,,,,,,, 82627 _._...|..06-0839705 [ 03/29/1993 _|Swiss Re Life & Health America (LR38) CT YRT/I 38,011,278 259,662 248,863 192,999
,,,,,,, 82627 _._...|..06-0839705 [ 03/29/1993 _|Swiss Re Life & Health America (LR42) CT YRT/I 8,162,586 71,249 66,291 58,384
82627 06-0839705 _._|..09/08/1997 __|Swiss Re Life & Health America (LR78) CT YRT/I 5,032,538 33,673 32,157 19,034
_.....82627 06-0839705 _._|..01/01/1992 __|Swiss Re Life & Health America (VE70) CT YRT/I 198,683 4,411 3,975 5,912
,,,,,,, 82627 _._...|..06-0839705 [ 01/01/1992 __|Swiss Re Life & Health America (ME72) CT YRT/I 238,374 3,750 3,405 5,406
,,,,,,, 82627 _._...|..06-0839705 [ 02/01/1994 __|Swiss Re Life & Health America (N028) CT YRT/I 280 149
82627 06-0839705 _._|..02/01/1994 __|Swiss Re Life & Health America (NO39) CT YRT/I 586,073 11,140 16,964 (42,437)
82627 06-0839705 _._|..03/01/1996 __|Swiss Re Life & Health America (N044) CT YRT/I 180,542,683 3,158,560 3,175,413 2,286,834
_.....82627 06-0839705 _._|..02/01/1994 __|Swiss Re Life & Health America (NO46) CT YRT/I 1,600, 114 4,919 4,567 7,485
,,,,,,, 82627 _._...|..06-0839705 [ 09/01/1994 _|Swiss Re Life & Health America (N047) CT YRT/I 2,491,810 37,477 34,757 33,814
,,,,,,, 82627 _._...|..06-0839705 [ 03/01/1996 __|Swiss Re Life & Health America (N048) CT YRT/I 157,985,044 1,592,535 1,475,397 1,165,830
82627 06-0839705 _._|..03/01/1996 __|Swiss Re Life & Health America (NO50) CT YRT/I 33,010,902 861,839 843,799 427,844
......82627 06-0839705 _._|..02/01/1994 __|Swiss Re Life & Health America (NO59) CT YRT/I 330,000 1,851 1,690 5,404
,,,,,,, 82627 _._...|..06-0839705 [ 03/01/1996 __|Swiss Re Life & Health America (NO76) CT YRT/I 956,845 18,354 15,812 14,755
,,,,,,, 82627 _._...|..06-0839705 [ 09/08/1997 __|Swiss Re Life & Health America (N085) CT YRT/I 71,487,498 369,906 383,788 190,921
82627 06-0839705 _._|..05/01/2001 __|Swiss Re Life & Health America (N097) CT YRT/I 47,740 244 224 215
82627 06-0839705 _._|.-09/16/1996 __|Swiss Re Life & Health America (NOA1) CT YRT/I 2,189,369, 713 ... 13,874,937 [ .. 13,082,917 4,591,530
_.....82627 06-0839705 _._|..04/01/1997 __|Swiss Re Life & Health America (NOA7) CT YRT/I 274,761,965 2,552,918 2,444,276 947,207
,,,,,,, 82627 _._...|..06-0839705 [ 09/01/2001 ._|Swiss Re Life & Health America (NOB2) CT 0/1 143,377,063 | ... 134,445,532 1,821,431
,,,,,,, 82627 _._...|..06-0839705 [ 09/01/2001 ._|Swiss Re Life & Health America (NOB2) CT YRT/I 639,787,116 10,617,101 |..._........10,143,324 4,190,660
82627 06-0839705 _._|.-09/01/1999 __|Swiss Re Life & Health America (NOC1) CT YRT/I 385,762 8,109 7,653 2,300
_.....82627 06-0839705 _._|..01/19/2001 __|Swiss Re Life & Health America (NOD1) CT 0/1 14,484,144 | 14,004,914 176,766
,,,,,,, 82627 _._...|..06-0839705 [ 01/19/2001 __|Swiss Re Life & Health America (NOD1) CT YRT/I 5,385,388 153,743 135,216 33,029
,,,,,,, 82627 _._...|..06-0839705 [ 09/01/1982 __|Swiss Re Life & Health America (NR13) CT YRT/I 8,641,591 84,486 98,608 92,609
82627 06-0839705 _._|..03/01/1996 __|Swiss Re Life & Health America (SR60) CT YRT/I 6,530,789 78,087 71,411 91,979
82627 06-0839705 _._|..03/01/1996 __|Swiss Re Life & Health America (SR64) CT YRT/I 209,025 2,659 2,483 2,149
_.....82627 06-0839705 _._|..09/08/1997 __|Swiss Re Life & Health America (SR77) CT YRT/I 4,450,779 25,258 24,131 14,173
,,,,,,, 82627 _._...|..06-0839705 [ 01/18/2003 ._|Swiss Re Life & Health America (SR83) CT YRT/I 5,466,122 23,995 24,937 11,320
,,,,,,, 82627 _._...|..06-0839705 [ 06/12/2012 ._|Swiss Re Life & Health America (SRB2) CT YRT/I 73,595,907 1,175,928 892,594
82627 06-0839705 _._|..06/12/2012 __|Swiss Re Life & Health America (SRD1) CT YRT/I 8,871,861 367,782 107,879
_.....82627 06-0839705 _._|..05/23/2005 ___|Swiss Re Life & Health America (SRL1) CT YRT/I 535,930 | ..o 22,779 20,541 5,983
,,,,,,, 82627 _._...|..06-0839705 [ 05/23/2005 _._|Swiss Re Life & Health America (SRL3) CT YRT/I 952,667 2,535 2,393 2,498
,,,,,,, 70688 _.....|..36-6071399 _._[ 09/01/1986 _._|Transamerica Financial Life Ins. Co. (TA23) NY. YRT/I 291,567 250,058
70688 36-6071399 __| .11/01/1986 _._[Transamerica Financial Life Ins. Co. (TA25) NY. YRT/I 28,980 32,669
70688 36-6071399 __| .05/01/2004 __|Transamerica Financial Life Ins. Co. (TAJ2) NY. YRT/I 199,852 416 383 233
—.....70688 36-6071399 __| .05/01/2004 __|Transamerica Financial Life Ins. Co. (TAJ3) NY. YRT/I 89,559 965 1,255 202
,,,,,,, 70688 _.....|..36-6071399 _._[ 05/01/2004 __|Transamerica Financial Life Ins. Co. (TAJ4) NY. YRT/I 59,597 84 78 40
,,,,,,, 70688 _.....|..36-6071399 _._[ 01/01/2005 . |Transamerica Financial Life Ins. Co. (TAJB) NY. YRT/I 94,544 494 480 310
70688 36-6071399 __| .01/01/2005 __|Transamerica Financial Life Ins. Co. (TAJ7) NY. YRT/I 68,787 124 372 116
......70688 36-6071399 __| .05/23/2005 __[Transamerica Financial Life Ins. Co. (TAL3) NY. YRT/I 476,334 1,267 1,198 1,249
,,,,,,, 70688 _.....|..36-6071399 _._[ 09/01/1991 _|Transamerica Financial Life Ins. Co. (TR65) NY. YRT/I 5,250 9,257
,,,,,,, 70688 .......| .36-6071399 _..| 09/01/1991 ._|Transamerica Financial Life Ins. Co. (TR66) NY. YRT/I 103,042 131,599
0499999. General Account - Authorized U.S. Non-Affiliates 19,397,784,992 340,279,354 325,774,735 86,594,414
0699999. Total General Account - Authorized Non-Affiliates 19,397,784,992 340,279,354 325,774,735 86,594,414
0799999. Total General Account Authorized 27,954,010,289 1,113,411, 163 1,074,936, 337 151,076,414 201,582,640
1099999. Total General Account - Unauthorized Affiliates
,,,,,,, 00000 _____[._AA-3190509 __[._09/11/2000 __[SLD International Bermuda LTD (SD96) [KY [ YRT/I 161,332 (11,118)
1299999. General Account - Unauthorized Non-U.S. Non-Affiliates 161,332 (11,118)
1399999. Total General Account - Unauthorized Non-Affiliates 161,332 (11,118)
1499999. Total General Account Unauthorized 161,332 (11,118)
1799999. Total General Account - Certified Affiliates
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2099999.

Total General Account - Certified Non-Affiliates

2199999.

Total General Account Certified

2299999.

Total General Account Authorized, Unauthorized and Certified

27,954,010,289

1,113,411, 163

1,075,097,669

151,065,296

201,582,640

2599999.

Total Separate Accounts - Authorized Affiliates

2899999.

Total Separate Accounts - Authorized Non-Affiliates

2999999.

Total Separate Accounts Authorized

3299999.

Total Separate Accounts - Unauthorized Affiliates

3599999.

Total Separate Accounts - Unautho