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STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

ASSETS

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
1. Bonds 51,306,906,571 51,306,906,571 | 50,327,345,785
2. Stocks:

2.1 Preferred stocks

314,036,541

2.2 Common stocks

4,384,530,852

Mortgage loans on real estate:

3.1 First liens

11,757,046, 774

3.2 Other than first liens

314,036,541

4,384,530,852

11,757,046, 774

,,,,,,,,,,,,,,,,,, 306, 149,923
,,,,,,,,,,,,,, 3,978,307,548

,,,,,,,,,,,,, 11,218,237, 166

Real estate:

4.1 Properties occupied by the company (less $

encumbrances) 104,875,484 104,875,484 | 109,625,593
4.2 Properties held for the production of income (less
$ 240,637,439 encumbrances) 996,691,873 996,691,873 [ 985,769,078
4.3 Properties held for sale (less$
encumbrances) 31,160,925 31,160,925 | . 32,767,921
5. Cash($ ... .. 333,532,184 ), cash equivalents
$ 287,230,840 ) and short-term
investments ($ ... 453,184,382 ) 1,073,947,406 1,073,947,406
6. Contract loans (including$ premium notes) _____|. 9,173,795,889 | . 478,500 | . 9,173,317,390
7. Derivatives 2,339,502,082 2,339,502,082
8. Other invested 6,058,235,368 | 335,404,962 | 5,722,830,406
9. Receivables for securities 36,694,894 36,694,894
10. Securities lending reinvested collateral
11.  Aggregate write-ins for invested assets
12. Subtotals, cash and invested assets (Lines 1to 11) 87,577,424,657 | . 335,883,461 | 87,241,541,19%6 | 85,091,664,592
13. Titleplantsless$ charged off (for Title insurers
only)
14.  Investment income due and accrued 528,330,284 | 790,971 527,539,312 | | 535,221,162
15.  Premiums and considerations:
15.1 Uncollected premiums and agents' balances in the course of collection|..._.._.__._ 88,395,151 | . 2,392,839 | 86,002,312 | .. 101,287,411
15.2 Deferred premiums, agents' balances and installments booked but
deferred and not yet due (including$
earned but unbilled premiums) 455,815,817 455,815,817 | . 483,972,291
15.3 Accrued retrospective premiums
16. Reinsurance:
16.1 Amounts recoverable from reinsurers 42,806,558 42,806,958 | 28,275,048
16.2 Funds held by or deposited with reinsured companies
16.3 Other amounts receivable under reinsurance contracts 9,374,382 9,374,382 | 17,249,661
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 1,272,830,377 1,272,830,377 | - 1,427,043,414
19. Guaranty funds receivable or on deposit 31,022,402 31,022,402 | .. 23,519,523
20. Electronic data processing equipment and software 152,069,688 [ . 129,653,822 | . 22,415,867 | 22,464,914
21. Furniture and equipment, including health care delivery assets
$ ) 12,661,294 | 12,661,294
22. Net adjustment in assets and liabilities due to foreign exchange rates 2,771 2,771 (22,218)
23. Receivables from parent, subsidiaries and affiliates 41,070,642 41,070,642 | 26,690,869
24, Healthcare ($ . ) and other amounts receivable
25. Aggregate write-ins for other than invested 983,345,060 | 827,641,210 | . 155,703,851 | ... 217,421,068
26. Total assets excluding Separate Accounts, Segregated Accounts and
Protected Cell Accounts (Lines 12 to 25) 91,195, 149,083 1,309,023,5% 89,886,125,487 87,974,787,735
27. From Separate Accounts, Segregated Accounts and Protected Cell
Accounts 43,681,540,525 43,681,540,525 | 41,315,528,099
28. Total (Lines 26 and 27) 134,876,689,608 1,309,023,5% 133,567,666,012 129,290,315,834
DETAILS OF WRITE-INS
1101.
1102.
1103.
1198. Summary of remaining write-ins for Line 11 from overflow page
1199. Totals (Lines 1101 through 1103 plus 1198)(Line 11 above)
2501. Fully refundable deposits and prepayments and other miscellaneous .| .. 132,272,928 | ... 76,411,425 | ! 55,861,503 | ... 24,299,311
2502. Investment in trust 39,096,774 39,096,774 | . 39,823,733
2503. Employee insurance plan advances 33,627,677 | 469,372 | . 33,158,305 | ... 32,712,782
2598. Summary of remaining write-ins for Line 25 from overflow page .| ... 778,347,681 | .. 750,760,413 | . 27,587,269 | 120,585,243
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 983,345,060 827,641,210 155,703,851 217,421,068




STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

LIABILITIES, SURPLUS AND OTHER FUNDS

Current
Statement Date

2
December 31
Prior Year

1. Aggregate reserve for life contracts $ _ 63,059,783,339 less$ . included in Line 6.3
(including$ ! 51,801,977 Modco Reserve) 63,059,783,339 |______61,836,854,793
2. Aggregate reserve for accident and health contracts (including$ ... 3,836,980 Modco Reserve) 2,427 ,241,337 | _..2,408,562,093
3. Liability for deposit-type contracts (including$ Modco Reserve) 4,066,924,642 | 3,576,826,133
4. Contract claims:
4.1 Life 213,367,058 | . 237,301,094
4.2 Accident and health 20,730,277 | .. .22 587,368
5. Policyholders’ dividends $ ... 9,597,446 andcoupons$ due and unpaid 9,507,446 | 9,393,094
6. Provision for policyholders’ dividends and coupons payable in following calendar year - estimated amounts:
6.1 Dividends apportioned for payment (including$ .. Modco) 1,236,912,643 |- 1,220,185,032
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$ ... 8,965,141 accident and health premiums 27,038,881 | . 22,654,726
9. Contract liabilities not included elsewhere:
9.1 Surrender values on canceled contracts
9.2 Provision for experience rating refunds, including$ accident and health experience rating
refunds 17,949,616 | 17,964,011
9.3 Other amounts payable on reinsurance, including $ ... 15,120,177 assumedand $ ... 14,722,607
ceded 29,842,784 | 19,213,636
9.4 Interest Maintenance Reserve 170,922,696 [ - 76,376,094
10. Commissions to agents due or accrued-life and annuity contracts $ .. 5,781,791 , accident and health
S 327,576 and deposit-type contract funds $ 6,109,367 | 7,501,102
11.  Commissions and expense allowances payable on reinsurance assumed 6,802,161 | _.___._._._.7,290,764
12.  General expenses due or accrued 596,461,937 | | 654,039,281
13. Transfers to Separate Accounts due or accrued (net) (including$ ... (303,087,702) accrued for expense
allowances recognized in reserves, net of reinsured allowances) (232,124,890)| . (236,794,003)
14. Taxes, licenses and fees due or accrued, excluding federal income taxes 52,011,531 | ! 58,418,525
15.1 Current federal and foreign income taxes, including$ ... 109,470,048 on realized capital gains (losses) ... | 107,966,456 | 131,512,510
15.2 Net deferred tax liability
16.  Unearned investment income 62,239,577 | 80,099,627
17.  Amounts withheld or retained by company as agent or trustee 62,330,931 | . 32,239,729
18.  Amounts held for agents' account, including$ ... agents' credit balances ...l 228,577,389 | .. 225,056,354
19. Remittances and items not allocated 67,787,042 | . 29,505,812
20. Net adjustment in assets and liabilities due to foreign exchange rates
21. Liability for benefits for employees and agents if not included above 156,855,688 162,746,689
22. Borrowed money$ .. 250,000,000 and interest thereon $ 249,980,208 249,975,535
23. Dividends to stockholders declared and unpaid
24. Miscellaneous liabilities:
24.01 Asset valuation reserve 1,404,994,877 |- 1,427,795,217
24.02 Reinsurance in unauthorized companies
24.03 Funds held under reinsurance treaties with unauthorized reinsurers
24.04 Payable to parent, subsidiaries and affiliates 25,056,053 | 23,918,520
24.05 Drafts outstanding
24.06 Liability for amounts held under uninsured plans
24.07 Funds held under coinsurance
24.08 Derivatives 211,314,244 | 142,847,710
24.09 Payable for securities 97,019,607 | . 376,532
24.10 Payable for securities lending
2411 Capitalnotes$ and interest thereon $
25. Aggregate write-ins for liabilities 4,586,139,935 5,190,620,663
26. Total liabilities excluding Separate Accounts business (Lines 1 to 25) 78,969,832,832 77,635,068,642
27. From Separate Accounts Statement 43,668,980,095 | _____41,302,846,725
28. Total liabilities (Lines 26 and 27) 122,638,812,926 118,937,915,367
29. Common capital stock
30. Preferred capital stock
31. Aggregate write-ins for other than special surplus funds
32.  Surplus notes 1,340,158,333 | - 1,339,977,916
33. Gross paid in and contributed surplus
34. Aggregate write-ins for special surplus funds 259,576,741 | . 361,073,729
35. Unassigned funds (surplus) 9,329,118,012 [ 8,651,348,821
36. Less treasury stock, at cost:
36.1 _shares common (value included in Line 29 $ )
36.2 shares preferred (value included in Line 30 $ )
37. Surplus (Total Lines 31+32+33+34+35-36) (including $ ... 12,560,431 in Separate Accounts Statement) ... 10,928,853,086 10,352,400, 467
38. Totals of Lines 29, 30 and 37 10,928,853,086 10,352,400,467
39. Totals of Lines 28 and 38 (Page 2, Line 28, Col. 3) 133,567,666,012 129,290,315,834
DETAILS OF WRITE-INS
2501. Reverse repurchase agreements 3,478,505,473 | .. 3,882,697,206
2502. Derivative collateral 1,084,210,042 |- 1,287,790,981
2503. Funds awaiting escheat and other miscellaneous 28,177,778 | 18,873,714
2598. Summary of remaining write-ins for Line 25 from overflow page 246,643 1,258,761
2599. Totals (Lines 2501 through 2503 plus 2598)(Line 25 above) 4,586,139,935 5,190,620,663
3101.
3102.
3103.
3198. Summary of remaining write-ins for Line 31 from overflow page
3199. Totals (Lines 3101 through 3103 plus 3198)(Line 31 above)
3401. Additional deferred tax as allowed by SSAP 10R 256,326,741 | . 357,823,729
3402. Designated surplus for group annuities 2,500,000 |.. 2,500,000
3403. Designated surplus for separate account business 750,000 ... 750,000
3498. Summary of remaining write-ins for Line 34 from overflow page
3499. Totals (Lines 3401 through 3403 plus 3498)(Line 34 above) 259,576,741 361,073,729




STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

SUMMARY OF OPERATIONS

2 3
Current Year Prior Year Prior Year Ended
To Date To Date December 31
1. Premiums and annuity considerations for life and accident and health contracts 6,350,669,092 [ . 5,386,148,340 |- 11,158,497, 126
2. Considerations for supplementary contracts with life contingencies 4,903,973 | - 1,232,301 ......4,876,585
3. Netinvestment income 2,203,703,331 | 2,102,832,896 | - 4,359,124,304
4. Amortization of Interest Maintenance Reserve (IMR) 60,096,592 25,418,294 | 67,083,736
5. Separate Accounts net gain from operations excluding unrealized gains or losses 150,447 ,210,
6. Commissions and expense allowances on reinsurance ceded 51,609,530 |.. 47,400,916 | 109,710,710
7. Reserve adjustments on reinsurance ceded 29,279,983 [ ... . 44 532,069 | 69,051,457
8. Miscellaneous Income:
8.1 Income from fees associated with investment management, administration and contract
guarantees from Separate Accounts 142,869,016 | 138,422,498 | . 276,864,589
8.2 Charges and fees for deposit-type contracts
8.3 Aggregate write-ins for miscellaneous income 63,425,210 41,997,450 95,664,211
9. Totals (Lines 1 to 8.3) 8,906,707, 174 7,787,940,940 16, 139,662,387
10. Death benefits 572,111,904 1,154,691,333
11. Matured endowments (excluding guaranteed annual pure endowments) 6,470,257 19,627,677
12, Annuity benefits 461,764,009 855,390, 112
13. Disability benefits and benefits under accident and health contracts 168,384,693 315,574,345
14. Coupons, guaranteed annual pure endowments and similar benefits
15.  Surrender benefits and withdrawals for life contracts 3,679,743,798 | .. 3,801,788,104 | 7,729,216,833
16. Group conversions
17. Interest and adjustments on contract or deposit-type contract funds 68,306,031 | ! 55,393,837 119,686,332
18. Payments on supplementary contracts with life contingencies 4,452,762 4664917 | 9,149,580
19. Increase in aggregate reserves for life and accident and health contracts 1,240,314 ,577 1,018,571,189 2,309,037,097
20. Totals (Lines 10 to 19) 6,201,548,031 | .. 6,062,543,538 | .. 12,512,373,309
21. Commissions on premiums, annuity considerations, and deposit-type contract funds (direct
business only) 248,579,880 | 233,942,699 | . 492,554,877
22.  Commissions and expense allowances on reinsurance assumed 13,670,074 27,990,696
23. General insurance expenses 610,998,032 |._. 1,324,114,178
24. Insurance taxes, licenses and fees, excluding federal income taxes 76,727,649
25. Increase in loading on deferred and uncollected premiums 6,943,897
26. Net transfers to or (from) Separate Accounts net of reinsurance 787,084,893 131,024, _.(94,643,753)
27. Aggregate write-ins for deductions 11,287,860 (12,675,580) 14,171,803
28. Totals (Lines 20 to 27) 7,956,840,316 7,092,733,838 14,408,720,891
29. Net gain from operations before dividends to policyholders and federal income taxes (Line 9 minus
Line 28) 949,866,858 | | 695,207,102 | - 1,730,941,496
30. Dividends to policyholders 581,216,230 584,428,659 1,209,910, 308
31. Net gain from operations after dividends to policyholders and before federal income taxes (Line 29
minus Line 30) 368,650,628 | 110,778,444 | | 521,031,188
32. Federal and foreign income taxes incurred (excluding tax on capital gains) (56,242,744) (145,638,337) (251,099, 141)
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) 424,893,372 | . 256,416,781 | .. 772,130,329
34. Net realized capital gains (losses) (excluding gains (losses) transferred to the IMR) less capital
gainstaxof$ . 106,727,729 (excluding taxes of $ ... 74,235,803
transferred to the IMR) (237,062,343) (62,521,614) (237,208,251)
35. Netincome (Line 33 plus Line 34) 187,831,029 193,895, 167 534,922,078
CAPITAL AND SURPLUS ACCOUNT
36. Capital and surplus, December 31, prior year 10,352,400, 467 9,258,843,646 9,258,843,646
37. Netincome (Line 35) 187,831,029 | 193,895,168 | 534,922,078
38. Change in net unrealized capital gains (losses) less capital gains tax of $  ________ 35,859,853 | 410,929,670 |_. 603,892,459 | 684,521,211
39. Change in net unrealized foreign exchange capital gain (loss) 28,277,612 | . (129,138,748)] .. _.8,626,297
40. Change in net deferred income tax 25,650,759 (79,736,247) _.(73,117,846)
41. Change in nonadmitted assets 2,716,569 [ . 305,508,202 [ ... ¢ 69,411,188
42. Change in liability for reinsurance in unauthorized companies
43. Change in reserve on account of change in valuation basis, (increase) or decrease (7,300,000)
44. Change in asset valuation reserve 22,800,341 | . (180,448,373)| ... (285,295,338)
45. Change in treasury stock
46. Surplus (contributed to) withdrawn from Separate Accounts during period (613) 2,378 (5,847,700)
47. Other changes in surplus in Separate Accounts Statement (271,390) | oo 538,989 [ . 6,023,567
48. Change in surplus notes 180,417 | 180,417 | 360,833
49. Cumulative effect of changes in accounting principles
50. Capital changes:
50.1 Paid in
50.2 Transferred from surplus (Stock Dividend)
50.3 Transferred to surplus
51.  Surplus adjustment:
51.1 Paid in
51.2 Transferred to capital (Stock Dividend)
51.3 Transferred from capital
51.4 Change in surplus as a result of reinsurance
52. Dividends to stockholders
53. Aggregate write-ins for gains and losses in surplus (101,661,774) 39,346,492 161,252,530
54. Net change in capital and surplus for the year (Lines 37 through 53) 576,452,619 754,040,737 1,093,556, 821
55. Capital and surplus, as of statement date (Lines 36 + 54) 10,928,853,086 10,012,884,383 10, 352,400,467
DETAILS OF WRITE-INS
08.301. Administrative fee and other income 63,425,210 | . 41,997,450 | 95,664,211
08.302.
08.303.
08.398. Summary of remaining write-ins for Line 8.3 from overflow page
08.399. Totals (Lines 08.301 through 08.303 plus 08.398) (Line 8.3 above) 63,425,210 41,997,450 95,664,211
2701. Change in liability for employee/agent benefit plans 13,078,023
2702. Miscellaneous charges to operations 8,028,598 ,323,
2703. Transfer of group pension contract losses to IMR (9,818,762) _.(28,832,077)
2798. Summary of remaining write-ins for Line 27 from overflow page
2799. Totals (Lines 2701 through 2703 plus 2798)(Line 27 above) 11,287,859 (12,675,580) 14,171,803
5301. Change in additional deferred tax as allowed by SSAP 10R (101,496,988) 11,631,886 ... . 64,560,222
5302. Other changes in surplus (164,785) _...27,714 607 16,667,609
5303. Accumulated other comprehensive income - pension 80,024,699
5398. Summary of remaining write-ins for Line 53 from overflow page
5399. Totals (Lines 5301 through 5303 plus 5398)(Line 53 above) (101,661,774) 39,346,492 161,252,530




STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

CASH FLOW

Cash from Operations

—_

Premiums collected net of reinsurance

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

6,391,935,032

Net investment income

2,075,379,933

Miscellaneous income

Total (Lines 1 to 3)

303,645,8%

,,,,,,,,,,,,,, 5,492,877 ,443
,,,,,,,,,,,,,,, 1,863,545, 176
246,822,724

,,,,,,,,,,,,, 11,201,515,589
l........4,287,935,192
524,294,663

8,770,960,859

7,603,245,343

16,013,745,444

4,944,054,277

Benefit and loss related payments

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

Commissions, expenses paid and aggregate write-ins for deductions

Dividends paid to policyholders

© ® N o o & 0 D

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

,,,,,,,,,,,,,,,,,, (94,533,613) tax on capital

gains (losses)

10. Total (Lines 5 through 9)

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

Cash from Investments

12.  Proceeds from investments sold, matured or repaid:

,,,,,,,,,,,,,, 5,000,298,720

,,,,,,,,,,,,, 10,105,400,776

,,,,,,,,,,,,,,,,,, 782,173,601 |_.__..51,313,327 | ... (139,724,360)
1,000,847,830 ... 993,309,752 | .. 1,982,476,109
564,284,267 | . .. 570,133,146 . .1 1,216,771,914

(204,764) (6,568,331) (308,585, 506)
7,291,155,301 6,608,486,614 12,856,338,933
1,479,805,558 994,758,729 3,157,406,511

12.1 Bonds 8,992,367,332
12.2 Stocks 194,479,645
12.3 Mortgage loans 1,143,444,089
12.4 Real estate 46,355,381
12.5 Other invested assets 321,152,074
12.6 Net gains or (losses) on cash, cash equivalents and short-term investments 2,047,575
12.7 Miscellaneous proceeds 148,165,123

12.8 Total investment proceeds (Lines 12.1 to 12.7)

,,,,,,,,,,,,,, 7,268,294,131
,,,,,,,,,,,,,,,,,, 591,625,326
,,,,,,,,,,,,,,,,,, 953,307,715
,,,,,,,,,,,,,,,,,, 126,174,603
,,,,,,,,,,,,,,,,,, 399,211,199
,,,,,,,,,,,,,,,,,,,, (1,998,350)

330,604,391

,,,,,,,,,,,,, 16,752,543, 494
,,,,,,,,,,,,,,,,,, 825,147,323
,,,,,,,,,,,,,,, 1,898, 130,804
,,,,,,,,,,,,,,,,,, 135,199,108
,,,,,,,,,,,,,,,,,, 738,169, 102
,,,,,,,,,,,,,,,,,,,, (2,672,679)
(190,596, 265)

10,848,011,219

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

,,,,,,,,,,,,,, 9,667,219,014

,,,,,,,,,,,, 20, 155,920,887

13.1 Bonds 9,539,825,213 | - 10,313,244,701 | - 19,989,477,033
13.2 Stocks 296,841,923 [ 160,586,817 | 540,284,276
13.3 Mortgage loans 1,643,657,046 | 479,995,189 | - 1,991,282, 364
13.4 Real estate 99,438,310 | 24,643,561 | 196,450,261
13.5 Other invested assets 557,957,541 | | 510,755,319 | - 1,381,420,997
13.6 Miscellaneous applications (99,046,420) (392,784,887) 13,753,293
13.7 Total investments acquired (Lines 13.1 to 13.6) 12,038,673,613 11,096,440,700 24,112,668,224
14. Netincrease (or decrease) in contract loans and premium notes 213,868,573 217,401,843 473,885,924

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

Cash from Financing and Miscellaneous Sources

16. Cash provided (applied):

(1,404,530, 967)

(1,646,623,529)

(4,430,633,261)

16.1 Surplus notes, capital notes

16.2 Capital and paid in surplus, less treasury stock

16.3 Borrowed funds

16.5 Dividends to stockholders

16.6 Other cash provided (applied)

180,417 180,417 | 360,833
18,542 (16,308)( | (833)
16.4 Net deposits on deposit-type contracts and other insurance liabilities 415,368,804 | . . 40,479,987 | ... 701,893,134
(555,855,578) 345,835,951 (540,592,966)

17.  Net cash from financing and miscellaneous sources (Line 16.1 through Line 16.4 minus Line 16.5
(140,287,815) 386,480,047 161,660, 168

plus Line 16.6)

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)

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

,,,,,,,,,,,,,,,,,, (65,013,224)

19.1 Beginning of year
19.2 End of period (Line 18 plus Line 19.1)

1,138,960,630
1,073,947,406

,,,,,,,,,,,,,,,, (265,384,753)

,,,,,,,,,,,,,, 2,250,527,212
1,985, 142,459

,,,,,,,,,,,,, (1,111,566,582)

,,,,,,,,,,,,,, 2,250,527,212
1,138,960,630

Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0001. Bank loan transfer 890, 175,895
20.0002. Bond conversion 424,853,549
20.0003. Mortgage converted to other invested assets 160,274,235 |
20.0004. Stock conversion 103,139,178 |
20.0005. Interest capitalization for long-term debt 2,069,510
20.0006. Dividend reinvestment 1,845,298
20.0007. Other invested assets stock distribution 1,599,436
20.0008. Net investment income payment in-kind bonds 1,105,320
20.0009. Other invested assets converted to mortgage

,,,,,,,,,,,,,,,,,, 531,085,748
387,890,532

,,,,,,,,,,,,,,, 1,186,921,814
,,,,,,,,,,,,,,, 667,437,247

..161,280,253 |.. ....174,823,289
500,032,780 |.. 520,321,042
,,,,,, 5,801,372 .......8,443,067
20,645 8,332,957

,,,,,, 9,122,201 -..9,122,201
.......3,886,271

4,210,331 |._...._..._.4210,331
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Note: Supplemental disclosures of cash flow information for non-cash transactions:

20.0010. Other invested assets converted to real estate 43,759,022
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EXHIBIT 1

DIRECT PREMIUMS AND DEPOSIT-TYPE CONTRACTS

Industrial life

1
Current Year
To Date

2
Prior Year
To Date

3
Prior Year Ended
December 31

2. Ordinary life insurance 1,993,036,969 | - 1,906,911,026 |_._.__._.__4,188,860,708
3. Ordinary individual annuities 842,878,098 | . 860,245,600 | ... 1,785,700,449
4. Credit life (group and individual)
5. Group life insurance 103,794,154 [ - 78,264,708 | 139,323,719
6. Group annuities 3,396,885,470 | ... 2,515,436,383 [.........4,997,382,298
7. A&H-group 149,461 126,961 271,254
8. A &H - credit (group and individual)
9. A&H-other 308,310,433 | ... 298,035,678 | | 609,315,649
10. Aggregate of all other lines of business
11.  Subtotal 6,645,054,585 | ... 5,659,020,356 | 11,720,854,076
12.  Deposit-type contracts 703,804,998 [ | 606,443,571 [ - 1,310,563,875
13.  Total 7,348,859,583 6,265,463,927 13,081,417,951
DETAILS OF WRITE-INS
1001.
1002.
1003.
1098. Summary of remaining write-ins for Line 10 from overflow page
1099. Totals (Lines 1001 through 1003 plus 1098)(Line 10 above)
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Note 1 — Summary of Significant Accounting Policies

a.

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

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
the associated tax impact reported separately through earnings. For the six months ended June 30, 2011, the Company recorded
a net decrease to surplus of less than $1 million attributable to corrections of prior year errors and an associated tax benefit of less
than $1 million reported in the Summary of Operations. This decrease was due primarily to corrections of policyholders’ reserves
and a correction to partnerships and limited liability companies.

Adoption of new accounting standards:

In June 2010, the National Association of Insurance Commissioners (NAIC) clarified its intent on the bifurcation of all realized gains
and losses on sales of loan-backed and structured securities. This new guidance requires a cash flow analysis at the date of sale
to bifurcate the realized gain or loss between credit and noncredit. The credit portion is recognized in the asset valuation reserve
and the noncredit portion is deferred to the interest maintenance reserve. This guidance was issued as a revision to Statement of
Statutory Accounting Principles (SSAP) No. 43R, “Loan-backed and Structured Securities,” and was effective January 1, 2011.
The adoption of this guidance did not have a significant impact on the Company’s financial statements.

In October 2010, the NAIC modified the definitions of loan-backed and structured securities included in SSAP No. 43R. The
revised definition expands the requirement to include any securitized asset where the underlying cash flows are from all types of
asset pools and not just those emanating from either mortgages or securities. Regardless of the underlying collateral, each
security structured through a special purpose entity, trust or limited liability company is expected to be reported as a SSAP No. 43R
security, not as an issuer obligation under SSAP No. 26, “Bonds, excluding Loan-backed and Structured Securities.” This
guidance was effective January 1, 2011. The adoption of this guidance did not have a significant impact on the Company’s
financial statements.

In October 2010, the NAIC revised guidance pertaining to disclosure of withdrawal characteristics. These revisions expand the
disclosure requirements for annuity actuarial reserves and deposit liabilities by withdrawal characteristics in accordance with the
following categories: general account, separate account with guarantees, separate account nonguaranteed and the total. This
guidance was issued as SSAP No. 51, “Life Contracts,” SSAP No. 52, “Deposit-Type Contracts” and SSAP No. 61, “Life, Deposit-
Type and Accident and Health Reinsurance” and was effective January 1, 2011. The impact of this new guidance expands year
end annuity disclosures and the Company plans to implement these additional disclosures as of December 31, 2011.

In October 2010, the NAIC revised existing guidance pertaining to liabilities, contingencies and impairments of assets. Such
revisions require reporting entities to recognize, at the inception of a guarantee, a liability for the obligations it has undertaken in
issuing the guarantee, even if the likelihood of having to make payments under the guarantee is remote. This includes related
party guarantees, except when the transaction is considered an “unlimited guarantee,” such as a rating agency requirement to
provide a commitment to support a subsidiary, or a guarantee made on behalf of a wholly owned subsidiary. New disclosures
require a listing of all guarantees, the carrying amount of the liability, the maximum exposure and any recourse provisions. This
guidance was issued as SSAP No. 5R, “Liabilities, Contingencies and Impairments of Assets,” and applies to all guarantees issued
and outstanding as of December 31, 2011. The Company is in the process of assessing the impact of this new guidance.

Note 3 — Business Combinations and Goodwill

No significant changes.

Note 4 — Discontinued Operations

No significant changes.

Note 5 — Investments

d.

Loan-backed and structured securities:
(4) No significant changes.

(5)  No significant changes.
(6) No significant changes.
(7)  No significant changes.
(8) No significant changes.

(9) The following table contains loan-backed and structured securities that recognized other-than-temporary impairments
(OTTI) classified on the following:

Six Months Ended June 30, 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 flows expected to be collected is

less than amortized cost basis 81)

Total $ (81

As of June 30, 2011, investments in structured and loan-backed securities for which OTTI had not been recognized in earnings and
which were in an unrealized loss position had a fair value of $3,375 million. Structured and loan-backed securities in an unrealized
loss position for less than 12 months had a fair value of $1,161 million and unrealized losses of $64 million. Structured and loan-
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backed securities in an unrealized loss position greater than 12 months had a fair value of $2,214 million and unrealized losses of
$346 million. These structured and loan-backed securities were primarily categorized as industrial and miscellaneous and United
States of America (U.S.) government securities.

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

Note 6 — Joint Ventures, Partnerships and LLCs

No significant changes.

Note 7 — Investment Income

No significant changes.

Note 8 — Derivative Instruments

No significant changes.

Note 9 — Income Taxes

As of the six months ended June 30, 2011, the Company’s net admitted deferred tax asset decreased by approximately $154
million from December 31, 2010. This increase was due primarily to an increase in gross deferred tax liability related to increases
in unrealized gains.

Note 10 — Information Concerning Parent, Subsidiaries and Affiliates

g.

Legal matters at the Company’s subsidiaries, to the extent they develop adversely, may have a negative impact on the Company’s
investment in MassMutual Holding LLC (MMHLLC).

In 2009, several lawsuits were filed against OppenheimerFunds, Inc. (OFI), and other parties in various federal courts, as putative
class actions and derivative claims in connection with the investment performance of Oppenheimer Core Bond Fund (Core Bond
Fund) and Oppenheimer Champion Income Fund (Champion Income Fund) distributed and advised by Oppenheimer Acquisition
Corp. (OAC) subsidiaries, indirect subsidiaries of MMHLLC. The lawsuits raise claims under federal securities laws alleging that,
among other things, the disclosure documents of these funds contained misrepresentations and omissions, that the investment
policies of these funds were not followed and that these funds and other defendants violated federal securities laws and regulations
and certain state laws. The Core Bond Fund and Champion Income Fund putative class action claims have been consolidated into
two groups, one for each of the funds, and are currently pending in federal district court in Colorado. Accruals, representing the
amount that management believes are sufficient to cover these matters and an offsetting insurance recovery, were established in
the 2010 financial statements of the Company’s subsidiary. The parties have entered into a settlement agreement, which has been
preliminarily approved by the court. Final approval of the agreement will require a sufficient number of class members to participate
in the settlement.

In April 2010, a lawsuit was filed in New York state court against OFI, its subsidiary HarbourView Asset Management Corporation
(HVAMC) and AAArdvark IV Funding Limited (AAArdvark IV) in connection with the investment made by TSL (USA) Inc., an
affiliate of National Australia Bank Limited in AAArdvark IV. The complaint alleges breach of contract, breach of the covenant of
good faith and fair dealing, gross negligence, unjust enrichment and conversion. The complaint seeks compensatory and punitive
damages, along with attorney fees. The Court has dismissed certain equitable claims against OFlI and HVAMC, leaving only the
claims for breach of contract. Plaintiffs have filed an amended complaint with additional contractual claims. No reasonable
estimate can be made at this time regarding the potential liability, if any, or the amount or range of any loss that may result from
this claim.

On July 15, 2011, a lawsuit was filed in New York State Supreme Court against OFI, HYAMC and AAArdvark | Funding Limited
(AAArdvark I), in connection with investments made by TSL (USA) Inc. and other investors in AAArdvark |. The complaint alleges
breach of contract against each of the defendants and seeks compensatory damages and costs and disbursements, including
attorneys' fees. OAC believes that OFI and HVAMC have meritorious defenses to the claims, that it is premature to render any
opinion as to the likelihood of an outcome unfavorable to OFl and HYAMC, and that no reasonable estimate can yet be made as to
the amount or range of any potential loss.

OFl, an indirect subsidiary of MMHLLC, has concluded settlements with six states - lllinois, Oregon, Texas, Nebraska, Maine and
New Mexico, regarding investigations of the management of those states' Section 529 college savings plans. However, with
respect to New Mexico, two lawsuits have been filed in the Circuit Court for Santa Fe County, New Mexico seeking to challenge the
settlement. No reasonable estimate can be made at this time regarding the potential liability, if any, or the amount or range of any
loss that may result from this claim.

Beyond these matters, MMHLLC’s subsidiaries are involved in litigation and investigations arising in the ordinary course of the
subsidiaries’ businesses. 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, because of the uncertainties involved with some of these
matters, future revisions to the estimates of the potential liability could materially affect the Company’s financial position.
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Note 11 — Debt
C. Federal Home Loan Bank agreements:

(1)  The Company is a member of the Federal Home Loan Bank (FHLB) of Boston. The following table indicates the amount
of FHLB of Boston stock purchased, collateral pledged, borrowing capacity, assets and liabilities related to the agreement
with FHLB of Boston:

June 30, December 31,
2011 2010
(In Millions)

(2) FHLB stock purchased/ owned as part of the agreement $ 27 $ 25

(8) Collateral pledged to the FHLB 51 -

(4) Borrowing capacity currently available 1,950 2,000

(5) Agreement assets and liabilities

General Account:

Assets - -
Liabilities 50 -
Separate Account:
Assets - -
Liabilities - -
Note 12 — Retirement Plans, Deferred Compensation, Postemployment Benefits and Compensated Absences and Other
Postretirement Benefit Plans
Through June 30, 2011, $20 million was contributed to the Company’s qualified pension plan. Subsequent to June 30, 2011, an
additional $11 million was contributed to this plan.
Note 13 — Capital and Surplus, Shareholders’ Dividend Restrictions and Quasi-Reorganizations
(4)  The Company received $25 million of cash dividends from MMHLLC through the six months ended June 2011.
Note 14 — Contingencies
e. All other contingencies:

The Company is involved in litigation arising in and out of the normal course of business, which seeks both compensatory and
punitive damages. 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.

Since December 2008, Massachusetts Mutual Life Insurance Company (MassMutual) and MMHLLC have been named as
defendants in a number of putative class action and individual lawsuits filed by investors seeking to recover investments they
allegedly lost as a result of the “Ponzi” scheme run by Bernard L. Madoff through his company, Bernard L. Madoff Investment
Securities, LLC (BLMIS). The plaintiffs allege a variety of state law and federal securities claims against MassMutual and/or
MMHLLC, and certain of its subsidiaries, seeking to recover losses arising from their investments in several funds managed by
Tremont Group Holdings, Inc. (Tremont) or Tremont Partners, Inc., including Rye Select Broad Market Prime Fund, L.P., Rye
Select Broad Market Fund, L.P., American Masters Broad Market Prime Fund, L.P., American Masters Market Neutral Fund, L.P.
and/or Tremont Market Neutral Fund, L.P. Tremont and its subsidiary, Tremont Partners, Inc., are indirect subsidiaries of
MMHLLC. Certain of the lawsuits have been consolidated into three groups of suits pending in the U.S. District Court for the
Southern District of New York. A number of other lawsuits have been filed in state courts in Florida, New York, California,
Washington, Texas and Connecticut by investors in Tremont funds against Tremont, and in certain cases against MassMutual,
MMHLLC and other defendants, raising claims similar to those in the consolidated federal litigation. Those cases are in various
stages of litigation, and some of them have been stayed pending the outcome of the federal litigation. In February 2011, the
parties in the consolidated federal litigation pending in the U.S. District Court for the Southern District of New York submitted to the
court a proposed settlement agreement. On August 8, 2011, the judge ruled from the bench approving the settlement, which
pending appeals, will resolve substantially all the claims. In the opinion of management, the settlement did not have a significant
financial impact on MassMutual.

In 2009, the Trustee appointed under the Securities Investor Protection Act to liquidate BLMIS notified Tremont that the bankruptcy
estate of BLMIS has purported preference and fraudulent transfer claims against Tremont’s Rye Select Broad Market funds and
certain other Tremont-managed funds to recover redemption payments received from BLMIS by certain of those Rye Select funds.
Certain of these Tremont funds, in turn, have notified the Trustee of substantial claims by them against BLMIS. In December 2010,
the Trustee filed suit in the U.S. Bankruptcy Court for the Southern District of New York against Tremont, OAC, MassMutual and
others. Tremont has been negotiating with the Trustee on behalf of those funds in an attempt to reach a mutually acceptable
settlement of the Trustee’s claims. On July 28, 2011, a proposed settlement with the Trustee was filed with the court for its
approval. In the opinion of management, the settlement did not have a significant financial impact on MassMutual.

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

In 2009, numerous lawsuits (the Rochester Suits) were filed as putative class actions in connection with the investment
performance of certain municipal bond funds advised by OFI and distributed by its subsidiary, OppenheimerFunds Distributor, Inc.
The Rochester Suits raise claims under federal securities laws alleging that, among other things, the disclosure documents of
these funds contained misrepresentations and omissions, that the investment policies of these funds were not followed and that
these funds and other defendants violated federal securities laws and regulations and certain state laws. The Rochester Suits
have been consolidated into seven groups, one for each of the funds, and are currently pending in federal district court in Colorado.
Amended complaints and motions to dismiss have been filed in the Rochester Suits. No reasonable estimate can be made at this
time regarding the potential liability, if any, or the amount or range of any loss that may result from this claim.

In May 2009, MassMutual was named as a defendant in a private action related to certain losses in a Bank Owned Life Insurance

(BOLI) contract issued by MassMutual. The plaintiff alleges, among other things, fraud, breach of contract and breach of fiduciary
duty claims against MassMutual and seeks to recover losses arising from investments under the BOLI contract. MassMutual
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believes it has substantial defenses in this action. No reasonable estimate can be made at this time regarding the potential liability,
if any, or the amount or range of any loss that may result from this claim.

Note 15 — Leases

No significant changes.

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

of Credit Risk
No significant changes.

Note 17 — Sale, Transfer and Servicing of Financial Assets and Extinguishments of Liabilities

C. Wash sales:
(1) In the course of the Company’s asset management, 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
six months ended June 30, 2011 or 2010 that were reacquired within 30 days of the sale date.
Note 18 — Gain or Loss to the Reporting Entity from Uninsured Plans and the Uninsured Portion of Partially Insured Plans
No significant changes.
Note 19 — Direct Premium Written/Produced By Managing General Agents/Third Party Administrators
No significant changes.
Note 20 — Fair Value Measurements

For the six months ended June 30, 2011, there were no significant changes to the Company’s valuation techniques.

The following table presents the Company’s fair value hierarchy for financial instruments which are carried at fair value:

June 30, 2011

Level 1 Level 2 Level 3 Netting " Total
(In Millions)
Financial assets:
Bonds
Industrial and miscellaneous $ -8 27 $ 27§ - % 54
Parent, subsidiaries and affiliates - 6 35 - 41
Common stock - unaffiliated 134 35 169 - 338
Common stock - affiliated @ - 368 54 - 422
Cash equivalents and
short-term investments - 740 - - 740
Separate account assets 34,302 8,294 296 - 42,892
Derivatives
Forward contracts - 4 - (18) (14)
Interest rate swaps - 3,824 - (1,734) 2,090
Currency swaps - 159 - (75) 84
Asset and credit default swaps - 36 - (10) 26
Options - 225 - (72) 153
Total financial assets carried
at fair value $ 34436 $ 13,718 $ 581 $ (1,909) $ 46,826
Financial liabilities:
Derivatives
Forward contracts $ -3 30 % - % (18) % 12
Interest rate swaps - 1,889 - (1,734) 155
Currency swaps - 176 - (75) 101
Asset and credit default swaps - 10 - (10) -
Options - 15 - (72) (57)
Total financial liabilities carried
at fair value $ - $ 2120 $ - $ (1,909 $ 211

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

(2)  Common stocks — affiliated does not include MMHLLC which had a statutory carrying value of $2,712 million and C.M. Life which had a
statutory carrying value of $912 million.

For the six months ended June 30, 2011, there were no significant transfers between Level 1 and Level 2.

7.4



STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

Gains Gains Transfers  Transfers
Balance as of (Losses)in  (Losses) in into out of Other  Balance as of
12/31/2010  Net Income Surplus Purchases  Issuances Sales Settlements Level 3 ™ Level 3" Transfers @ 6/30/2011
(In Millions)
Financial assets:

Bonds
Industrial and miscellaneous $ 36 $ (1 $ (1) $ 18 48 $ (13) $ (55) $ - $ - $ 12§ 27
Parent, subsidiaries and affiliates 20 - 3 - - - - - - 12 35
Common stock - unaffiliated 155 8 (10) 52 - (6) (5 - (25) - 169
Common stock - affiliated 69 6 3) - - (13) - - (5) - 54
Separate account assets 272 23 - 15 - 14 - - - - 296

Total Level 3 financial assets

carried at fair value $ 552 $ 36 $ (11) $ 68 $ 48 $ (46) $ (60) $ - $ (30) $ 24 $ 581

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

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

Note 21 — Other Items

c. Other disclosures:
Common stocks of unconsolidated subsidiaries, primarily MMHLLC, are accounted for using the statutory equity method. The
Company accounts for the value of its investment in MMHLLC at its underlying U.S. generally accepted accounting principles net
equity adjusted to remove nonadmitted and intangible assets as well as a portion of its noncontrolling interests and appropriated
retained earnings (NCI) after consideration of MMHLLC fair value and the Company’s capital levels. As of June 30, 2011 and
December 31, 2010, the statutory value of MMHLLC was $2,712 million and $2,502 million of which $1,912 million and $1,851
million was related to NCI, respectively. The Division has affirmed the statutory recognition of the Company’s application of the
NCI guidelines in regards to MMHLLC'’s equity value. The current statutory carrying amount of MMHLLC remains significantly
below its fair value.

g. Subprime mortgage related risk exposure:
(8) Direct exposure through other investments:

Residential mortgage-backed securities risk exposure:

As of June 30, 2011 and December 31, 2010, the Company did not have any direct subprime exposure through the
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:

Six Months Ended

June 30,
June 30, 2011 2011
Actual Carrying Fair
Alt-A: Cost Value Value OTTI
(In Millions)
a. Residential mortgage-backed securities $ 2295 $ 1670 $ 1,365 $ (71)
b. Commercial mortgage-backed securities - - - R
c. Collateralized debt obligations - - - -
d. Structured securities - - - R
e. Equity investment in SCAs * 181 133 110 -
f. Other assets - - - R
g. Total $ 2476 $ 1,803 $ 1,475 $ (71)
Six Months Ended
June 30,
June 30, 2011 2011
Actual Carrying Fair
Subprime: Cost Value Value OoTTI
(In Millions)
a. Residential mortgage-backed securities $ 1,013 $ 776 $ 718 $ (8)
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations 4 R - R
d. Structured securities - - - -
e. Equity investment in SCAs * 58 45 41 -
f. Other assets - - - -
g. Total $ 1,075 $ 821 $ 759 $ (8)

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

7.5



STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Year Ended
December 31,
December 31, 2010 2010
Actual Carrying Fair
Alt-A: Cost Value Value OTTI
(In Millions)
a. Residential mortgage-backed securities $ 2460 $ 1,851 $§ 1,463 $ (113)
b. Commercial mortgage-backed securities - - - -
c. Collateralized debt obligations
d. Structured securities - - - -
e. Equity investment in SCAs * 193 149 118 (10)
f. Other assets - - - -
g. Total $ 2653 $§ 2,000 $ 1,581 $ (123)
Year Ended
December 31,
December 31, 2010 2010
Actual Carrying Fair
Subprime: Cost Value Value OTTI
(In Millions)
a. Residential mortgage-backed securities $ 1,111 $ 857 $ 814 $ (7)
b. Commercial mortgage-backed securities - - -
c. Collateralized debt obligations 4
d. Structured securities - - -
e. Equity investment in SCAs * 65 50 48 (1)
f. Other assets - - - -
g. Total $ 1180 $ 907 $ 862 $  (®

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

Risks related to credit markets:

Management’s judgment regarding OTTI and estimated fair value depends upon evolving conditions that can alter the anticipated
cash flows realized by investors and is also affected by the illiquid credit market environment, which makes it difficult to obtain
readily determinable prices for residential mortgage-backed securities (RMBS) and other investments, including commercial
mortgage-backed securities (CMBS) and leveraged loans. Further deterioration in economic fundamentals could affect
management judgments regarding OTTI. In addition, deterioration in market conditions may affect carrying values assigned by
management. These factors could negatively impact the Company's results of operations, surplus and disclosed fair values.

The Company has investments in structured products that are 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 Collateral Loan Obligations which are classified as Collateralized Debt
Obligations (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 has generally lagged the overall recovery in the underlying assets.
Management believes its scenario analysis approach, based 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 our
assumptions.

In spite of ongoing concerns over sovereign issuers in certain parts of Europe, there has been relatively little impact on the risks
related to the Company's investments in European leveraged loans, as the recovery in European corporate earnings has continued
in most countries and secondary loan market liquidity and pricing has improved over the year. Prepayment rates have picked up
significantly since 2010, primarily driven by the issuance of bonds to take out loans. Default rates have continued to fall from a
peak during the third quarter of 2009 and are now running at levels below long-term historical averages.

The downturn in housing prices caused a decline in the credit performance of RMBS securities with unprecedented borrower
defaults. Market pricing was affected both by the deterioration in fundamentals as well as by the reduced liquidity and higher risk
premium demanded by investors. While housing fundamentals stabilized in late 2009 and in 2010, more recent performance has
been negative, raising the risk of a possible 'double-dip' in house prices. As of now, prices are hovering around their April 2009
lows. The housing market also continues to be under pressure due to delayed foreclosure timelines and significant over-supply.
These concerns continue to affect security valuations and liquidity conditions in the securitized mortgage market where prices have
come off their post-crisis highs in recent months.

Current market conditions continue to be a factor in the Company’s mortgage loan portfolio. However, economic indicators that
showed improvement in the first quarter have stumbled as of late and are starting to provide signals for a slower recovery.

Commercial real estate fundamentals continue to improve. Apartment and hotel occupancies have bottomed and are both
approaching their long-run averages. Office and industrial vacancies are near peaked nationally, but rent recovery will lag and
regional patterns of recovery are more pronounced. Transaction activity is increasing across all property sectors, subsectors and
most markets including CMBS and we expect additional increases in sales volume in the second half of the year particularly in
secondary markets as capital broadens out beyond stabilized core assets in “gateway” markets.
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Market risk arises within the Company’s employee benefit plans to the extent that the obligations of the plans are not fully matched
by assets with determinable cash flows. Pension and postretirement obligations are subject to change due to fluctuations in the
discount rates used to measure the liabilities as well as factors such as changes in inflation, salary increases and participants living
longer. The risks are that market fluctuations could result in assets which are insufficient over time to cover the level of projected
benefit obligations. In addition, increases in inflation and members living longer could increase the pension and postretirement
obligations. Management determines the level of this risk using reports prepared by independent actuaries and takes action,
where appropriate, in terms of setting investment strategy and determining contribution levels. In the event that the pension
obligations arising under the Company’s employee benefit plans exceed the assets set aside to meet the obligations, the Company
may be required to make additional contributions or increase its level of contributions to these plans.

Note 22 — Events Subsequent
The Company has evaluated subsequent events through August 11, 2011, 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
No significant changes.

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

Note 25 — Change in Incurred Losses and Loss Adjustment Expenses
The Company did not have any significant changes in the provision for incurred losses and loss adjustment expenses.

Note 26 — Intercompany Pooling Arrangements
No significant changes.

Note 27 — Structured Settlements
No significant changes.

Note 28 — Health Care Receivables
No significant changes.

Note 29 — Participating Policies
No significant changes.

Note 30 — Premium Deficiency Reserves
No significant changes.

Note 31 — Reserves for Life Contracts and Deposit-Type Contracts
No significant changes.

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

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

Note 34 — Separate Accounts
At year end 2010, the Company’s classification of separate account premium as reported in the annual statement included $1,253
million classified as guaranteed, which should have been classified as nonguaranteed. The total premium amount presented for
separate accounts was correct.

Note 35 — Loss/Claim Adjustment Expenses
No significant changes.
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Note 36 — Impairment Listing for Loan-Backed and Structured Securities

The following are the total cumulative adjustments and impairments for loan-backed and structured securities since July 1, 2009 (please refer
to Note 2b. “Accounting changes”):

Amerized I:D.St ’ Amortized Cost i i |
Periad Ended bEFDrE.CLII'I'lLﬂatI'.'E' |:l.l.rl'|l.l|-atI'.'E' before OTTI Frojected Cash Fiecognized Amartized Cost Eair Walue
Adjustment Adjustment Flom aTTl after OTTI
Jupe 30, 201 ¥ OLIB0FIZERENY | § FOLS073260604 | §1075,535,670.23 | § (5219628591 ¢ 107853067023 | § 833M323042
Plarch 31, 201 1,097, 705,351.03 1,097, 705,351.048 1,068,852, 203,67 (28,853,147 42) 1,068,852, 203,67 H16,685,348.33
DOlecember 31, 2010 A68,742,508.30 968, 742,508.30 450,111,416 .51 [18,6:31,091.49) A50,111,416.81 T08,895,636.97
September 30, 2010 A15,7248,029.96 A15,7248,029.96 889,896,052.18 [25,831,97168) £849,896,058.18 E73462.492 71
June 30, 2010 1,362,857 .892.31 1,362, 857,892.31 1,335,628,211.52 [27,259,680.79) 1,335,628,211.52 a75,241,505.93
Plarch 31, 2000 1,471.905,695.71 1,471.905,695.11 1,391,337 542 96 [80,56%,152.75) 1,391,337 542 96 1,015, 645,202.04
Dlecember 31, 2009 1,349,124,213.70 1,349,124,213.70 1,290,817, 167 B4 [58,307,046.02) 1,290,817 167 B8 852,0848,739.42
September 30, 2009 2,953 442 £29.02 (106,853, 708.32) 284658898070 [ 2,700,948, 264 43 [ 145,640, 716.27) 2,700,948 264 473 1692,409,639.54
Totals F NEB02ZE903613 | ¢ (06853,70R.32) $ MM3IME3278 | $10,706126,625.48 | § [437.288.792.33)| 4 10,706,126,535.48 | § 7E73E76.466.08

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

CLZIE b:}:ﬁ“gfﬂiﬁ;ﬁé Cumulative Amoartized Cost Frojected Cash Fecagnized Amoartized Cost Fair Walue
3 Adjustment before OTTI Flomw aTTl after OTTI
Adjustment
I004EAFT % 370,000.00  § k3 a70,000.00  F 366,000.00  § [15,000.001 366,000.00 | % 256,000.00
O0437ECTE 740332691 7.403,326.91 747 262 66 [266,073.35] 7047 262 66 5,694,371.62
004425402 1549,625.51 159,625.51 154,480.10 [5,145.41] 154,480.10 160,913,236
00442J8E4 5,413.645.90 5,413,645.90 4,927 546.20 [486,099.70] 4,927 54620 3,887.634.80
007034404 5,320,602.41 5,320,602 41 §,232,343.88 [88,258.53] 523234388 4,273,416.99
007037EKS 23807467 238,074.67 232.349.28 [6,726.29] 232.349.28 156,567.31
I214EQABT 13,263,679.03 13,263,679.03 12,405,812.00 [867.267.03] 12,405,812.00 9,354,207.08
021464 808 17,604,278.99 17, 604,278,939 16,8649,197.39 [736,081.60] 16,869,197.39 12,873,146.97
02147CA41 2,897,979.14 8,897.979.14 2,450,893.11 [437,086.03) 2.460,292.11 B 71292227
02147 DABT 1,004, 615.15 1,004, E15.15 10,536,593.48 [4E9.021.67] 10,636,593.48 T.6EE.038.70
02EE0TGRT 2,220,020.69 8,220,020.69 2,000,792.08 [219,288.63] 8,000,792.08 5,341,882.20
02EE0TGSE T.A63.437.85 7.563,437.85 E.528,085.41 [1.026,352.44] E.528,085.41 4,919,615.23
02EE0T JEO 21,940,74E.02 21,940,746.02 20,981,937.25 [958,808.77] 20,981,937.25 14,187,594.02
02EE0W ACD 16,364,974.60 16,364,974.60 16,003, 512,77 [3E1.461.83) 16,003,512.77 N.231,013.93
02EE0:ADE 10,753,042 52 10,753,042 52 10,499,231.10 [253.811.42) 10,499,231.10 2,340,004.23
026329847 £,990,381.35 £,990,381.35 £,664,611.98 [336,869.37) 8,664, 511.98 8.583.436.91
026929401 2,710,369.61 2,710,369.61 240622221 [304,147.40] 2.405,222.21 587759771
040104 G4 349346023 3,493,460.23 3.266,039.33 [227420.84] 3.266,039.39 2.043,128.20
040104 TFS 28,0761 23,0761 85,55E6.47 [2,519.64] 85, 56647 E2,7E0.85
040104 TEE A77.5a1.28 bty ek A50,814.78 [26,7TE.6D] A50,814.78 B20,433.37
04012HACS 253,518 253,511.81 238,019.03 [15,492.78] 238,019.03 175,846,028
056234880 2.476,082.10 2.975,082.10 289772671 [77,366.39] 288772671 2,397, 151.63
05535014 M4 4.426,081.37 4 426,081.37 2,957 964.95 [1462,116.42] 2,957 964 .95 2,707.952.24
O56350CF3 8,177.598.68 8,177.898.68 708706843 [290,0:30.25] T.087.068.43 4, 7623212
0594ERYFP2 965,465,731 955, 465.31 954,163 65 [11,301.6E] 954,163,685 713,045.13
05343ALH1 1,959, 762,10 1.959,762.10 1945.434.78 [14,327.32] 1,945,434 .78 1,914,106.53
05950014 48 10,315,229.14 10,315,339.14 10,136, 22511 [179,164.03) 10,136,225.11 2.457,262.89
OE050HKKE 59103177 B31,031.77 BEZ,401.51 [28,630.26] BEZ.401.51 21127107
073879292 9,741,810.63 9,741,810.62 9,295,040.70 [44E,7E9.93) 9,295,040.70 4,612,197.71
07389y an5 167147058 1671.470.58 1.561,202.76 [10,267.83] 156120275 1504, 77187
07400 AE4 2,780,642 45 2,780,642 45 2,6EE,904.72 [113,737.67) 2,6EE, 90478 18942,237.26
Ov40iLAa1 13,341,277 .48 13,341,277.48 12,686,561.38 [E66,716.10] 12,686,561.38 4,726,389.47
07401LAGE 3,062,505.85 3,052,505 85 2.941,553.78 [110,952.08] 294156378 2,412,194.27
Ovgz0ca 13,083, 77380 13,083,773.80 12.632,872.48 [450,901.32) 12,632,872 .48 A,776.561.89
Orgz0cBLS 2,720, 33617 2.020,338.17 2.618,897.35 [101,438.82] 2,618,897.25 2,018,590.75
1248038 E9 4,951,130, 65 4,961,130.55 4,861326.62 [549,803.93) 486132662 4,664,240.53
124 8RG8, 78,372.25 7837225 ¥2, 03009 [5,635.16] V2, 737.08 4337762
1248RHADA 4,780,920.84 4, 780,920.84 4,175,286.93 [E06,634.91) 4,176,286.93 2.877.308.51
12498MAES 7849,064.07 7949,064.07 7EE, 456,28 [22,607.69] YEE 455,38 740,423,831
12EETORMT 1,831,846.60 1.831,846.50 1,717,010.16 [114,836.34) 1,717,010.16 1,037, 118.00
12EE73WES BE0,083.26 BE0,083.26 F44,691.82 [15,391.44] 54469182 519,479.47
12EETYFLLT 189,967.87 139,967,687 141,386.658 [458,582.29] 141,386.68 Ta6,597.22
12EEYGCET 121,815.68 181,816,658 170,887.82 [10,927.7E] 170,887,682 135,927 44
12ZEETGREZ 84563752 8,415,537 652 £,266,026.41 [E0,511.11] £,365,026.41 702867089
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Amortized Cost

- Cumulative Amoartized Cost Frojected Cash Fecagnized Amoartized Cost ;
GBI L Adjustment befare OTTI I Flow DTgﬂ after OTTI Faiyale
Adjustment
12BE7ES20 % 12,283.98056 | $ 12,283,980 56 1,937, 876,96 [34E6,103.60] 11,937, 87696 2,059,668.23
126ETGWFE 706109565 7.061,095.65 E.E02.223.90 [458,871.65] E.E0Z,223.90 5,007 65634
12EE884E8 12,941,152.94 12,941,158.94 12,119,014.73 [822.144.21) 12,119,014.73 2,944 515,20
12EERACEE 342389067 3.423,890.67 3,287,199.39 [126.691.28] 3,287,199.39 2.466,241.83
12EE8AEY3 10,542,275.05 10,542,275.05 10,247 548,29 [294,726.6E] 10,247 54329 2,344, 374.18
12EESAIGWS 243236804 2.432,368.04 2.036,172.05 [397,195.93) 203517205 2336853217
126E2E0C4 4, 752.590.24 4,762,590.24 4,513,145.41 [239,445.43] 4.513,145.41 3,802,036.56
126EEEE33 13,928,835.54 13,928,835.54 13,081,072.18 [E47,7E3.36] 13,081,072.18 A.546,383.41
12EE9E3EE E5,409.70 E5,409.70 35,269.47 [30,140.23] 35,269.47 43,988,823
12EEIF D2 868,107 46 855,107 46 804,113.658 [53,957.88) 804, 113.68 854, 710.53
12EE9FwWE2 1,015,805.12 1,016,805.12 475,988.96 [39,816.15] 475,985.96 770, 76362
12EEIGKHS N817.543.84 1,817,843.84 1,343,160.939 [474,652.85) 1,343,160.939 9,260,248.44
12EE9GMET 205,855 54 205,855 54 193,668.85 [12,186.69] 193,668.85 175,868.37
12EE9GRMG 2.635,349.19 2.635,349.19 2A51227.00 [184,122.19] 245122700 227, 705,24
126E9GROE EAT2126.17 EAT2126.17 E.054,262.33 [#17.862.24] E.054,262.33 B 78286212
1ZEEIGTYS 339,622,823 339,622.83 311,864.40 [27,7ES.43] 31,854.40 242733897
12EE9GLURD 33649322 3,316,493.22 3,189,613.15 [126,880.07] 3,189,613.15 2.328534.88
14983C8.83 1,274, 14766 1,274,147 66 1,196, 963,48 [77.194.15] 1,196.953.48 B3V 139.86
173 ACT 2,898,812 .47 2,898,818 .47 249141726 [407.401.21) 2491417.26 2.326,545.71
2240V GET1 122,879.34 122,879,934 122.460.00 [419.34] 122, 460,00 121,864.87
226470B93 4582217 54 4 582,217 54 4.509,934.32 [72,283.22] 4,509,934.32 3.845,680.25
Z2g43HaADS 10,470,44E.75 10,470,446.75 8,967, 363.82 [1.513,082.93) 8,957, 263.82 T3EV,020.00
232438808 959,370.51 959,370.51 955,614.98 [33,766.63] 956,614.93 717 48387
23245018 a7 2071, 789.83 2.071,789.83 196549272 [16,297.11] 1,956,492.72 1.565,163.34
23321PEA1 2863387 63 2,863,387 52 2.86E,459.02 [E.928.51) 2.866,469.02 2.70E,286.86
23332UF W1 1,289,266 .54 1,289,366 54 1,282,023.04 [7.343.60] 1,282,023.04 AN 00317
Z2A15088B3 7534 51927 7.h34 . 519.27 E.934,953.08 [599,5EE.21) E.934 96308 4. 710.530.76
02517 aE4 7206 820 42 7206 826 42 7160532 74 [BE.292.68] 715053274 542439495
3206ECAH2 15,470,892 52 15,970,892 52 15,626,008.42 [345,824.10] 16,626,003.42 14,097 476.09
JE1BEMET2 480,300,223 480,300.23 342,093,249 [138.206.94) 342,093.249 36066996
3E228FCHI 1,037,712 1,037,017.12 H52,991.94 [54,026.12] 452.991.94 842,138.90
JE2341L44 5106 E22.24 5106 E23.24 5,021,034 .34 [86,538.90] 502103434 4,412 830,84
3E23HTMI 24432001 244320111 237406643 [E9,134.68] 2,374, 06643 2,292,997 45
JE2480807 1,678,000, 7E 1,E7E,000.76 11,207 319,96 [470,680.20] 1,207 31996 7.868,713.01
39638RAEE 9,839 57813 9,839.678.13 4,740,017.04 [949,561.09] 4,740,017.04 E.826,326.72
J9538REE4 1,118 644,03 11,118, 644.03 10,867 077.20 [251.56E.83) 10,867 077.20 2,084 52146
39638WFHE 9,263,868.85 4,263,868.85 4,003,061.77F [245,807.08] 4,008,061.77 EA07,936.92
F39538WHFE 26,147 502 44 26,147 502 44 24 863 316 45 [284,186.93) 24,863 31646 18,158, 716.82
39639480 414238099 4,142,380.99 3,868,924.02 [283,45E.97] 3,868,924.02 309346370
41IEIPFRA 108916217 1,089,162.17 1,062, 736.29 [26,426.83] 1062 73624 464, 707.20
HIEIFHUD E.206,E21.64 E.806,621.64 E5EE,126.81 [239,496.83] E.FEE126.21 B.A36,267.34
41E1IFEHE 455, 705.71 455,705,71 447 12611 [18.579.60) 447 12611 331,166.28
HIEIFL43 15,304, 690,31 15,904, 630.31 15,427, 639.04 [477.061.27] 15,427 639.04 12,519,861.74
H1EIFLR2 1,217 126,53 1,217 126.58 10,366, 7:30.27 [550,395.31) 10,366, 730,27 £,096,014.35
HIEIPMIGE 14,212,262.03 14,212,262.03 13,086,899.71 [1.125,362.32] 13,086,5899.71 9,903.452.27
HIEIFGUD 1,206,501,04 1,206,501.04 1,083,269.53 [123.541.51) 11,083,259.653 8,829 617,26
HIEIFSKD 4,165,867.99 4,156,867.99 4,140,078.71 [15,789.28)] 4,140,078.71 3.31,704.79
4GP T3 1,861,916.34 1,861,916.34 1,5835,976.71 [25.940.63) 1,5:35,976.71 1,350,582, 71
HIEIFWES B.044, 745,44 5,044, 745,44 5,799,323.66 [45,421.78] §,799,323.66 4,123,200.14
A1EIFEH] E77.8IEE7 E77.516.67 £63,094.72 [8.721.85) £63,094.72 477,286,039
HIE20AFE £.994,069.64 £,994,069.64 7.961,170.02 [1.032,899.62) 7 AE1170.02 T118,547.39
41IG4LAER 12,621,500,45 12,621,800.45 1,230,967.78 [1,330,832 67) 11,230,967.78 8,387, 6561.76
HIEYAET 10,726,262 52 10,726,262 52 10,475,360.99 [260,901.53] 10,476,360.93 T.EES.382.14
437 39EEJG 2,350,734.18 2,350,734.13 7.960,384.41 [400,345.77) 7,460,334 .41 £,261,970.02
43739EBSE 8,105,564.582 §,105,864.82 ¥.668,917.13 [446.947.63] 7.B68,917.13 E.7E1074.64
45254 MHY2 247 136,73 247 136,73 233,455,939 [13,650.74] 233,4565.99 209,178.13
452 54MNJGS 1,142, 062.94 1,142,062.94 1,122, 485,65 [19,577.29] 1122 486,65 A5E, 740,55
45254 MEF 2 4,447 BE2.20 4,447 FE2.20 4.407,024.539 [40,477 E1] 4,407,084 59 4,349,125.928
452 54MMILE 1,023,637.01 1.023,637.01 102304260 [594.41] 1,023,042 60 T98,028.88
45254MF A9 13,5949,192.07 13,599,192.07 13,231174.95 [368,017.12) 13,231174.95 1,211,853.18
452 54MP LS 4.802,222.03 4, 802,222.03 4,628,886.89 [173,335.14) 4,628,086.89 3,490,188.34
45254 TRX4 297,840,068 297,840,068 29:3,087.16 [4,752.90] 293,087.16 207,069.94
45264 TSMT 3.295,634.70 3,295,634.70 326688353 [28,751.17] 3.266,883.653 2087 577.20
45267EAAZ 3,879,055,62 3,879,055 62 3,664,344 .08 [214,711.5E] 3,664,344 08 3,535,358.62
A5EEOL WG 3,086,309.15 3,086,309.15 2.903,399.55 [181,909.60] 2.903,399.55 1872 549.76
45EE0LY'94 455,927.29 455,927.29 207,87E6.96 [178,050.33] 30787696 193,383.48
AEEEOLY WS 358299337 3,582,993.37 2.965,244.32 [E17,743.05] 2.965,244.32 2.142,003.80
45EEORIS2 4,168,246.98 4,168,246 98 4,148,352.92 [19,887.98] 4,1458,368.92 3,817,082.54
A5EEOMNG 24 8535424 B53.542.41 80218425 [51,358.16] B02,184.25 T91.960.38
45EE12ZACE 14,752,889.16 14,752,889.16 12,658,05E.92 [1,094,232.24) 13,658,066.92 9476, E22.22
45EEILAGS 4,913,903 42 4,915,903 42 4,767 495,48 [151,407.94] 4,767 495,48 4, 036,455.12

7.9




STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

CLZIE b:}:ﬁ“gfﬂiﬁ;ﬁé Cumulative Amoartized Cost Frojected Cash Fecagnized Amoartized Cost Fair Walue
3 Adjustment before OTTI Flomw aTTl after OTTI
Adjustment
45EE VW ALE % 3EE7E4EEE | § k3 3EE7,B4656 | $ 2407236580 | § [250,410.76]] # 3407,235.80 | £ 2,135,273.61
1EE247ECE 140,463.09 140,463.09 139,336.4 [1,126.68] 139,336.4H 137 500,62
B2R2218.J6 242320218 242320218 2,408, 536.20 [14,E605.38] 2,408 596,20 1,681,263.43
B2AZZ1EMNI 10,347, 20665 10,347,206 55 8.065.470.44 [2,288,736.11] £.058.470.44 E.GEEE46.65
B2R221GM2 3,13,48161 2,131, 48161 2.964,862.90 [16E,517.71] 2.964,863.90 1,991,920.84
B2Az24 AFD 10,705,585 46 10,705,385 .46 10,608, 544.00 [37.041.4E] 10,608,844.00 T2T2TEA.33
BEOZ279.441 4,183, 735.11 4,183,736.11 4,132 BET 48 [51,067.63] 4,132 BE7 42 3,211, 786.83
BEOZTALRT 10,402 608,17 10,402 60817 10,175,024.93 [227.583.18] 10,175,024.99 7.001,283.12
BROZ7AAL4 542166841 542166841 5,198,866.80 [222.801.61) 5,198,866.20 3,379,511.88
BEOZTEA LG 14,422 566,14 14,422 565,14 14,012 49658 [H10,06:8.56] 14,012 49653 A.444,008.61
BYE433G42 7620937268 752093736 746,531 [274,406.25] 7,346,531.01 5,362,299.14
AYE433HI3 3,914, 653.00 3,914,663.00 3,0779,768.84 [134,894.16] 3,0779,7658.84 3.726,126.07
BYE4384483 3,170,167.17 217016717 2,154,671.70 [15,485.47] 3,154 671.70 2,688,295.08
AYE43LMPS 1,818,151.86 1,818,151.86 1734492 66 [83,669.20] 1,734 492 66 1,083,308.00
EIT4E3A52 18,190,323 12,190,323 17,901.18 [289.15] 17,9011 14,579.46
EITEOFAED EE9,494.38 EE9,494.38 E28,661.33 [39,833.05) E29,661.33 A71,369.46
EI7E2EAES 214,327.91 21432791 200,96E.95 [13,260.9E] 200,966.95 228,521.15
E3R43HAaH2 106,500,000 106,600.00 73,020.00 [27,580.00] 74,020.00 100,000.00
E4352YMY3 2.963,790.95 2,963,790.95 272152668 [242,264.27] 272152668 1,402,020.00
EEE3EYRKE 1,114,388.91 1114,388.91 107206053 [42,328.32) 1,072.060.59 1,065,783.60
EREIEYLISE 2,163,932 48 2,153,982 48 1,841,133.77 [312,842.63] 1,941,133.77 1904 936,26
EEAETHENE 18,663.88 18,663.88 18,062 56 [B01.32] 18,052.56 13,570.85
T492284 85 13,943, 565,17 13,943,565.17 13,688,265.61 [255,299.56] 13,688,265.61 £,514,266.23
THINGACS 18,526,178.13 18,626,178.13 18,199,493.83 [326,678.30] 13,199,493.83 12,887, 711.47
7E114HADS 17,431,974.80 17,431,974.80 16,957,120.85 [444,853.95] 16,987,120.85 13,037,178.23
TEIMAAZ 8.422,001.05 842200005 £,389,607.15 [32,393.90] 8,389,607.15 E.BEV.BET.02
TEI4MAED 3,022, 759.65 3,022,759 65 3,017,026.02 [5,733.63] 3,017,026.02 2,035,828.82
TEATOMAGE 167286085 1,672,860.85 1,580,319.99 [32,530.86] 1.580,319.93 1,316,403.38
YHY950ELS 4,369,242.13 4,369,242.19 4,171,673.19 [197,569.00] 417167319 4,268,234.94
TEOIEELI33 E13,524.33 E19,524.33 A08,808.67 [110,715.6E] BOE808.67 301,960.44
YENOGEZ3 5,194,269.28 5,194,269.28 5,130,427 .40 [53,941.98] 5,130,427 40 4,363,523.14
TENOGTLE 432,001,058 532,001.08 TE2. 3361 [169,267.47] TEZ. 3361 85096176
FENOGY40 2,116, 460.84 3,1E,460.84 2.965,452.79 [161,002.05) 2.955,462.79 2,784,215 56
TENOGYTE 22213204 2.2l 3204 2.063,290.88 [168,023.53] 2.053,290.88 2.164,244.36
TENIG G2 1,628,169.23 1628,169.23 1497,239.37 [130,929.86] 1,497,239.37 1,525,109.56
TENIGZEQT T.320,464.50 7320464 50 726067339 [59,791.11] T.2E0,673.39 E,305,260.05
TENIGZRE 246053070 2, 4E0,530.70 2,020,311.93 [440,218.77] 2,020,211.93 208282491
TEINEMMS £,970,134.40 8,970,194 .40 8.064,040.82 [116,153.68] £.054,040.82 E,065,811.19
YEMERJT 388,592,068 398,592,068 367 492.35 [21,099.71] 36749235 229,12.93
TEINERM2 1%,435,535.65 18,436,535.65 17, 70E, 283,39 [F28,662.26] 17,706, 883.39 12,966,353.51
75494850 188,956.67 138,956.67 9E,628.07 [32,227.60] 95,628.07 15E,004.99
E0RETEACE 7073934 57 7073934 57 E.E5S.521.05 [415,413.52) E.E6S.521.05 5,994, 708,50
B137EERA] 283596573 2.835,965.72 2729570658 [10E,395.15] 2,729 57058 1,991,329.48
B13vIEAAD 393,146.04 393,146.04 382,391.68 [10,754.4E] 38239168 347,864,032
83E13GALT 2.424,305.21 242430621 2.289.43553 [134,869.62] 2.289.435.53 1,882,122.00
B4TEZCAET 1577.215.87 1577.216.87 1.521,215.46 [56,000.41] 152121546 T51,364.85
BEIET22A0 24E,838.88 245,835.88 235,041.29 [11,797.49] 235,041.39 21442007
BEAETIONT 471,733.98 471,733.98 46584311 [2,5990.87] 468,843 367.893.29
BEIETIKG2 3,245,100.31 3,245,100.31 3,099,874 57 [145,225.74] 3,099,874 57 2.990,920.99
BEIETAVRD E981.204.72 E.981,204.72 EE15,297.71 [3E6,907.01) EE15,297.71 E,138,939.08
BE3IREHHXD 1,001,102.45 1,001,108 .45 95730644 [13,722.01] 957,386.44 BOVETT.VI
BEIEERAZT 4524 53379 4.524,533.79 4, 465,507.90 [59,026.89) 4,465, 507.90 3,907,151.38
BE368RLES 226,189.24 22E,189.24 5306755 [162,131.69] B8,067 65 122,236.18
BEIEERPER 593,608.65 593,608.65 591,449.14 [2,159.51] 591,449,104 G79,366.43
BEIRERUIGE 28,5134 28.513.4 26,607.70 [B2.905.71] 25,607.70 £3,499.05
BEIRIACCE 754,969,668 754,969.66 541,62E.7E [213,342.90] 541,626.7E B11,408.43
SE3RIEKEE 7286163 47286163 92371736 [49,134.17] 92371736 950,064.82
BEIEIELES 1.262.854.82 1,262,854.82 1,239.560.72 [13.294.10] 1,239,560.72 122256946
SE3RI0URE 19,298,016.21 19,298,016.21 17,954,125.14 [1.343,891.07) 17,954,125.14 14,380,687 BE
BEIRILAW1 21,245, 12,20 21,245,312.20 20,534, 34547 [710,966.73] 20,534, 34547 15,097, 986.4
BEIRILEM2 1,399,891.35 1,399,891.35 1,327,165.09 [72,72E.2E] 132716609 1,037.908.37
BEEDJA80 1,291.544.75 1,391,844 .75 10,989,386.04 [402,458.71) 10,989, 386.04 E.815,506.29
BE3E0JAE] 2.836,521.87 8,836,621.87 244272324 [393,798.53) 244272334 5,991,741.22
BEIE0KAFS 34,500,571.37 3450057137 32,904,063.84 [1,596,507.53) 32,904,063.84 22,302,347.38
BEIEOLAF2 4,237 .400.71 4,237.400.71 3,887.982. 80 [349.418.21) 3,887.982 80 2,079,752 62
BEIEIHALZ 13,013,081.24 13,003,081.24 12,328,462.658 [E84,618.66] 12,928 462.58 9,078, 783.67
SE3EIHAED 2.510,636.17 2.510,636.17 TAN8E8.46 [698.7E67.71] TANSES46 2.426,051.80
BEIE30A.89 9,969,991.24 9,969,991.34 9,039,799.82 [930,191.52) 8,039,799.82 B TT2E52.20
BY2227AES 1,910,011.85 1,910,011.85 1544 EEE.22 [E5,345.62] 1,944 BEE.22 1429,459.84
gaievoaLe E98.223.45 E98,223.45 E30409.67 [E7.213.78] E30,409.67 1177 55212
9292270BE 232,806.19 23280619 223.929.84 [8.87E.35] 223.929.84 20457207
H2AZZF4MT 447223735 447223735 442458476 [47,352.69] 4,424,084 76 363737421
92922FET1 7.E26,591.08 7.626,6591.08 753293626 [32,664.82] 753293626 E.520,405.82
A29ZZF 7RG 4,591,622 45 9,591,522 45 9,395,996.92 [195.626.54] 9,295,996.92 744345112
J2922FTJ7 1,317.040.29 1.317.040.29 1,288,359.22 [28,681.07] 1,288,369.22 1,142,701.99
H2AZ2F WU 384371221 384371221 3,0739,680.49 [104,0:31.72) 3,739,680.43 336242320
92928CBET 4.414.949.29 4.414,949.29 436657442 [49,374.8E) 4,366,574 43 3.480,246.65
H29ZESAER 237947679 237947679 2,155,902.71 [223,574.08] 2,155,902.71 2.123,918.65
92977 ANT 2.966,208.91 2.965,308.91 2448, 469.16 [516,839.75] 2448469.16 R4E,7E7.98
A39IIEHED 1,71 466.67 1,741,456 57 1,734, 7533 [E,703.26] 173475331 1,423,713.09
S3934FHCE 2.460,192.37 8.460,192.37 2,261 569.02 [198,623.35] 2,261.569.02 502324348
A39FJOE 15,137, 829.51 15,137, 829.51 14,738,336.29 [399.494.22] 14,738,336.29 10,723,494.10
94985855 12,260,633.62 18,260,633 52 17,383,308.71 [8E7.324.81) 17,383,308.71 18,341,034.90
Totals + 113073265604 | $ + 113073265614 | $ 107853567023 | $ [52,196,985.91)| # 107853567023 | # 83914329012
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STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

Amortized Cost ) i i : :
: Cumulative Amortized Cost Frojected Cash Fecognized Amortized Cost ;
GHEIR RelRLHR e Adjustment before OTTI I Flaw |:|Tgﬂ after OTTI FHE e
Adjustment
ON04EAFF 3 58926455 | £ 589,264.55 | # 370,000.00 [219,264.55]| % 370,000.00 370,000.00
o442 J5E4 4,710,238.75 4,710,238.75 4,591,638.85 [118,599.90] 4.591,632.85 4,368,285.50
Oo0443r18E2 107,340.11 10734011 44,124.83 [63,215.28] 44,124.83 102, 421.70
ovo34acd 5, 744,388.21 5,744,388.21 5,576,616.32 [168,772.89] 5,676,615.32 4.579,731.18
007037EKS 465,266.29 4E65,266.29 455,228.08 [10,028.21) 456,228.08 286,020.38
IZ14ECLIAES 13,969,583.20 13,969,583.20 13.546,263.45 [423,319.74] 13,546,263 46 9,686,224.76
0214645 a08 19,095,808.55 19,095,808 55 18,491, 705.71 [G04,102.84] 18,491,705.71 13,816,077.28
02147801 9,299,089.48 9,299,089.46 9,131,294.02 [167,796.44] 9.13,294.02 7.306,515.71
02147048ET 11,404,066.20 1,404,066.20 11,369,792 65 [34,273.52] 11,369,792 68 7.999,314.91
0214704803 241,249.93 241,249.93 238,266.54 [2,993.39] 238,266.54 199,677 .64
OZ2EE0TEFA 595,863.06 595,963.06 330,916.80 [264,946.26] 330,916.80 182296712
O2EEOTGMT 2,456,484 74 2,45E,484.74 2,384 513.41 [71,871.33] 82.384.613.41 5,817, 181.66
O2EE0TJED 23,152,239.57 23,152,239.57 22.442,810.38 [709,429.19] 2244281038 15,237, 145,62
0401043k 4 3,890,541.86 3,890,541.86 3,668,981.66 [221,560.20] 366898166 3,003,086.41
040104 R E 2.469,267.30 2,469,267.30 2,257,3586.17 [211,902.13] 2.257,3585.17 2.267,884.85
040104 TF& 100,649.39 100,649.39 91.964.11 [8,686.28] 91,9641 TE,041.11
040104 TGE 1,104,833.64 1,104,833.64 1,019,703.02 [85,130.62] 1019, 703.02 99153477
O4012=acy 26472437 26472437 268,174.29 [6,550.08] 268,174.29 220,523.01
O594E=YFP2 1,026,184.98 1,025,194.98 1,008,137.20 [18,047.78] 1,008,137.20 734,914
OE0SOHKES E23.869.62 E23,869.62 59E,011.52 [27,868.10] 53E,011.52 300,516.70
OEEE20A 4T E424,514.04 E424514.04 E,312,530.55 [111.383.49) B, 3253055 4,993,003 57
O738EHSRT 5,557,088.45 5,567,088.46 5.426,826.64 [131,261.82] 5,426,826.64 4,079,941.14
073879292 10,172,212.75 10,172,212.75 9,4085,259.64 [TRE,353.11] 9,405,259.64 4,439,959.88
07400864 2.944.475.07 2.944.475.07 2.788,229.78 [156,245.29] 2.788,229.78 1,996.542.08
740l As] 14,001, 796,67 14,001, 79567 13.574,290.71 [426,904.95] 13.574,290.71 10,381,739.73
O7401LAGE 3,267,015.04 3,267.015.04 3,158,276.26 [98,738.78] 3,168,276.26 2.519,662.32
0752064851 13,662.239.67 13,662, 23967 13,484, 688.23 [177.5651.44] 13,484, 68823 10,195,113.55
124860CE1 148,669.82 148,669.82 143,459.50 [5,210.32] 143,459.50 124, 770.44
1248MGAJT 99,263.04 93,263.04 80,199.54 [19,053.50] 80,199.54 90,039.92
12498MAES 890,567.71 89056771 832,500.69 [58,067.02] 832,500.69 862,007.46
12BETOKMT 1,828,008.00 1,828,008.00 181705116 [10,956.84] 1,817,051.16 1,213,236.00
12BE7GRES 9,241,938.15 9,241,938.15 8. 73745247 [504,485.65] 873745247 766368977
12BETGRWE 42469287 42469287 400,404 54 [24,288.33] 400,404 54 360,910.91
12BEVGES20 12,869,662.72 12,869,652.72 12,677.552.86 [192,099.86] 1267755286 8.533,662.30
12BE7GWFE T A42063.897 7442063897 7,289, 79065 [152,373.32] 7,289, 79065 5,204,045.91
12662306 §,092.108.87 8,092,108.87 7.399,367.09 [E92,741.78] 7.399,367.09 4,666,737 42
126E8A4E8 14,330,761.54 14,330,751.54 13,633,956 .43 [E9E,795.11] 13,633,956 .43 10,065,595.58
126E3ACER 3,581,158.60 3,581,168.60 3,510,183.17 [70,975.43] 3,510,183.17 246347040
12BE3AENT 1,134,871.86 1,134,871.86 10,779, 411.63 [355,460.23] 10,779,41.63 843468981
126EGAGWY 264.810.23 2E4.810.23 2561, 76765 [13,062.58] 261, 757.65 195, 76544
12668ANPT E836,101.07 E,836,11.07 E507,240.39 [328,870.65] E.507,240.39 4,999,884.03
12668BETT 22,294,484 45 22,294,484 45 21191,222.90 [1,103,261.56] 21191,222.90 17162, 616.50
12668B0CH 4,905,143.40 4,905,143.40 484741362 [67,729.78] 4,847, 413.62 4,067 42369
126E8BE3Y 14,231,458.83 14,231,458.83 14,226,030.94 [5,427.89] 14,226,030.94 10,337,333.12
126694 M4E 318.261.79 31826179 302,062,858 [16.198.91) 302,062,858 223,220.43
126694 Y4 3,024.822.87 3,024,822.87 283850863 [186.314.24] 2.838.508.63 2.251,075.13
12669F Wa2 1,040,834 .11 1,040,834.11 1,034,923.79 [5,910.32] 1,034,923.79 E74,342 64
126E9GKHS 12,108,184.91 12,108,184.591 12,052,213.02 [55,965.89) 12,062,213.02 10,051,067 69
12669GMET 229,995.60 229,995.60 213,867.62 [16,127.98] 213,867.62 179,517.12
12EEIGETYY 3B 06326 3B 06326 36103176 [5,0:31.50] 36103178 ZB8,E28.38
12669GURD 3,459,992.03 3,459,992.03 3.430,694 .44 [29,297.59] 3430694 .44 2.466,216.68
152314 MG 1,339,409.85 1,339,409.85 1224, 692,73 [114.717.12] 122469273 1,187,216.36
17293945B6 10,187.44 10,187.44 762642 [2,561.02] 762642 9,659.23
22943Ha03 1,301,065.00 1,301,065.00 10,539,636.45 [TE1,428.55] 10,539,636.45 TAT2075.00
2I242TABZ 3,135,366.37 3,136,366.37 2.834,797.20 [300,558.17] 2834, 797.20 284434715
2324380808 105343778 1,053,437.78 1,024,227.89 [29,209.89] 1.024,227.89 755,911.63
232450887 26752227 267562227 2,110,320.01 [67,202.26] 2,10,320.01 1,664,866.22
233R2UARE 8,321635.47 8,321,636.47 8,269,216.82 [E2,418.65] 8,269,216.82 E.824.519.40
233F2UAST 95,237.17 95,23717 87,836.28 [7.401.89] 87,836.28 99,417.38
22UBNG 5,364,6592.19 5,364, 682,19 5,319,810.41 [44,871.78] 5,319,810.41 3,996,660.43
23IF2UBWS 205,837.23 205,837.23 194,763.01 [11,084.22] 194, 753.01 193,229.95
Z3332U0Us 18,530,850.60 18,530,850.60 18,295,392 40 [235,458.20] 18,295,392 40 12,847 43968
ZEE054E3 7,886, 794.96 ¥,886,794.96 785345230 [33,342.66] 7.853.452.30 §,243,323.95
ZHISI0EHZ 29,271,090.55 29,271,090.55 29,156,187.85 [114,902.69] 29,156,187.86 28,575,495.79
ZE5I510FE4 4,353,161.88 4,353,161.88 4,322, 367.38 [30,794.50] 4,322,367.38 3.614,213.05
ZEISI0RCS 12,037,926.40 12,037.926.40 1,830,296.15 [207,630.24] 1,830,296.16 4,068,844.82
F2N3J8083 E52,415.48 E5z.415.48 E31,834.69 [20,580.79] E31,834.69 458, 7474
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CLSIE h:}:irgz:r:ﬁ;?:e Cumulative Amortized Cost Frojected Cash Fecognized Amortized Cost Fait Yalue
: Adjustment before OTTI Flow aTTl after OTTI
Adjustment
JE29gHAES 3 20,912,32060 | £ 20,912, 32060 | & 20,392,85048 | & (519470021 # 20,392,850.42 20,818,002.95
F9538RABE 10,077.417.59 10,077 417 .54 9,966,990.95 [10,426.61) 9,966,990.98 T.013,3497.00
J9538REEY 11,624,399.05 1,624,339.05 1.244,009.67 [380,389.38] 1.244,009.67 837394808
F9538WFHE 9,786,332.77 9,786,332.77 9,398.523.77 [387,809.00] 9,398.523.77 E.641,100.36
F9530WHFS 26,346,268.95 26, 346,268.95 25,366,678.60 [980,590.35] 256,366,678.60 19,090,452 .87
3953954840 4,445, 5626.26 4,445,526.26 4,266,434.30 [150,091.96] 4,266,434.30 3,373.549.63
404 30HEJE 2.092.00 2.092.00 4743 [1.544.57] Ad7.43 237438
HIEIFHCD E,958,120.14 E,988.120.14 E987.832.35 [287.79] E.987.832.35 5,977.628.80
HIEIFHUD E,954,769.74 E954,769.74 E.928,264.20 [2E,505.54] E.928,264.20 5,962,295 66
HIEIFL43 17,262.240.50 17,262.240.50 16,479,455.42 [T82,786.08] 16,479,455.42 13,247,528.30
HIEIPMGE 14,601,616.74 14,501,616.74 14,480,269.67 [20,747.07] 14,480,969.67 10,843,536.30
HIEIPGELD N,745,812.76 N, 746,812,786 1,426,500.95 [320,311.78] 1,4265,500.98 9,321170.87
HIEIPTHS 1,953,12.70 1553.12.70 1,900,781.42 [62,331.28] 1900,781.42 1.498,229.08
HIEIP'WES E,171,180.55 E,171,180.55 5,958,151.99 [213,028.56] 5,958,151.99 4,487, 32060
HIEIFHH] E98.628.16 E95,628.16 E9E,041.87 [2.586.29] E9E,041.87 513,678.10
HIEZOAFE 9,355,131.20 9,355,131.20 9,283,308.59 [71,822.61) 9,283,308.59 7.322,078.83
HIE4LABS 13,067 462.44 13,067,462 .44 12,.958,126.45 [99,335.98] 12,958,126 46 4,202, 510.60
g4 AET 1,016,022.42 11,016,022.42 10,930,434.33 [55,588.09] 10,930,434.33 7.930,491.60
137IELPE 17,851, 76166 17,851, 76166 17,261,257.95 [590,503.70] 17,261,267 .96 14,809,108.55
AE2E4MHY 2 285,324.23 2856,324.23 254,001.98 [31.322.25) 254,001.98 219,107.68
45254MJGE 173,132,258 1173,132.25 1,168,231.39 [4,900.86] 1,168,231.39 97E,895.85
A5254MKF 3 4584,071.58 4584 071.58 4 572 56646 [11,505.12] 4 572 5EE46 4,435,278.03
45254 MK K 5,589,579.43 5,589,579.43 5,323,416.56 [26E,162.87] 5,323,416.56 4,413,186.16
A5254MMED 1,079,859.80 1,079,859.80 1,060,867.26 [12,992.54] 1.060,267.26 75, 349.02
45254MNPE 1,991,237.76 1,991,237.76 11,561,972.08 [429,265.68] 1.561,972.08 8,596,589.87
A5254MF AT 13,922.074.80 13.922,074.80 13,831, 744.89 [90,329.91] 13,831, 744.89 1,508,051.01
45254MP LG 4,920,196.83 4,920,186.83 4,892.838.11 [27,348.72] 4,892,838.11 359254158
16204 TRES 307,714.39 30771439 302,793.09 [4,921.30] 302,793.09 224,239.78
45264 TSMT 3,485,160.64 3,486,160.64 3,.366,767.95 [119,392.68] 3,.365,767.96 2.368,775.82
AEEEOLK WS 23.500,330.55 23.500,330.55 23.457.394.18 [42,936.37] 2345739418 16,946, 705.27
4EEEOL WG 3,188,739.98 3,188,739.98 3,167, 563,69 [21,186.29] 3,167, 553.69 2.008,996.89
4EEEOM2S2 4,68E,399.88 4,68E,399.88 4,669,734.99 [2E,E14.89] 4,669,784.99 4,427 59112
4EEEORSI0 1,290,339.16 1,290,339.16 127736161 [12,977.55] 1,277,361.61 988,812,565
4EEE1ZACY 16,042,363.71 15,042,353 71 14.818.974.78 [223,378.93] 1481897478 10,400,450.35
AEEETW 886 3,069,479.51 3,069,479.51 306266292 [6,816.59] 306266292 2761372 48
4EE27MCSS E,340,775.64 E,340,775.64 160, 726.65 [180,050.09] E1B0,725.55 B.A4127.70
h2E221CO7 185,229.78 186,229.78 150,661.01 [4,568.77] 180,661.01 2E,503.00
222 IEM3 1,462,368.81 1,462,368.81 10,860,051.52 [E02,317.29] 10,860,051.52 732641644
HE02794.41 4,367,826.86 4,367.826.896 4,314,531.93 [53,294.93] 4,314,531.93 3.515,439.50
GEOZ7A8L4 554346277 5,543,462.77 5,520,686.30 [22,7EE.47] 5.520,686.30 340282015
HEIZTEALE 48.831.32 48.831.32 1851176 [319.5] 48,511.76 32,716.29
ATE433E4H4 120,059.39 120,059.39 94.910.72 [25,148.67] 94,910.72 E1,270.24
ATE433H33 3,896,952.23 3,896,952.23 3,680,166.16 [216,786.07] 3,680,166.16 3,807 ,533.53
ATE433RUZ 1,597,338.00 1,597,338.00 1,569,649.11 [27,688.89] 1,569,649.11 1,144, 800.00
ATE4335ET 1,551,096.00 1,551,096.00 144770142 [103,.394.58) 1447 701,42 8E5,180.00
GTE433Y MO 1163.479.97 1,163,479.97 1,152, 863.62 [10,626.45] 1162,853.652 808,353.27
A7E43848.083 3,209,367.95 3,209,357.95 3,200, 66718 [2,690.77] 320066718 2,878 466.05
A7E43LMPE 1,965, 723.00 1,965,723.00 1,783.011.54 [182.711.4E] 1,783,011.54 1,339,842.00
020040 1,063,563.18 1,063,563.18 103242307 [31,140.01] 103242317 Q6T 099.64
BA020UGET 3,963, 720,00 3,353, 720,00 322891072 [124,809.28] 3.228.910.72 1.648,808.00
EiT4E348082 37,690,590 37.690.90 15,533.08 [19,167.82] 15,5633.08 16,164.87
EI7EOF AED E98,158.75 E95,168.75 EE1,931.44 [36,227.31] EE1,931.44 E31,736.61
EITEZEAES 316,386.07 36,386.07 307,351.88 [9,034.19] 307,351.88 204,354.08
E1913F &40 11,861,939.34 11,861,939.34 1,822.612.33 [39,327.01] N.822.612.33 10,854,079.39
EREIEYREE £30,330.10 E30,330.10 E12,332.91 [17,997.19] E12,332.91 B9E472.32
EEEIEYLISE 2,071.573.08 2,071.573.08 1,978,386.06 [93,188.02] 1.978,385.06 1,945,131.37
EG393MCad 2203157287 220367287 2162606873 [405,504.14] 2162606873 16,461,150.17
EZ383MCO3 2.849,829.00 2.8449,829.00 207488720 [74,941.80] 2,074 88720 2212, 7448.00
EG383MCUE 8,267 566226 8,267.502.26 7.994,840.81 [272.711.45] 7.994,840.81 E.364,415.96
EE3g3MOTT 8,030,564.95 £,030,564.95 7.994,189.90 [36,375.05] 7.994,189.90 4,762,065.89
G400 A6 141,048.56 141,048.56 138, 640.08 [2,408.50] 138, 540.08 16,827.33
T4922MAET 9,380,033.34 9,380,033.34 4,093,054.21 [286,979.13] 9,093,054.21 E.450,401.08
T4922MACE 1,231,505.34 1,231,505.34 1,195,511.69 [35,993.65] 1,195,511.69 890,221.13
TE4GEACT 19,526.531.48 19,526.531.48 13,000,440.48 [625,091.00] 19,000,4 4043 12.961,241.65
TE4HADA 18,413,726.00 18,413, 725.00 18,074,722.94 [339,002.08] 18,074,722.94 1204146543
TEI4M AL 9,234,696.08 9,234,696.08 3,968,477 42 [2EE,218.6E] 8,968,477 42 7,.380,035.09
TEI4MABD 3,321.540.25 3,321.540.25 3.223,849.24 [97.691.01] 322384924 2.941,939.37
TENOGUGY 1,736,618.13 1,736, 61813 1,675,102.89 [E1.515.24] 1675,102.89 1,358,606.93
TENOGNY 40 3,213,701.21 32137021 3,206,742.15 [7.959.0] 3,206,742.15 2.967,699.66
TENIGERS 2,519,125.78 2,519,125.78 250568590 [13.439.85) 2,505, 685.90 233810713
TEN1SMMS 9,616,233.11 4,516,233.11 9,212, 466.59 [403,7E7.52] 9,212,465.59 E.691.967 45
TENERJ 423,268,056 423,268.66 405, 32816 [16,9:30.40] 406, 328106 261,2:30.49
TENERME 19,565,066.00 19,565,066.00 19,011,802.61 [653,263.39] 19,011,802 61 13,212,167 .50
TENEWPA 1,843.541.36 184354136 11,506,430.18 [338.111.15] 1.506,430.13 8,166,585.15
795494500 243,560.34 243,560.34 200,3683.11 [43,187.23] 200,363.11 168,206.90
H3vEELL] 3,326,082.01 3,326,082.01 3.030,042.82 [295,039.19] 3.030,042.82 2.980,970.89
F137IEALD 445,843.20 445,843.20 4039,126.62 [3E,717.58] 409,126.62 430,709.52
B4TRICAET 1,633, 787658 1,633, 78768 1,536,516.37 [98,272.21] 153651537 T91,931.67
BEIETIKGE 3460,787.26 3,460,787.26 333932077 [121,466.49] 3,339,320.77 3,182,371.04
SEIETIVRI 7. 440,068.27 7. 440,068.27 7207 490.27 [222,566.00] F217 49027 E.BE.531.36
SE3RERIGE 1,206,956.26 1,206,956.26 1,200,264.50 [5,691.76] 1,200,264.50 952,167.28
SEIEERMYE 12991267 12991267 103,247.22 [ZE,EER.45] 103,247.22 122,123,797
BEIRERUGE 106,006.50 106,006.50 §9,035.08 [15,971.42] £9,035.08 91,206.95
2E3RI00B0 1,7E6.B17.79 1,7E5,B17.74 1,696, 568.33 [69,049.4E] 1,696, 562.33 1166,875.20
SE3RILRCE 17.540.37 17.540.37 13,236.91 [4,303.4E] 13,236.91 31,935.87
HEIRILRMW1 22, 756,103.11 22,756,103.11 21,797, 764.20 [958,338.91) 21,797, 76420 16, 701.576.04
BEIRILSME 1,490,375.66 1,490,375.66 1,440,589.88 [49,785.78] 1.440,589.88 109947716
BE3E0JA489 1,920,034.77 1,920,034.77 1,940,252 .44 [79,782.33] 1,840,252 .44 7.239,970.92
BEIEOKAFS 36,222 587.38 36,222.587.38 35,336,677.60 [885,909.78] 35,336,677.60 24.333,653.21
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SEIEOLIAF D 3 444238060 | £ ¥ 444238060 | § 2R [ § [99.260.83] $ 43431277 304712469
BEIEIHALZ 13,825,102.94 13,826,102.94 13,371.516.87 [453,586.07] 13,371.516.87 9,456.897.06
SE3E30A83 10,299,552.90 10,299,552.90 10,2565,608.56 [43,944.34] 10,265,608.56 46382512
BT2227AES 201411780 2,014.117.80 1,965,394.21 [48,723.59] 1.9656,394.21 1.538,096.28
H2922F 40T 4,539,232.27 4,538,232.27 4, 536,173.47 [3,063.80] 453617347 391645150
H2922FET1 7.724.800.87 ¥.724,800.87 7.704,580.05 [20,220.82] 7,704, 580.05 E,B60,764.95
J2922F T A5 9,869,684.75 9,869,684.75 9,783.806.85 [75,877.87] 9,783,906.88 2,097 66224
J2926CEBET 4,60E,802.70 4,606,802.70 449151162 [15,291.08] 4,491,511.62 3,758,967.25
J292658ER 8224.848.92 82494892 77466189 [B0,187.03] 77466189 ThYAT.02
939336541 1,769,138.97 1,769,138.97 1,739,381.10 [29,757.87] 1,739,381.10 142712846
J3934FHCA 9,128,097.42 9,128,097.42 8,74,946.24 [38E,151.15] 8.741,946.24 E.516,986.72
A394F TG 16,690,260.80 16,690,260.80 15,636, 115.75 [1,054,145.04] 15,636, 115.76 1,880,107.18
Tatals + 1048770535109 | & + 109770536109 | ¢ 10686220367 [ § (2885304742 & 108885220267 816,688,348.33
The following is the impairment listing for loan-backed and structured securities for the three months ended December 31, 2010:
Amortized Cost ) i i : :
: Cumulative Amortized Cost Frojected Cash Fecognized Amortized Cost ;
GHEIR RelRLHR e Adjustment before OTTI o o after OTTI FHE e
Adjustment
D24EEAED 3 14,448.993.31 | £ ¥ 14,448,993.31 | & 14.244,814.08 | & [204,1079.23)| # 14,244,814.08 9,484,475.75
O214ET AGQD 18,412,140.00 18,412,140.00 18,362,529.00 [59,611.00] 18,362,529.00 18,130,624.75
0214645 a08 20,261,686.16 20,261,686.15 19,945,112 54 [316,573.62] 19,945,112 .54 14,832,305.08
021475 A1 10,097,939.94 10,097.939.94 9,416, 564.84 [E81,386.10] 9.416,654.84 TP 8464
O2EE0TGMT 8,754,096.98 8,754,096.98 867703004 [77,066.94] 8.677.030.04 5,975,830.40
OZEEOTJED 23,77E128.29 23,776, 128.29 23, 756,283.44 [20,844.85] 23,706,283.44 15,304, 564.36
OZEE0-A06 12,180,682.71 12,180,682.71 1,336,494.86 [544,187.85] 1,336,494 .86 9,031,451.90
02E9298487 10,718.076.04 10,718.076.04 3,444, 87209 [1.273,197.95] 9,444 57209 8.315,716.26
02929401 9,368,612.93 9,368,612.93 9,096,004.65 [272,608.28] 9,096,004 65 E62,007.37
04004 BYE 2,603,098.37 2.603,098.37 280243945 [100,608.91] 280248946 242083671
040104 TF & 103,869.89 103,969.89 103,530.66 [339.23] 103,530.66 7942484
040104 TGE 1,230,062.26 1,230,062.26 1,147,807.90 [82,244.36] 1147.807.90 1.036,943.88
055397 ALA 251,719.71 261,719.71 160,891.91 [90,827.80] 160,891.91 283,300.23
0594E:YP2 1,097,222 97 1,087,222.897 1,070,289.22 [26,933.75] 1.070,289.22 ThE 51881
OEEEZ0AAT E,537.266.97 E,E37.266.97 E.598,398.37 [38,868.60] 5.598,398.37 5,163,033.88
O738EHKSS 41E,570.54 HE,870.54 416,568.95 [311.59] 416,668.95 317,169.75
O738EHSPT 5,738,444 67 5,738.444.67 5.724,320.80 [14,123.87] 5, 724,320.80 4,032,007.24
073879292 10,551,946.88 10,561,946.88 9,928,106.95 [623,839.93] 9,928,106.95 4,548,895.82
07400864 3,124.249.62 3,124,249.62 3,030,931.87 [93,317.75] 3,030,931.87 1,926,943.77
O7401L &GS 3,440,780.83 3,440,780.83 3,364,232.01 [7E,548.82] 3.364,232.01 262204219
07320014851 ¥,515,269.03 7,515,269.03 724205427 [273,204.76] T.242,064.27 5,905,538.13
124360CE1 165,879.86 165,879.86 150,674.31 [15,205.55] 150,674,341 123,580,650
12667FLLT 361,690.14 361,690.14 21,278.91 [140,411.23) 21,278.91 277, 419.77
126E7GRES 9,664.947.15 9,664,947.15 9,333,92273 [331,024.42] 9,333.92273 7.966,062.54
126E7GRWE 475,053.45 475,063.45 44707816 [27.976.29] 447 07816 369,5841.59
12BEVGES20 13,599.477.60 13,599,477 60 13,366,988.50 [232,489.10] 13,366,988.50 8.814.648.76
12EETGWFE 702400483 T.r2d,004.83 T.EH.O072E1 [82,932.32] FEHO7EE 5,543,592.60
12662306 8,586,686.65 §,586,686.65 8,381,126.10 [204,560.55] 8,381,126.10 4. 763,133.96
12EESACGE 3,839,090.67 3,839,090.67 3.700,962.55 [88,128.09] 3,700,962 53 34002072
12EEGACYS 853,860.86 853,960.86 770,724.66 [83,136.20] 770,724 66 76949518
12EEZACER 3,710,927.13 3,710,927.13 363732657 [73,600.62] 3637 326ET Z464,871.08
12EEGAENT 1,793,702.19 1,793,702.19 1,375,450.32 [415,261.87] 1,375,450.32 839696145
12BE3AGWS 284.909.58 284,909.68 276, 712.30 [8,197.28] 276, F12.30 204,738.25
12668BETT 23,953,380.01 23.953,380.01 22.945,237.36 [1,008,142.65] 22.945,237.36 16,360,813.99
12668B0CY 496757196 4,967 57196 4,951,287.85 [16.284.11] 4,961,287 .85 4,017 B03ET
126E8BE3 15,003,452.29 15,003,452.29 14,569,207.83 [434,244 4] 14,569,207.83 9,407 501.88
126694 M4 312442668 3,124,426.68 3,122,304.07 [221.51] 312230407 2016,443.84
126E9GKHS 12,504,442 60 12,504,442 60 12.431,945.05 [72,497.54] 12.431,945.08 10,383,416.89
12669GMET 23397243 23397243 23226187 [1,710.5E] 232,261.87 179,977.45
14983C 8483 1,463,566.31 1,463,566.31 1,332.515.31 [131,051.00] 1,332,515 932 463.77
Z2BHSCCO 826, 706.05 826,706.05 E&Y.210.24 [139,495.81) BEY,210.24 589,088.12
Z2EH5HRY 1,581,580.13 158158013 1,542,209.87 [39,370.26] 154220887 591,680.57
22943Ha08 11,521,669.00 11,5621,669.00 11,363,834.60 [157,834.40] 1,363,834.60 7.458,495.00
23242TAB2 3,218.904.38 3,218,904.38 3,186,203.34 [32,701.04] 3,186,203.34 3,010,086.96
232438808 1,088,087.88 1,088,087.88 1,073,143.44 [14,944.44] 1073,143.44 T26,643.99
232450887 2,236,632.77 2,236,632.77 2,193,538.17 [43,094.60] 2,193,538.17 1,526,290.38
233F2UAST 105,300.42 106,300.42 10z2,688.24 [2.612.18] 10z2,688.24 £4,880.39
23IIZUBNG 5,560,856.24 5,550,856.24 5.526,622.70 [24.233.54) 5.526,622.70 3.922,868.40
23IF2UBWS 24E,060.64 24E,060.64 229,762,106 [16,298.48] 229,762.16 215,576.48
ZFF2UDus 19,008,385.73 19,008, 385.73 18,993,000.02 [15,385.71) 18,993,000.02 13,049,034 .53
ZEIS10MCS 13,060,630.74 13,060,630.74 12,053,318.60 [1,007,312.14] 12,063,318.60 3,795,618.41
2H40AET E0,000,00 E0,000.00 44,000.00 [16,000.00] 44,000.00 494, 488.00
J2056CAH2 16,313,368.17 16,313,368.17 16,179,762.26 [133,595.91] 16179, 7R2.26 15,662,469.50
F213J8083 EE9,046.59 EE9,046.59 EE4,840.15 [4,206.44] EE4, 34015 463, 75203
JE1GEMETE E07,806.99 E07,806.99 579,066.33 [28, 740.6E] 5749,066.33 434, 463,62
JE2341VLID 21,726,452 50 21, 726,452.50 2160116275 [1256,289.75] 21E0162.75 2146255000
F9538RABE 10,420,093.52 10,420,093.52 10,335,053.07 [85,040.45] 10,336,063.07 7,185,141.36
39533REEY 1,875,207 42 1,876,207 42 1,812,145.61 [63.061.81] 11,812, 145.61 7.999.543.62
395395440 4,723.502.08 4,723,502.08 4,602, 605.08 [120,897.00] 4,602,605.08 352236891
HIEIFFRA 1,182,169.39 1,1582,169.39 1162,212.39 [19,957.00] 1,162,212.39 938,229.26
HIEIFHCO ¥,220,890.30 ¥,220,890.30 7,1580,582.106 [40,308.14] 7180,582.16 E114,127.23
HIEIFL43 18,021,510.71 18,021.510.71 17, 726,530.15 [295,980.55] 17, 726,530.16 13,839,434.02
HIEIPMGE 14,764,069.42 14,764,069.42 14,747, 417.39 [16,662.03] 14,747 ,417.39 10,825,471.99
HIEIPGILD 1248730726 12,487,307 .28 12,064, 330.64 [422,976.62] 12,064, 330.64 9,024, 146.97
HIEIFTHI 2,018,723.39 2.018,723.39 2,006,348.71 [12,374.68] 2.006,348.71 1514, 26167
HIEIP'WES B, 713.071.88 B, 71307188 E,366,988.18 [357,083.70] E.356,988.18 4.628,490.16
Hig4Y AET 11,299,500.90 11,299,500.90 1,281,563.16 [17.937.74] N.281.563.16 T.506,090.71
137I9ELPE 18,266,115.36 18,266, 115.36 18,160,418.60 [95,696.7E] 18,160,418.60 14,5665,045.06
137I9EBSE 8,374,390.32 8,374,390.32 8,366,032.83 [19,357.449] 8,366,032.83 T.301,246.74
A52E4MHYE 300,691.29 300,691.29 290,895.98 [9,792.31] 290,898.98 221,590.91
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A5254MEF 3 draz2d490 | £ ¥ draz24901 | § 472441409 | £ [r.o34.62]] # 472441459 | & 4,212,919
A5264MK K E,035,894.45 5,036,894 45 5,793,499.74 [242,394.71] §,793,499.74 4,586,994.75
15254MMED 111632490 1,16,324.90 1,114, 967.0:3 [1,367.87] 1,114, 967.0:3 1,046, 76751
A5264MNPE 12,305,621.92 12,306,621.92 12,287,880.20 [17,741.72] 12.287,880.20 8,793,161.95
46254MP AT 14,363, 664.21 14,363.564.21 14,276,967.39 [TE,596.82] 14,276,967.39 1,803,031.55
45254MP LG 5,082,621.43 508262143 5,045,699.14 [35,922.29] 5,046,699.14 3.681,945.08
16254 TRES 315,244.71 35,244.71 3, F97AT [3,446.74] r9rAT 212,649.49
AEEEOLCHT 4,861,948.71 4,861,948.71 467264645 [189,302.26] 4,672, 646.45 4,269,563.44
4EEROL WG 3,345,312.09 3,345,312.09 3.333,349.85 [11,962.54] 3,.333,349.55 2049520439
AEEEOMZYD 1460,518.34 1,460,518.34 1,439,286.62 [21,232.82] 1.439,285.52 1,213,689.11
4EEEOMEHS 5,238,260.73 §,238,260.73 5,092,181.63 [14E,069.10] 5.092,181.63 4,490,662.83
46EE1ZACY 16,177.827.43 1617782743 15,767,798.99 [420,028.44] 15,767,798.99 9.972,143.38
4EERIEASZ 298,980.75 298,980.75 263,718.82 [35,261.93] 263,718.82 289,471.39
AEEETW 886 4,079,440.73 4,079,440.73 4,036,144.37 [43,296.36] 4,036,144.37 3,663,628.08
42 MBGEA 1,584, 54277 1,584, 542.77 1,442,464 64 [142,078.13] 44246464 8.560,69157
1EE27MCS4 5,841, 795.66 E,841,795.66 EE74.345.47 [167,447.19] E.E74.348.47 5,666,832.01
h2221CO7 20839477 208,394.77 204,814.80 [3,579.97] 204,814.80 25,158.25
A2EZ21EM3 12,151,234.09 12,151,234.09 11,933,903.95 [217,330.14] 11,933,903.95 8.037,249.54
HEO0Z794.41 4,517,204.18 451720418 4.486,967.25 [30,236.93] 4,486,967.25 3,526,976.99
GEOZ7A.48L4 5,682,31.67 5,682, 311.67 5,66, 582.61 [15,729.06] 5,666,582 61 3.413,905.12
ATE433FPE 221.639.77 221,639.77 Z00,504.82 [21,134.95] 200,504.82 196,682.93
A7E433HI3 365,848.12 365,848,112 361,400.85 [4,447.27] 361,400.85 263,194.74
ATE433Y MO 1172,399.01 1,172.399.01 1,167,359.81 [5,039.20] 1,167,359.81 99,3474
A7E4354883 347E,898.70 3,47E,898.70 345357045 [23.328.24) 345357046 3,086,054.98
ATE43LMPE 2,008,496.40 2,008,496.40 1,954,400.49 [54,095.91] 1.954,400.43 1,320,453.00
A7E444.841 29.53 29.53 23.29 [6.24] 23.249 -

A020UG40 1,128,590.28 1,128,590.38 1,103,360.50 [25,229.88] 1,103,360.50 891,563.44
590200057 3,416 568,40 3,416, 568.40 3,.352,825.48 [63.742.92) 3,.352,825.48 1,625,444.00
EI7EOF AED E98,202.75 E98,202.75 E49E,309.51 [1,893.24] E39E,309.51 E30,519.84
EIFEZEAER F8RTE iR 256399 [18,619.79] 32,663.99 20344748
E3543HaH2 130,000.00 130,000.00 106, 600.00 [23,400.00] 106,500.00 100,000.00
EERIEYRKE 2.053,386.84 2 053,386.84 1,808,029.73 [245,367.11] 1,808,023.73 1,798,044.91
E3393MEER 4,995,248.40 4,995,248.40 4,861,967.62 [133,280.88) 4,861,967 52 4. 510,670.83
EE393MCAT 23,216.567.84 23.216.567.84 22.949,842.55 [Z6E,726.29] 22,949,842 55 16,962,836.53
ES383MCUG 8,727.049.07 8,727.049.17 8.684,094.25 [42,954.89] 8.684,094.28 E.553,022.59
T4922MAET 9,97E.829.50 9,97E,829.60 4,967 66379 [19,275.71] 9,967 653.79 E.B90,629.74
T4922MACE 1,313,967.96 1,313,967.96 1,306, 44463 [7.523.33] 1,306,444 63 923,358.99
TE4GACT 20,866,668.93 20,966,6658.93 20,459,344.05 [396,214.88] 20,459,344.05 13,690,749.84
TE4HADA 19,345,364 .47 19,345,364 47 19,101,437 62 [243,926.85] 19,101,437 62 12.468,165.89
TEI4M AL 5,810,292.02 9,810,292.02 4,660, 736.07 [1449,556.95] 9,660,736.07 T.E07.7E242
TEI4MABD 3,500,902.86 3,600,902.86 347298033 [27,922.63] 347298033 268115437
TENOGUGY 1,860,028.29 1,860,028.29 1,836,973.30 [23,054.99] 1.836.973.30 1424, 73461
TENOGNY 40 3,298.671.74 3,298.671.74 3,291,701.66 [6,970.08] 329170166 2.926,633.99
TENIGWGE 1,763,564 67 1,763,564.67 1,738,271.62 [25,283.15] 1.738.271.52 1.425,890.71
TENIGERS 2,626,903.39 2,626,903.39 2,604,544 59 [22,358.80] 2,604,544 59 250794662
TENEKLT 7,123,239.54 7,123,239.54 E,731,093.59 [392,145.95] E.731,093.59 4,636,165.48
TEN1SMMS 272.376.22 272,376.22 272228106 [147.0§] 27222806 193,133.69
TENERJE 47 33T 4473377 441,894.15 [6,437.62] 441,894 15 300,341.18
TENERME 20,318,308.98 20,318,308.958 20,202,359.80 [115,949.15] 20,202,359.80 14,089,398.71
TEMNEWPS 12,343,002 48 12,343,002 48 12.258,008.40 [54,994.08] 12.268,008.40 8.624,730.74
B137IEA LD 44132115 44132115 441,271.71 [49.44] 441,271.71 430,67217
H1744FOKD 2,207.402.93 2,207,402.93 2,205,145.50 [2,267.43] 2.206,145.50 1,994, 487,78
B47EZCAET 1,78E,191.78 1,78E191.78 1,602, 574.26 [183.617.62] 160257426 77581797
BEIETIKGE 3,468,240.06 3,468,240.06 3.466,239.64 [3,000.42] 3.466,239.64 3,069,608.24
BEIETAYRI ¥,8492 566,21 7,892 556,21 ¥4, 32302 [151,232.19] ¥ 32302 B, 707, 703,18
HEIRERESE 222072 222072 1,166.98 [1,053.74] 1,166.98 1,248.02
SEIRERUGE 137,680,832 13758083 106, E6E.56 [30,924.27] 105, 55656 40,568.86
BEIRILRCE 26,768.65 25,768.65 22,667.86 [3.110.79] 22,667.86 11,959.36
SE3RILRW1 23,619,297 53 23,619,297 53 23.421.584.54 [197,712.99] 2342158454 16,162,873.28
HEIRILSME 1,558.522.48 1,568,522.48 1,544,926.28 [13,597.20] 1.544,925.28 1,140,219.10
SE3E0JA08T 12,329,779.22 12,.329,779.22 12,182,977.95 [145,801.24] 12,182,977.98 T.383.034.84
BEIEOKAFS v G222 42 IrE2212242 3732404863 [298,073.79] 37.324,048.63 24,987,868.09
BEIEOLIAFD 4,619,363.13 4,619,363.19 4,534 57385 [54,773.34] 4534 57385 3,064, 747.35
SEIEIHARD 1,243.558.61 1,243.568.61 1174, 37367 [69,194.94] 117437367 1,161,305.98
BT2227AED 209366777 2.093,667.77 2.076,233.45 [15,424.32] 2.076,233.45 1.504,329.86
SHETEALZ E31,469.54 E31.469.94 E0Z,526.35 [28,944.59] B0z, 526.35 1,861,011.77
J2922F 407 4,E7E 7736 4,E7E, 77363 467226084 [4,512.69] 467226084 3,944 984,82
92926CEET 4,648,166.24 4,6458,166.24 4,633,690.94 [14,475.30] 4,633,690.94 3,728,7652.89
J292658ER 2476, E08.90 2.4 7E,608.90 2.380,738.05 [95,820.85] 2.380,788.05 235789914
939336541 1,665,245.48 1,665,245.48 1,6549,798.15 [5,447.33] 1,669,798.15 1317,493.28
J393IEHES 216,711.94 216,711.94 216,564.26 [167.68] 216,564.26 190,082.01
J3934FHCA 9,474,150.60 9,474,160.60 9,300,269.87 [173,880.73] 9,300,269.87 E421,681.71
H394F TG 17,379,180.03 17.379.180.03 16,974, 609.65 [404,570.38] 16,974, 609.65 1,708,978.95
9495835 AQ2 4,291, 700.42 4,251, 700.42 4,233,445.48 [58,254.94] 4,233.445.48 4,159,640.76
94985865 18,539,304.19 18,539,304.19 18,097, 976.50 [441,327.69] 18,097, 976.50 17,596, 764.20
Tatals F  HSER 74250830 | #  9ERT42.508.30 | S50,11.416.81 | & [13.621,091.49]| % S50,1,416.81 | £ VO08.895,636.97
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STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

Amortized Cost ) i i : :
: Cumulative Amortized Cost Frojected Cash Fecognized Amortized Cost ;
GHEIR RelRLHR e Adjustment before OTTI I Flaw |:|Tgﬂ after OTTI FHE e
Adjustment
0353GAEE 3 854 | £ ¥ HEEFT.H 159,176.94 | [156,401.47]| % 159,176.94 | # 228,692.72
0214655B6 217 922,65 21T 922,65 171,751.47 [4E.,171.15] 171,751.47 170 440,77
D2 4EGAED 15,315,148.69 15,315,148.69 14,692,679.05 [622,469.64] 14,692, 679.05 9,266,180.84
O2146% A0S 2192347660 2192347660 20,642, 177.10 [1.281,299.50) 20,642, 17710 14,768,081.54
OZ2EE0W AC0 18,118,365.81 18,118,366.81 17,826,056.07 [293,309.74] 17.826,066.07 11,582,996.26
OZEE0=A06 13,521.492.89 13.521.492.83 12.567.598.88 [963,894.01] 12.567.598.88 8.975,927.75
0594E=YP2 1,135,040.17 1,135,040.17 1,124,034.08 [11,006.09] 1124,034.08 37, 774E
059455840 370,866.12 370,866.12 347,733.91 [23,122.21] 773 301,269.08
0595004488 1,268.446.73 1,268.446.73 1.029,698.64 [228,748.09] 1,029,698.64 9,759,921.40
OEEE20A48T E940,167 67 E.940,167 67 E.813,727.06 [126,430.61] B3, 727.06 4,627 82056
O7384M401 4,031,948.12 4,031,948.12 4,023,103.22 [8,5844.90] 4,023,103.22 3,982.434.25
O7401L AGE 3,803,505.80 3,803,506.80 3.568.486.75 [245,019.05] 3.568.486.75 2.603.996.54
O7g205851 14,869,432.69 14,869,432 63 14,726,798.37 [142,634.32] 14,726, 798.37 1,209,675.01
O7g44B8E7 123,800.00 123,800.00 106, 000.00 [17,200.00] 10E,000.00 10E,000.00
1266VGCET 206,610.54 206, 610.54 195,950.54 [7,730.00] 198,580.54 151,324.74
12BEVGMED 16,487,323.12 1648732312 16,961,905.24 [625,417.88] 15,961,905.24 10,694, 700.14
12667GRES 10,404, 772,50 10,404,772 50 9,837.281.25 [667,491.25] 9,837,281.25 T.913,784.95
12EEVGRWE 539,562.43 539,562.43 496,294 .98 [43,267.45] 49E,294.98 371, 758.24
126E7GWFE 8,264,162.73 8,264,162.73 7.800,347.76 [463,814.97] 7,800,347 76 5,201,353.71
126E2ACGE 4,308,051.40 4,308,061.40 3.887.776.89 [420,274.51] 3,997, 776.89 3.840,170.55
12EE3AENS 12,239,368.11 12,239,368.11 12,078,961.61 [160,406.50] 12,078,961.61 797460621
126E8AGWY 3,103,267.46 3,103,267 46 2.668.946.20 [434,321.26] 2.668,946.20 2,037, 185.05
12663BETT 24,696,080.52 24,696,080.82 24,696,080.83 0.01 24,696,080.83 15,158,549.89
126E9EH3 210,948.74 210,848.74 207, 664.23 [3.184.51] 207,664.23 220,823.32
12669F KRS 277,129.34 277,129.34 270, 7EE.57 [E,362.77] 270, TEE.5T 316, 871.38
126E9F W a2 1121.578.12 112157812 1,092, 54253 [29,035.59] 1092542 53 T26,473.49
12EEIFERA 490,839.77 490,839.77 459,206,804 [3,533.93] 459,206.84 404, 27642
126E9GKHS 12, 78761138 12, 78761138 12,586, 116.25 [201,495.13] 12,586, 116.25 10,03,422.26
126E9GMET 261.912.89 261,913.89 243,913,835 [8,000.54] 243,913,356 176, 788,34
126E9GRME 2,939,270.40 2.939,270.40 2.842,771.24 [95,499.16] 2042, 771.24 1,936,810.71
12EEIGRAE 766843517 T.665.435.17 T.389,362.71 [279,082.46] T.3899,352 71 5,611,698.50
12EEIGTVS 39106766 391,067 .66 8362363 [7.444.03] 383,623.63 273,968.29
12EEIGLRD 3,668,661.13 3,668,651.13 3,563,519.83 [105,131.30] 3.563,519.83 202251563
173075308 28379 283178 - [2,831.79] - 533,586.22
Z2R40WIFT HAE6,E39.29 H55,689.29 H66,639.51 0.2z H56,689.51 §15,652.39
Z2B40WEZ0 1516,521.88 1516.521.88 1,464,064.20 [52,457.68] 1.464,064.20 1,450,010.10
22B400IGT1 154,198.76 154,198.76 163,223.28 [975.48] 163,223.28 149,451.18
Z2EHMUBS 1,083,777.04 1,083,777.04 1,083, 778.44 140 1.083,778.44 1.840,135.63
22943Ha08 1, 732.570.00 N,732.670.00 1.579,653.70 [153,016.30] 1.579,553.70 7. 1656,120.00
232438808 1,153,405.61 1,153,405.61 1,113,903.78 [39,501.83] 1,113,903.78 T49,791.47
2az4EaAAT 2.375,389.07 2,475,389.07 2,.269.511.63 [115,877.44] 2.259,51.63 1,456,976.36
23332UARE 8,638.571.19 863857114 8.609,425.65 [29,145.51] 8.609,425.68 E,597,119.18
233F2UAST 12.436.95 12,435.95 107,912.99 [4,522.96] 107,912.99 84,845,684
23IF2UBWS 286.991.33 28689133 264,732,719 [22,158.54] 264,732,749 22222469
ZEIE05AE3 8,655,837.10 8,655,837.10 §,565,363.51 [90,473.59] 8,566,363.51 5,178,372.00
ZH1510FE4 E,185,608.42 E,185,608.42 5,789,092 45 [396,515.97] 5,789,092 .45 5,127,079.77
ZE4HEACE 198, 750.00 198,750.00 188,500.00 [10,250.00] 185,500.00 137,500.00
359522007 4,307 614.21 4,307, 614.21 4,307,614.20 [0.01] 4,307 614.20 2.775,166.72
39622023 4,494,729.04 4,494,729.04 4,494, 72906 0.0z 4,494, 72908 2,904 482.03
359522031 1,455,346.38 1,455,346.38 1,455,346.38 - 1,455,346.38 301,984 .50
359622056 1,067,384.58 1,067,384.58 1,067, 38457 [0.01] 1,067,384 57 E05,749.50
359622064 3,438,088.79 3,438,088.74 3.438,088.75 [0.01] 3,438,088.78 1,923,484 .50
F962Z 4814 BET4T0.E2 58747062 HEY,470.60 [0.02] HEY,470.60 304,870.08
JE9E2SA22 22328152 22328162 e ey ] 0.0 22328153 Hr 99278
JE228FER3 1,619,436.88 1,619,436.88 1572,476.07 [45,960.81] 157247607 1,371,519.65
JE234VLID 21,771.450.00 21.771.450.00 21,710,755.00 [60,E95.00] 21,710, 755.00 21.416,549.75
F9538RABE 10,694,263.20 10,694,253.20 10,679,952 60 [14,300.60] 10,679,952 60 T.266,124.20
39538REEY 12,307,900.80 12,307.900.80 12,182.868.11 [1256,032.69] 12.182,868.11 775450345
F953FWHFS 29,262, 76618 29,262, 76618 27.411,495.65 [1.951,270.53) 27411495 65 19,864, 672.06
3963954480 491,882,286 4,911,882.26 4,833, 34842 [75,533.84] 4.833,348.42 464,247 50
HIEIF ARG 1,701,828.45 1,701,828.45 1,490,786.97 [211,041.48] 1.490,786.97 1,629,532.89
HIEIFHCO 749392050 7.493,920.60 7.3899.844.26 [104,076.24] 7.3899.844.26 E175,862.78
HIEIFHUD ¥.220,810.42 722081042 7137, 267.24 [83,543.18] 73726724 5,910,800.55
HIEIFKHE AEZ.454.98 HEZ,454.93 541,505.18 [20,949.80] 54150618 370,018.19
HIEIFL43 19,129,744 .68 19,129,744 65 18,426.719.95 [703,024.70] 18.426,719.98 13,224,900.44
HIEIFLR2 12,391,086 67 1239108667 11,998.519.49 [392,5667.18] 11,998,519.49 2.460,271.26
HIEIPMGE 15,199,514.54 15,199,514.54 14,982,039.32 [217,475.22] 14,982,039.32 10,383,699.50
HIEIPGILD 13,000,530.43 13,000,530.43 12,696, 117.25 [304,413.15] 12,696, 117.28 8.751,337.13
HIEIPTHI 2,124,066.82 2,124,066.82 2,081,083.69 [42,972.13] 2.081,083.69 1,506,550.45
HIEIFTRS 553,076.04 553,076.04 45E,920.13 [95,155.91] 456,920,103 453, 78111
HIEIP'WES 7,065,569.62 ¥,065,569.62 E.896,660.55 [179,909.07] 5.986,660.55 4.510,565.76
HIEIFHHI T42.271.49 74227149 74227173 0.24 14227173 494,517.80
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CLSIE h:}:irtléz:rdnﬁ.;ig:e Cumulative Amortized Cost Frojected Cash Fecognized Amortized Cost Fair Valie
3 Adjustment before OTTI Flom aTTl after ATTI
Adjustment

Hig4V AET $ 174613988 | $ 174613988 | 1,566,082.50 | & [9.057.38]] $ 1,566,08250 | % T332,39143
437IIELPZ 18,849,512 45 18,849,512.45 15,784,944.93 [64.567.46] 18,754,944.939 14, 536,723.90
437IEBJS 8,949,624.81 8,949,624.81 8,821,659.97 [127.964.84] 8,821659.97 T7.213.477.28
43739EBSH 8.766.562.94 8,766.562.94 8,517,969.96 [238,692.98] 8,517.969.96 733663120
45254 MJNVD 360, 700.04 360,700.04 960,700.42 0.38 960,700.42 75E,983.83
45264 MJHE 46, 746.73 46, 746.73 46, T4E.72 [0.01] 46, 74672 52, 746,72
45254 MK 84 22404193 224,041.93 224,041.80 [0.13] 224,041.80 332,456.94
45264 MEDE [1.32] [1.32] - 132 - -

452E4MEF 3 5,015,663.69 5,018,663.69 4,308,081.05 [10,5672.64] 4,908,021.05 4,300,014.50
45254 MK K4 124,868,658 E,124.968.68 E124,866.22 [2.46] E124,866.22 4,720,907 43
45254MMED 1,163,166.27 1,163,166.27 1,161,406.97 [1,759.30] 1,161,406.97 1,068,987.98
45264MF 583 15,036, 711.89 15,036, 711.84 14,719,089.65 [317.622.24] 14,719,089.65 1,892 639.43
45254 MPLIS 5,268,384.35 5.268,384.35 5,198,365.97 [60,018.38] 5,198,365.97 3.758,246.63
45204 TREY 2E1323 HM2E1323 HE284.73 [26,328.50] HE284.73 208, 76184
45264 TSMT 4,226,866.17 4,225,866.17 3,663.996.17 [661,870.00] 3,663.996.17 2423.868.49
4EEEALCMY 5,239,350.62 5,239,350.62 5,001,581.94 [237.768.68] 5,001,581.94 3,716.561.91
4EEEOLWAE 3.563,424.85 3.563.424.85 348345421 [FA.370.ET) 348345421 1,5858,667.16
AEEEOLYW 3 4,004,451.09 4,004,451.09 3,891,019.56 [13.431.53] 3,891,019.56 2.574,399.43
4EEEOME2JS 4.467,285.04 4.467.285.04 4,293,565.15 [173,730.69] 4,293,555.15 3,881,904.65
A5EEOMZY0 9458.804.49 9458,804.49 g82,014.08 [GE,790.43] g82.014.08 779,188.25
4EEEOMEHY 5A32.813.22 5A32.813.22 53656723 [216,266.99] 5,316, 667.23 4,369,019.25
A5EEONTES 3719486 3719486 37,194,585 [0.01] 37,194,585 30,242.64
4EEEOMTAE 2,189,864.31 2,189,864.31 2,189,863.24 [1.07] 2,189.863.24 Z.284,044.24
A5EEONZY 4 Eo4.972.49 Eo4.972.49 H44,023.09 [140,943.40] Hd4,029.09 521167.73
4EEE12AC4 16,797 50675 16,797 50675 16,597,595.79 [199,910.96] 16,597,595.79 9,831,944 45
4EEETWALE 4524, 224 47 4. 524,224 47 4,303,109.97 [221.114.50] 4,303,109.97 3.689,400.20
46624 TIUGE 2482 66834 2482 66834 2,390,848.33 [31,820.01] 2,390,848.33 2.33,608.44
46624 THER E,371997.72 E,371997.72 E,069,584.73 [302.412.99] E,069,584.73 4, 586,230.71
4EE2 MBS 12.050,725.65 12,050,725.65 12,032,071.53 [15.654.12] 12,032,071.53 8. 795.610.44
4EE2TMCSY 732761822 T327.618.22 7,150,856.75 [17E.7E1L47] 7,150,856.75 5, 705.510.90
222 IEMS 10,588.146.50 10,588.146.60 10,588,146.58 [0.02] 10,588,146.58 5,298.470.74
B2E24Y A 13,212,894 .85 13,212,894.85 13,089,620.17 [123,274.69] 13,089,620.17 9,184,301.55
224 AF0 11,991, 764.08 11,991, 764.08 NEH. 42312 [350,340.96] 16442312 ¥.7E0,208.49
BEOZFAAAI 4,717.438.29 4,717 438.29 4,676,300.57 [42.137.72] 4,676,300.57 327387194
ATE433G42 8,860,528.14 8,850,528.14 8,129,032.12 [721.496.02] 8,129,032.12 5,594,206.80
B7E43IHIS 4,886,747 B3 4,986,747 63 4,348,051.54 [638,696.09] 4,348,061.54 4,136, 601.25
BTE433Y MO 1,214,309.95 1,214,309.95 1,197,293.79 [17,016.16] 1,197,293.79 T9%8,990.36
B399292M7 1,415, 763,00 1,415,763.00 1,349,644.34 [EE.118.66] 1,349,644.34 1,414,867.73
B39929M38 1,629,668.07 1,629,668.07 1,594, 77054 [34,782.63] 1,594, 77054 1,610,979.53
3992929 5,127.014.58 5,127.014.56 4,818.404.16 [308,610.40] 4, 818,404,168 4,315,822.14
Ba020UG40 1,167.867.51 1,167.867.51 1,166,779.25 [12,088.28] 1,156,779.25 893,776.27
Ba020UUJZ 4,123,214.32 4,123,214.32 4,076, 568.14 [4E,64E.18] 4,076, 568,14 3,933,856.78
EEE3E0ALT 2,179,568.44 2,179,568.44 2,179.557.06 [1.38] 2,179.567.06 2.095,348.68
EG339FBWS 2704637 27.046.37 27, 046.35 [0.02] 2704635 2497366
Eg402CACH 0.0 0.m - [0.01] - -

TEI4M AL 10,646,212.81 10,646,212.81 10,245,995.66 [400,217.15] 10,245,995 66 EAETRe )|
TENOGLUIGY 1,990,234 46 1,990,234 46 1,926,874.38 [54,360.08] 1,926,874.38 1,481,729.24
TENOGN TS 249356299 249356299 248615833 [7.404.66] 2.486,158.33 2,178.268.75
TENEFMG 9,752, 73795 9,752, 737.95 9,354,444.30 [398,29:3.65] 9,354,444.30 SR 114.44
TEINZKLT 744227260 744227260 743044720 [11,826.30] 743044720 4,644 418.74
FESMMS 10,432 656.72 10,432 656.72 10,204,239.05 [228.417.67] 10,204,239.05 703302176
TENERJE 458,408.80 488,408.80 462.987.99 [25,420.81] 462,9587.99 300,904.60
TENERME 21,666,131.31 21,666,131.31 20,916,216.23 [749,915.08] 20,916,216.23 14,062,319.33
TENEWPA 1287417363 1287417363 12, 797.095.06 [77.078.E7] 12, 797.095.06 8.561.632.87
SE36ERERE 17,366.09 17,366.04 2,.248.76 [15,117.33] 2,.248.76 3428.27
SEIRERMYE 35046776 35046776 133.851.43 [216.616.33] 133.861.43 108,807.92
8E3594H0OF 438,703.87 438,703.87 438,703.59 [0.28] 438,703.59 330,232.94
BEIR9AKNYE 13,278.14 13.278.14 20314 [10,547.00] 2,034 42.413.30
SEIRIANHE 1,121.987.38 112198728 112198774 036 1121987 .74 14334238
SE3R9BELES 457,200.74 457,200.74 45720076 0.0z 457,200.76 43118777
SE3E0JA48T 12.633.568.24 12.633.568.24 12,470,929.45 [162,628.79] 12,470,929.45 7166, 044.85
SEIE0JAET 4,612, 734.02 9,512,734.02 9,432,090.49 [180,643.53] 9,432,090.49 E,081,301.19
SEIE0JAMT 3973, 346.85 3973, 346,85 3,544, 430,16 [328.916.70] 3,544,430.16 2.669,203.75
BEIEZHAA] 9,732,004.85 9,732,004.85 9,669,365.43 [E2.649.42] 9,669,355.43 E303.512.25
BE3E30A LT 11,100, 750.94 11,100,750.94 10,787,194.86 [313,556.08] 10,787,194.86 ¥.266.839.92
Br222TAES 2,042 46269 2,042 46269 24167014 [792.58] 214,670.14 1322, 79273
SHETEALZ E558.444.09 E88.444.08 E13,410.93 [75,033.16] E13,410.93 57E,698.38
B86220FSY 7,996,861.63 7,99E6,861.63 796432078 [32,540.85] 706432078 T.662.404.08
H2922F3L0 51484 44785 51484 447.85 45,433 429.41 [2,051,018.47] 45,433.429.41 49,833,739.27
H2922F 75 1,87E,856.60 1,87E,.856.60 187412287 [2,733.73] 187412287 149281211
H2922FBTZ 1,326, 94428 1326,944.28 1326,944.06 [0.22] 1,326,944.08 S94E,078.73
H2922F TJY 1,441,180.90 1.441,180.90 1,409,771.75 [31,409.15] 1,409,771.75 1,187.199.76
H2922F WIS 4,388,800.07 4,388.801.07 4,301,144 68 [87.656.39] 4,301,144 .68 3.881,799.87
H2922F ZF 8 8,128,522.75 9,128,522.75 9,128,521.67 [1.08] 9,128 52167 8,102,814.84
H39336E1 147291213 147291213 1966,439.22 [6.472.97] 1,966,439.22 1,562,139.95
H39336L35 [0.08] [0.08] - 0.0 - -

H39IIEHES 224,509.69 224,509.69 22320926 [1,300.43] 223,209.26 176,456.82
3934 F TG 18,077,267.68 18,077,257.88 18,014 47677 [B2.781.11] 18,014, 47677 11.587.831.43
410344802 2044200 20,442.00 16,601.98 [3,840.02) 16,601.98 13,6:30.00
94983 CAJE [4.E1] [4.61] - 461 - -

94983 402 457202301 457202301 4, 468.425.60 [113.597.41] 4, 468.425.60 4,319,656.40
OUCHICLCH 1,109,569.70 1,109,569.70 - [1,109,5649.70] - 3.433,329.60
Tatals + 9604360727 | + 9604360727 | ¢ 890085234492 | & [2598337395)| ¢ 890055234492 | £ EVIEA118543
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STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

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

fmontized kgt Amortized Cost
CLSIE before Cumulative befars Frojected Cash Fecognized Amortized Cost Fair Walie
Cumulative Adjustment Flow aTTl after OTTI
) aTTI
Adjustment
0703EFET ;3 B0E208.31 | £ B0E,308.31 353I7E.22 [153.132.09] 35317622 37602624
N0F03EGES 254,269,231 254,269.21 2h0,E42.66 1373.45 2h5,645.66 SI7.632.44
D2HEQAES 15,615,907.88 16,615,907.88 15,589,356.94 [26,551.94] 15.589,355.94 8,862,629 56
D2E3MAME 2.5:23,018.60 2.5:23,018.60 2,430,740.45 [32,278.15] 2.430,740.45 7168,920.00
DZEEOTGRY 9.402,539.49 9,4072,639.49 9,326,784.90 [75,754.59] 9,326, 784.90 5,647,199.82
MZEEO0THTS TTEAIES TTEANES 7h6,863.76 [20,047.3:] 7h6,863.76 E25,7E2.47
OZEEOTJED 26,226,004.23 26,226,004.23 26,127,415.69 [92.508.54] 26,127, 415.69 13EE1LE22E7
DZEEDWALCD 18.928,046.20 18,928,046.80 18, 737,015.28 [191,0:31.5:2] 18, 737,015.28 1317, 72039
DZEED-A0E 12917, 21742 13917, 21742 13,760,236.62 [157,081.90) 13,760,236.62 2,037,1532.38
02E929A01 3.915,626.21 3.915,626.21 3,608,012.45 [207572.7E) 9,608,012 45 b, 712.241.06
040104304 4,363,0E6E.26 4.363,06E.86 432867879 [40,382.07] 432867279 3,590,632 48
N534ERYP2 1,209,332.00 1,209,332.00 1174 528,24 [34.794 7] 1174 62824 1223944
053498HGE 5,673,610.00 5.673,E10.00 5547, 812.30 [130,791.70) 554281230 5,513,028.70
0534941 HI 26906544 26906544 2E28,7117 [B0,933.24] 2,828, 7217 2547123995
053490758 2070,442.86 2,070,4432.86 2,034 B55.26 [36,788.00] 2,034 ERG.2E 2,056,226.03
0535001645 1626582.47 1626,582.47 1,290,314 75 [336,268.72) 1,290,214 75 9,232678.42
053504449 23,693,004.00 23,693,004.00 23, 141,196.59 [BE1.817.41] 23141196 59 21,9865,696.93
QEOSOHK2 950264 450264 774903 [1.754.51) 774912 107,120.90
NEEEZOAAT 7.169,884.57 716988457 708129254 [22.592.0:3] 708,292 54 4.403,738.18
07 334MSE0 27EV.075.4E 2.7EY.075.4E 2,744, 790,96 [22.284.50] 2,744, 790,98 2,468,965.02
07334 PPE 1.439,498.04 1.439,498.04 142741679 [12,081.25] 1427 41679 994 511.02
073364087 14.547 53661 14,547 63661 14547 268,23 [262.38) 14.547,268.23 4,593,662.37
O733EHCKN 41047562 41047568 410,433.82 [41.86) 41043382 TI7.TE447
0733EHMES 2.206,212.41 2,206,212.4 2146,816.24 [B0,39E.17] 2,146,816.24 2,086,E10.95
07 38EHNG0 1IE3, 14368 116914368 1,135,098.65 [31.045.03] 1,138,095.65 1120, 711.53
0733EHSPY EO7Y.2ET.22 EO7Y.2E7.22 E.034,342.44 [42.923.78] E.034 34344 4.050,212.56
07 387I0FS Fa0,701.53 T80,701.53 E33,663.0:3 [87.0:38.56] B33,663.03 735,464 62
O7E2001851 16,103,236.95 16,103,296.95 15,376,937.11 [731,293.84] 16,376,997.11 11,290,461.34
12667V B 2.103,346.28 2.103,346.28 2024597 73 [78,7458.55] 2024 597 73 1,854,457 .95
1ZEEYGCEY 1195,371.77 1195,371.77 1,191,200.13 [4.171.58) 1,191,200.19 1,004,151.24
1ZEEYGMED 17326,071.43 17, 326,071.43 16,991,932.03 [333,073.34] 16,991,932.03 4,680,970.89
12BEYGRER 10,640,126.93 10,640,126.93 10,486,910.78 [15:3,216.15] 10,486,910.78 7.E20,812.74
12EEFGRWE E29,260.22 E29,260.22 BT 7T [5E,490.09] BT V03 I8 TES44
1ZBEYGS20 14.572606.05 14.572,605.05 14,373,064.29 [199,540.16) 14.373,064.29 25121207
12EEYGWFE 2,297,957 28979157 251791412 [379,777.44] 251791412 427286200
1ZBETGYHE 1,082.911.40 108291140 1077,219.96 [5.691.44] 1.077.213.96 1123,147.89
126E204B0 15.533,914.08 16.533,914.88 16,474, 216.29 [59,698.59] 15,474, 216.23 280219274
1ZEERACEE 4,366, 286.62 4,366, 286.62 4.309,198.33 [47.087.29] 4,309,192.33 3,763,154
12EE2ACHS 262.762.25 2E68.762.35 BET.274.80 [1.428.55) BET.274.80 E23.ETEE4
1ZEE2ACER 3,947 48162 3947 48162 3.886,E17.26 [B0.264.37] 3,886,E17.25 2.443,951.14
1ZEESAENT 12,695,114.86 12,695,114.26 12.478.946.20 [216,162.6E) 12.478,946.20 2,261,605.28
1ZEERAGWS 3,107, 369.65 3,107, 369.65 310115313 [6.216.52] 3.101,153.13 2,597, 860.08
1ZEE2AVET 7.795,129.40 7.796,129.40 7.710,857.18 [B4.272.22] 7.710,857 148 5,193,836.03
126E2EETY 26,926,996.12 26,926,996.12 26,497, 7e2.00 (42822724 26,497, 7RR.08 15, 727.296.04
1ZEE94 M4 3.515,131.96 3515,131.96 347122869 [43.903.27] 34722869 2117 464 43
126E9E3EE EE214.25 E2.214.25 BEE0Z2.80 [1,611.45] EEE02.80 51.400.25
12EE302C0 46324942 463,249.42 353,922.19 [99,327.23] 35392219 263,386
12EEIEH33 215,121.06 215.121.06 21077442 [4.246.64] 210.rv442 2M.435.70
12EEIF KR 2T9ETER2 27.6VEB2 27704774 [2.629.08] 2TT.047.74 301,602 52
126BIF Wa2 1169.473.44 1169,473.44 1146,440.40 [23.0:33.04] 1.146.440.40 B27,31110
12EEIFEAY 14,806,439 14,806,449 B01446.89 [13,359.60] B0 44689 38651882
12663GKH3 13.531,925.56 13.531,928.86 13,130,558.67 [#01,370.19) 13,130,558.67 3,553,324 83
12E69GMEY 266,714.32 26671432 264,490.25 [11.224.07] 264 490.25 1646823
1ZEEIGRMA 30872762 318, 72752 3,005,367.24 [11,370.28) 3,005,367.24 1.846.875.23
12EEIGREE 8.205,780.653 8.208,780.53 ¥.895,004.10 [313.77E.43] ¥.296,004.10 5161783
1ZEEAGTY 0E1T4TT 4017477 397 4262 [2.5:26.09] 397 E42.68 237224 62
12EE9GURD 3.897,E66.17 3.897,E56.17 3,790,370.36 [107,284.81) 3,790,370.36 2,290,773.49
1ZEEIGEWE 351507.25 351.607.25 24220243 [109,304.82 24220243 0222504
T30 G308 [2.831.74) [2.831.74) 136,992.27 139.824.08 136.992.27 BE0,952.348
ITI7GHTE 163,952,432 169.952.43 169,920.47 2204 169.920.47 2T2h20.48
17307 GEMEE 5,854,786 5,854,786.11 5.610,286.82 [244.438.29] 5,610,286.82 5,720,968.02
1T307GNTS 9,961.94 9,961.04 9,740,273 [Z21.E1) 4,740.23 21.27
17307 GEY04 2163,091.47 2163,091.47 2N7.EVE19 [45,416.28) 217E7EAS 2,012,594.08
1730a0AME 223178 223178 2.045.33 [196.45] 204623 2.513.50
22540WIFY £14,939.20 £14,939.20 B42.839.28 27.900.02 E42.039.28 20246344
2540V GAY 1141469.95 1141,469.95 10353712 [109,932.77) 10353718 86,674.74
2254NFLE 4.185,481.52 4.185,481.58 4.238.604.97 5312329 4,238,604.97 460414207
2254NUBS 113396151 113396151 1,081,132.81 [B2.828.70] 1,081,132.3 1.568,265.10
2254HG4MI 17457142 17457142 174,967 62 39613 174,967 62 E36,6560.80
2254100444 795,759,102 95,7512 517 358,63 [281,400.49] 51736862 19,951.58
ZZR41QDAY 352,039.95 35203995 35E,003.77 3.969.82 35E,003.77 42245265
225410F K3 130,407.84 130,407.84 132.038.88 1.631.04 132,038.82 270,560.57
Z2R4IG0RE 38296424 382.964.24 272.955.26 [109,375.95) 272,955,260 365.524.18
225415001 1,057,622.99 1,057,622.99 1247792 [39,206.07] 1.013.477.92 1,096, 096,72
22B455RGEE 199231 13323 312.85 [1679.46] 31285 B1457.86
225452115 E.787.546.89 E.787.546.89 60445351 [18:3,082.38) E.E04, 463 51 £, 280,656 44
232450087 2439,694 45 2439,694 45 2.401,175.93 [38.518.53) 24017593 151363722
23332UACE 5,024,072 52 502407252 497667628 [47.49E.14] 497667638 3,944,209
23332UAR5 3,022,094 3,032,094 2,941,930.52 [90,160.69] 2,941,930 52 E45:2561.00
233320853 123,042 66 129,042 66 3. 917.67 [9.124.99) HAN7ET 25,819.1
23332UBNE 547372207 547372307 5,299,242 77 [74,480.20) 5,299,242 77 2416404 67
23332UBN3 33T 4E4.82 33746482 3312429 [19,240.53) 3312429 23430154
2R3IZUCM4 G7E.822.93 B7E.822.93 B70.846.02 [5.977.91) B70.846.02 37044609
233320005 20,204,339.08 20,204,339.08 20,006, E62.7E [197,EV0.32) 20,006 663.7E 12,336,262.11
2EIGI0FE4 E,701,660.92 E.701,660.92 E.16,042.92 [326,612.00) E,216,048.92 5,193,498.11
261510MES 476122262 476122262 4.726,815.34 [25,408.28] 4,726,815.34 BEE0.B19.35
2EISI0RCT 13.316,951.71 13.316,951.71 13,093,212.80 [223,738.91) 13.093,212.80 3,319,842 40
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STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

NOTES TO FINANCIAL STATEMENTS

Amanized g Amartized Cost
CLSIE befare Cumulative betare Frojected Cash Fecognized Amortized Cost Fait Yalue
Cumulative Adjustment Flomw aTTl after OTTI
3 oTTl
Adjustment

2015144849 ¥ BETE 4203 | & BETE 4203 | § 5.510,834.90 [167.847.63) 5,510,594.90 34021188
30251V ABY BE7,088.82 BETI.088.82 BAELTE2.38 [117.336.44] 8,561, 752.38 E.544,203.63
Fa34naB2 T15,302.51 T15,302.51 E5A.054.75 [B0,217.76] E55.054.75 446.523.20
320510CKE B13,662.86 BI3ER2.0E B10,570.16 [3.082.70] 51057016 513,940,890
F2056CAH2 16,76V, FA0.EZ 16,767, 7R.E2 16,353,102.24 [414.648.38) 16,353,102.24 14,573,877.39
EIRENKTZ B12,739.62 B12,739.62 T24.971.02 [87.76E8.60] 72497102 BI7.197.87
IEZEEFWLUE E34.852.71 E34.852.71 74351841 B5,065.70 T43.518.4 Ta1443.30
IEZI4HES 21.136,351.60 2113635160 20,955, 566.63 [180.784.97) 20,955, 566.63 19,996,964.12
IE2420B0 217026221 R ety | 317220667 195336 3AT22058.67 32398420
IEZ4E0BES 2211274 221274 220.508.65 [B18.76] Z20,508.65 3847237
IE2420GAE 2E,E86.51 26,686.51 25.506.13 [1.130.38] 20.556.13 E5.210.87
FEZ4804A07 15,306,913.54 15,306,913.54 14.574.736.22 [F32.178.32) 14574.736.22 7.560,686.39
F9RERAEE N224577.04 N224.677.04 1122, 75639 [101,220.65] 112275639 B r22h73.82
F9638REEY 12,902 584.04 12,902, 584.04 12,756, 707.71 [145.876.33) 12,756, 707.71 T.503,703.19
F9638WFHE 10.533.879.56 10,533,879.66 10,524.374.24 [3.505.32] 10,524.374.24 5,665,248.058
404318488 121,802 .54 121,802 54 114,731.99 [7.010.55] 114,791.99 1100764
HIEIPAZE 1.742,333.74 1.742,333.74 1,710, 310,67 [32.023.07) 1,710,310.67 1468.274.23
HIEIPFRI 1,245,597 .66 1,245,597 66 1,220,998.45 [24.599.21) 1.220,938.45 A10,061.29
HIEIFHCD 787826667 787826667 7009, 34673 [E8.908.94] T.A09,346.73 547365113
HIEIPHLUD 7.500,110.99 7.500,110.99 7. 320,065.85 [180,045.14] 7.320,065.85 BITEETE 42
HIEIPKHE F32,949.88 F32.949.88 BEA.082.74 [23.867.104] BE.082.74 358,108,565
HIEIPL43 20,595, 862.12 20,595, 56212 19,672,247 51 [323.214.61) 19,672.347.51 12,528,065.18
HIEIPLR2 12.836,963.57 12,836,963.67 12,695, 68726 [141.276.31) 12,695, 687.26 ¥.998,693.58
HIEIPMGE 15, 744,794,238 15,744, 794.38 15,582,126.39 [162.607.99] 15,582,186.39 10,014,326 46
HIEIPGELUD 13,504, 50601 13,504,506.01 13,332.870.43 [I71.635.58) 13,332.870.43 B.314.454.20
HIEIFTMNZ 2.260,140,25 2260, 140,25 2.212.892.04 [47.247.41) 221289284 1,368, 737.99
HIEIPTPE EA0,197.69 E&0,197.69 F38.977.79 [81,219.900 H38.977.79 457.820.4
HIEIPWES T.354.902.36 TA54902.36 T.268.594.83 [86,.307.53] 726855483 4.269.554.44
HIEIPHHI TTE.649.84 TTE.E49.84 TEE 8313 [3.6EE.71] TEE 98313 432,266,968
4373IEARE 19.,692,319.83 19,692,319.83 19,505,136.31 [184.183.52] 19,508,136.31 13,87 3.164.06
4373ERJS 8.184.578.62 8.184.578.62 A.114.977.67 [E4,600.85) 911497767 E.A62,275.05
43739ERSE 8,143.774.50 814377450 9,082,906.22 [E0.B62.25] 9.082,906.22 770585581
45254 MHNV 2 332.389.4 332.389.4 313.830.68 [18.558.73) 313.830.68 2EG.469.93
A5254MUGS 137779128 137779128 1,354 996 45 [22.794.82] 1,354,996 46 1128,754.73
452540JP3 152,018.01 152,018.01 140,003.86 [12,014.15] 140,003,856 129.263.01
A5254MUND 995, 748,62 995, 748.62 3803444 [7.r14.18] 93803444 ThE422.83
45254 JKE 216,997.26 216,997.26 21647047 [526.79] 21647047 258.370.87
452540k A4 288,007.53 288.007.59 283.824.85 [4.182.74] 283.824.85 39716174
452540K DS 4.163,419.14 4.163,419.14 4.127.893.63 [35.526.61) 4127893653 3.969,187.94
4525403 5,292,740.94 §,292,740.94 5,242,219.68 [50.521.26) 5.242,219.68 37383028
5254k KE £, 35396196 E,353.961.96 B, 306,017.08 [47.944.85) E.306,017.08 4.304,014.72
452540MPE 13.266.078.73 13,266,078.73 13.152.113.39 [113.965.34] 13,152,113.39 8,503,832.30
452540F A9 15.520,191.56 15.520,191.56 15,475,441.54 [44.750.02] 15,475,441.54 12,262,190.30
452540P GE H96,338.48 H96,338.48 A05,927.98 [30,410.50) A05,927.98 Ta3.927.47
45254MP LG 5.533.130.64 5533.130.64 5,491689.68 [41.440.96] 5.491,689.68 3,980,838.30
45254 TMEKT 5E,050.75 56, 050.75 3755651 [18.495.24] 3765551 A3.697.02
15254 TRKS 35306787 35306787 343.129.92 [3.937.95) 343129.52 2317018
45254 TSMT 436791764 4,367 91764 432847229 [39,445.35) 432847229 206781737
A5EEOLCHT BATEITR.F0 547217770 5,390,194.71 [21.982.99] 5,390,134.71 3,620,366.97
AEEENLKWE 26,766.539.07 26,766.539.07 26,517 687.60 [248.85147) 25,517 687.60 16,653,183.47
45EE0LWIE 374280043 374280043 361686510 [125.294.33) 3,616,865.10 182102778
A5EEILWOT 3082,990.17 2092,93017 206318812 [29.822.05) 3063, 168,12 306412677
45EE0LY 34 Ti0,051.02 Ti0,051.02 EG4.588.51 [45.432.51) BE4.558.51 43630178
AEEEOLYW3 4,338, 7657.38 4,338.757.38 4137 42714 [201,330.24] 4137 427,14 2.368.974.34
56RO 4,753,368.30 4,759, 368.30 4,704, 783.71 [54.554.59) 4,704, 78371 3A29.197 67
45EENMEHS 5, 740,656.83 5, 740,656.83 5,6E0,E56.62 [20,000.21) §,BE0GEE.62 BATROTE1
4EEEONGIES 2,238, 734.56 2.238.734.56 2.220,202.60 [13.531.96] 2,220,202 60 247 BE4.58
45EENNRED B73,931.14 B73,93114 TILTIZEE [140,218.45) 73371266 BE7496.77
AEEEONS30 2.398,798.33 2.399,798.33 24258760 [B7.210.83) 24258760 1,564, 347.79
A5EEOMT S £1,305.41 £1,305.41 T3, 756.60 [1.548.81] T3, 75660 £3,909.07
45EEOMT 36 242897651 242897651 2.394.834.90 [34.140.21] 2.394.824.90 212146565
45EE1ZACE 17568, 383,14 17 66,383.14 FATRITTN [190,206.03) 17,378,177.11 48106269
45EE4EAET 136225 1,362.25 E1.25 [1.251.00] E1.26 1256389
A5EET W AAE 4,792, 23428 479223428 475453133 [37.702.95) 4.754.531.33 3.691.509.88
4EE24TUGE 271386154 271386154 260055610 [113.305.44] 2.600,556.10 2.415,145.39
4EE24THESR E7ha424.68 E.7hE.424.68 E.E34.885.67 [123.539.01) E.E34.885.67 4,638,042.23
4EE2TIMBRS 12,706, 16613 12,706, 16618 12,614,172.88 [31,592.30) 12,614.172.88 B.982.476.80
AEEZTICSS 7R3, 242,62 TR 24262 7.E27.H93.60 [141.649.02] T.E2TA93.60 5,761,375.34
4EEZICIART 08.28 08.28 2113 [E7.09] 2113 ATERET
B2E20MFTE 15,990.26 12,990.36 16,017.61 [2.972.75] 16, 01761 127.323.98
B2EZRIENZ 13613, 792,66 13,613,792 66 13,586,358.28 [27.434.38) 13,586,358.28 E517575.94
B2EZE1JAE 20,387.82 20,387.82 13,195.43 [1,192.39] 13,195.43 133, 769,18
AzE24AFD 12.812,996.87 12,812,995.87 12472.987.24 [340,008.63) 1247298724 731431540
BEOZTIAA] 4,983,982.47 4,983,982.47 4. 931635.78 [58.286.69) 493169578 337034643
REOZTEALE 15, 768.466.37 15,758,456.37 15,758.002.47 [453.90] 15,758.002.47 £.068.836.88
BTE433FFE 434,938,506 484.938.56 233,015.00 [251,923.66] 233.015.00 198,404,639
ATE433G42 9,236,387.92 8,236,387.92 8,132,279.58 [103,108.34) 9,132,279.658 5.528,038.04
ATE433GWD TOEGIT.IE THEEITIE THEE2E.O7 15.91 TOEE2EOT B63.739.39
ATE433H33 5,052,309.49 5,052,309.49 4,998,219.91 [54.089.58) 4,998,219.91 407771218
ATE433MHE 1.747.988.73 1.747.988.73 17154182 [32.576.91) 17154182 1,402, 150,68
ATE432RE4 29134744 29134744 29144542 a7.98 29144542 21601714
BYE433Y MO 124367768 124367768 1.213.560.07 [24,117.51] 1.218.560.07 TEES94.23
ATE43848.483 3837.54.95 38375495 3T4LI3E. T4 [36,406.21] 30413574 3ITEE4342
ATE4448.81 150136 1.501.36 Baz2.47 [962.89] Raz47 -

BEH32A3WE E29,606.E7 E29,60E.ET E10,744.13 [18.862.54] E10,744.13 A03.352.32
RO9a2aEST 107646267 107646267 A57.260.99 [119,201.55] 457,260,899 212,066,156
REH32aPES 257.236.68 2G7.236.65 281.204.89 23.969.34 281.204.89 3996463
BEA32aKEa 5,242,398 524239181 514542376 [96,968.05) 514542376 353435346
Aa02OLIG40 1,299,06:2.15 1,299,053.15 1.281103.74 [17.943.41) 1,281103.74 a57.851.87
BI0Z0LTLY E54,152.21 E53,152.21 290,313.25 [368.838.95) 290,313,285 BhE.EE2.95
BA0Z0LIHMO 94,656.80 94,656.80 94.491.32 [165.48] 94.491.32 24977775
BA024W AF4 37060661 3T060E.E 239.976.03 [130,630.55) 239.976.03 3255889
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Amanized g Amartized Cost
CLSIE befare Cumulative betare Frojected Cash Fecognized Amortized Cost Fait Yalue
Cumulative Adjustment Flomw aTTl after OTTI
3 oTTl
Adjustment
E10ERAZD ¥ 523V § ¥ 523373 # 40945 [ § (173425 349948 299518
E1915REE] 7.453.436.65 7.459.436.65 TAT0,236.70 [29,199.95) 737023670 4, 686,101.70
EI91EREZS 910,109.87 910,103.87 847723 [25.337.05) a4rFrera 535,030,158
EER3EWSE2 919.60 H5.60 Ta.11 [E44.43] 7511 1,239.35
ERRITEAGE 158,623.52 1862382 17 461.96 [1.161.86] 17 461.96 5310461
EERZE0AAT 3462.554.95 3.462.554.95 336811641 [34.438.54) 33681164 2AITATEET
EE3E3MC AT 20614, 186,91 20,614, 186.91 20,401,151.38 [213.035.53) 26,401,151.38 18,328.436.72
EE3E3MCLUS 869773273 8697.732.73 A616,.220.62 [B1,512:21] 9,616, 220.52 E.EE3.549.29
E2383MOTT 9435478.24 9.435.478.24 932733877 [108,139.47] 932733877 5,367.974.25
EE3IRAFEW3 30,268.83 30,268.83 30,006.94 [261.89] 30,006.94 26.585.98
ES402CACE BA0402.51 EA0402.51 E50,151.13 [40,251.32] E50,151.19 B7E. 73365
THE2 7w AME 2174229 2174229 43825 [21.304.04] 43825 5,999.54
THAETHANS 10,961.53 10,961.53 4,965.82 [5.995.77] 4,965,852 9376
TENDGUGE 2.151,906.35 2.051,906.35 2O F7EAZ [140,130.23) 201.77EA2 1477.484.29
TENDGN 40 3511.988.44 3511,988.44 3.458,157.65 [53.830.89) 3,458,157 655 314451404
TENOGY TS 260828137 2E08,281.37 2544, 862,938 [63.418.39) 2.544.862.98 2171.784.50
TENDGWGEE 1,904.669.72 1,904,669.72 1,846.586.94 [58.083.78) 1.846.585.94 1.480,379.93
TENIGERS 283073067 2830, 73RET 2TETITEET [103.561.10] ZIETATEET 2,619, 340,44
TEIIH4ME 173,901.54 173,901.94 178,139.70 429776 178,139.70 226.198.30
TENIHKKE 1.815,623.08 1,815.623.08 1,815.566.60 [57.46] 1.815.565.60 4,375,134 46
TEIIHK Y4 86, 706.90 96, 706.90 107,840.00 1,133.10 107, 840.00 456,938.64
TEIIEFMEG 10,258, 764,81 10,265, 764,81 10,107, 369,93 [151.394.88) 10,107, 369,93 64365814
TENEELT 786428128 786428128 776336140 [100,929.88) 776335140 472264270
TEITEMME 10,565.451.55 10,865,451.55 10,713, 286.05 [152,165.50] 10,713, 286.05 E.6E4. 73732
TENIERJA A1z,042.11 A12,042.11 B00,603.E5 [11.438.46] B00,E03.ES 28993287
TEIIERM2 2247546529 22.475.465.29 22,126,529.15 [351.936.14) 2212652315 12,932.212.80
7543485 A1 1,391,036.96 1,391,036.96 1.237.797.08 [153.239.88) 1,237, 797.08 TTLIET.A
764305 E9 103,695.13 103,695.13 TEAET.20 [27.227.33) TEAET.20 HE.547.72
BIT44FJH1 280,763.95 280,763.95 2T8.042.85 [2.721.10] 27a.042.85 186.558.02
BEAETAONT BE1,077.80 BE1LOTT.80 A02,212.89 [358.864.91) h02.212.89 22328298
BEIETAKGE 356443440 356443440 34588364 [105.5497.99] 3.458,836.4 2.675.888.50
BEAETAYRS £639.569.03 £.639.569.03 8,548, 860.56 [90,705.47] 8.548.860.58 B 006, 140.24
BE35EHRLS 3222803 3222803 - [32.228.03) - 28.814.20
BEAEERIEE 143105434 143105434 1403.226.73 [27.828.61) 1403,225.73 £98.259.61
BEIGERA49 886,023,723 986.023.73 E38.664.85 [346.358.98) E38.664.85 589.895.09
BEIEERLGD 176.593.47 17659347 3986417 [136.729.30) 3986417 135.590.47
BEIGERM4E 418,806.87 418,806.87 350,865.15 [E7.341.72] 350,865.15 136,985.95
BEIRERLMT 109,155,839 103,155.89 H3.865.83 [15,290.06) 93.865.83 73,356,652
BEIGERLIGE 141,196.42 14119642 139,671.99 [1.524.43) 139,671.99 £5,808.64
BEIGAAGES 264.596.43 26459643 2E3.5E4.52 [1.031.91] 2E3.5E4.62 216,159.86
BEIRIACOD EGE,126.25 EGE,126.25 BO7121.72 [149,004.53) A7 12172 551, 710.52
BEIERAADMD 1073.524.85 1.073.524.85 T74.366.98 [299,158.87) T74.366.98 T30.270.87
BEIGAAEHZ 141,366.63 141,366.63 41,550.70 [39,815.93) 41,550.70 2154110
BEIEAAHDE 452,608,939 452,608.99 443.236.83 [3.372.16] 443.236.83 339.586.43
SEADIAKYE [10,547.00] [10,547.00] 5.6E0.13 1620713 BEE012 4642608
BEIEAANHZ 145817213 145817213 1432.403.29 [25.768.84) 1.432.403.29 1,725, 764.10
BEIDIANYE 22453364 22453364 23180387 TaT0.ES 23180387 233.709.57
BEIGAAKKE 106681106 106681108 1134.333.93 E7G22ET 1134,333.93 1.542,683.19
GEIDIAZER 43210017 43210017 431.564.45 [535.72] 431.564.45 E27.247.04
BEIGAELES 1,494,987.65 1,494.987.65 1451,142.79 [43.844.86) 1461.142.79 1.346,410.99
BERALSMEZ 630,803,101 16808031 1EE40E8.93 (16, 734.105] 1,664 068,93 1,060,640.78
BEZEDJALT 12,930,329.94 12,930,329.94 12,800,678.74 [129.651.200 12,800,678.74 700456245
BEE0JAM] 4.713.166.48 4,713, 166.48 4,014 64262 [E98.522.96] 401464252 2A73IET.08
BEIE3IDALT N4H3.218.57 141321857 130432 42 [102,73E.15) N310432.42 T.023,081.39
BERZROFST BA725ER.3Y BAT2EER Y B438320.89 [134.242.45] B.438322.89 T.A43.984.83
AZ2A08348.40 1.252.834.30 1.252.834.30 A35.033.68 [317.800.62) 83503368 338.088.07
AZAZETENZ 213,179.85 213,179.95 179.569.89 [33.610.08) 173.563.89 186,736,890
AZAZEFILO 53,334.252.88 53,334.252.88 B1423,138.33 [1.A11.114.55] 142313833 B1,115.436.62
AZHZEF4MT 4,958,037.02 4,958,037.02 4.916.637.79 [41.399.23) 4. 916,637.79 3E17.204.07
AZHZEFETI £.484.809.52 £.484.809.52 BAIL301.43 [F3.508.09] BA41L301.43 E,360.568.93
AZAZEFTAD 1420.576.36 1420.576.36 B08.359.63 [B12.216.73) B08.359.63 1.144.308.11
AZHZEFTEE 1,0:30,151.21 1,030,151.81 10,921,009.73 [109,142.05) 10,921,009.73 8,015, 966.71
AZAZIFET2 1.382.053.83 1,382.053.83 1,369,454 62 [12,599.21] 1,369,454 62 A06,E35.01
A2HZEFGTT 12.404,165.49 12,404, 165.43 NE67. 72326 [546.442.24] 186772326 1.581,387.02
S2A22FOTE 232,386.69 232,386.69 23241643 30.74 23241643 283.408.59
B2AZEFTIF 15247474 15247474 146539468 [59.352.73) 1465, 394,68 1IE3.810.77
AZAZEFWEL 1167, 312,43 1167, 312,43 B34.487.71 [262.824.72] 29448771 A02.786.82
A2022F WG 45708182 45758182 445843715 [87.37467) 445543715 380782943
AZHZIFEFS 867382663 9673B26.63 9,580,940.89 [32.884.74) 9,580,940.89 T.449,739.94
A2925CBET 4,956, 363.66 4,956, 363.66 4. 31.005.27 [45.358.39) 4.911,005.27 3.398,387.13
AIE3IEPTH 14,209.95 14,209.95 16,868,358 265843 16.868.38 N2.136.25
AI93IELIE 1637.266.69 1637.266.69 1,635,986.00 [1.281.63] 1,635, 985.00 188226713
AIA3IEHES 1291142023 129142023 12,785,497 61 [125.922.62] 12,785,497 61 10,330,075.25
30336248 4607 693.45 460769345 4598, 78792 [2.905.53] 4598, TE7.92 4,206,622.82
A3934FHCA 10,118,393.98 10,118,393.98 9,981.069.18 [137.324.82) 9,981,064.16 5,938, 72260
AI4FJCE 12,913,093.45 18,913,093 45 18,636,019.20 [283.074.25] 18,636,019.20 NO53ETLH
A45E1WAKE 1102, 786,13 1102, 786,13 1,100,448.27 [2.336.86] 1100,448.27 1126,312.93
A4553CAJE 13,370.476.51 19,370,475.51 19,266,207.62 [104.267.89) 13,266,207.62 13,366.567.05
A4983TAED 184892760 1.848,527.60 149147125 [357.456.35) N.491,471.25 1,104,839.58
A49E3Y AR 402839816 402839816 4. 713.842.64 [114.556.62] 471384264 438712387
A4985.JAGE 1258153031 12.581.530.31 15,5560,213.82 [31.216.49] 18,560,213.82 16,633.773.80
Totals + 13EZEETE92 | % F O 13E288VE02 | § 13366282152 | §  [ZV2BOER07I)| § 133662821152 A75,241,506.93
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The following is the impairment listing for loan-backed and structured securities for the three months ended March 31, 2010:

fAmertized Logt Amartized Cost
CLISIE befare Cumulative hefare FProjected Cash Recaognized Amortized Cost Fair Valle
Cumulative Adjustment Flomw aTTl after OTTI
) aTTI
Adjustment
00v03EFET 3 2AGIERE4E | & 3 2453600848 | & a4 426.13 [1.919,263.35] 3442513 349,508,339
O0703EFYT 2452631 24,5263 16,981.28 [7.544.03] 16,981.28 16, 7EE.74
O0T03EGES 452.415.25 452.415.25 A02,370.50 [150,044.75] 30237050 32012758
D2E39MAKE 13,236,666.90 18,336,666.90 17,087 910,65 [1.24 7 E45.25] 17,087 910,66 14, BE9,129.10
026E0TEF3 193364537 1.9:33,645.37 F10,617.59 [1323.027.78] E10,617.53 14271024
O2EE0TGRT 9,518,822 57 9,518,822 57 9,515,580.70 [3.241.87] 9,516,580.70 5,9:31.288.65
D2EE0WACD 13,504, 543,37 19,504,543.37 19,015,978.26 [458.565.11] 13,015,975.26 1,965,232.87
O2EEDHADIE 14,546, 296.60 14,54 E,896.60 14, 122,596.11 [424,300.43] 14,122, 59611 9,346.5E1.00
040104514 4.868.075.45 4.868,075.45 4,749,280.53 [118,797.86] 4,749,280.53 4,159,964.26
O594EEY P2 126343072 1263,430.72 1.241,498.36 [21,932.38] 1.241.498.36 T40,046.66
059480880 RN A Irr0iang 371.560.85 [5.457.18] 371,560,858 286,985.91
05949AHGS 5.864,012.59 5.064,012.59 B, 789206362 [¥1,958.97] B, 78205362 554866042
05943aLH1 2,788, 640.95 2.788,640.95 2. PET0ET.21 [21.573.74] 2.0E70ET.21 2.708.085.34
05949A21G8 2.200,828.83 2.200,8928.83 2.139.506.59 [111,321.84] 2.139,50E.99 2.104,144.70
0595004 A8 12,137,989.08 12,137,989.08 NETITE2ES [264,236.58] 18737263 9,716423.13
0596044 83 24,333 5669.53 24,333.569.53 24,069, 76037 [2E3,809.16] 24,069, 76037 22,1003,331.00
OE050HKKE T2E.208.27 T26,208.27 E38,E7ATF3 [87.528.54] E38.E7AT3 306,148,577
OE050HKY3 29108267 29108267 164340 [279.439.17] 164340 92,1764
QEEE2DAAT 700495054 T.0094,959.54 T.271,154.08 [323.805.48] 727115406 447543531
O7384MSED 206722897 296722897 296364219 [13,586.78] 296364219 200331406
O73g4MSEe ERZ.2707 ERZ.2707 249,054.64 [403.224.53] 249,054,654 455,090.20
07384 PEE 3540444 57 2540444 57 1E02.EET.F [1.937.77E.87] 1,602, 66770 1,002,156 71
Ovass4aET 15, 781LE21.86 15, 78162186 13,982,208.45 [1.799.413.41] 13,982,208.45 9,669,937.28
073gEHCMI 1067 62853 1,067, 528.53 420,562.03 [E36.976.50] 42056203 FO7HTET
07 38EHMES 2544, 819.91 2.544,819.91 2,399,703.53 [145,116.:38] 2,399,703.53 222340041
0738EHSRT B3T3 74464 E373. 744 64 E.231.520.21 [142.224.43] B2 62021 4,264, 113.63
O7387ICFS 1,062, 690.23 1,062,690.23 H10,912.07 [241,778.16] 210,912.07 E1E584.28
O7387a292 NE21LEIED 1.E21.E39.60 8,51E.273.93 [2.006,359.67] 9,616,279.93 4. 586,041.57
Ovaz0cay1 17,270,978.53 17,270,978 .53 16,334, 266.50 [936,713.03] 16,334, 265.50 12,391,361.40
O7EHERAET 158,000.00 158,000.00 136,000.00 [23,000.00] 136,000.00 136,000.00
124790AC2 14,814, 472.13 1481447213 10,481,540.76 [4,332,931.37) 10,481, 540,76 12,623,166.27
12EZ9ERK] 3,306,107 330817 1.865.03 [1.450.14] 1.866.03 1632124
12E38FALS B5.45 85.45 55.07 [30.38) B5.07 246.24
12EETFLLT TER.OE.22 TEROIE.22 ErEXACAL [390,598.04] ErERACAL] 2820542
12EEYGCET 1,247, 77359 1,247,773.59 1244, TEE.TE [3,006.83] 1,244 TEE.TH 1,006, 637.23
12EETGMED 17,866, 961.29 17, 866,961.29 17, 368.021.60 [495,929.73] 17, 368.021.60 10,010,573.82
12EETGREZ 1,553,888.87 11,553,888.87 1,077, 060.04 [47E828.83) 1,077, 060.04 ¥.ra3.662.02
12EETGRWE Th2.426.95 Toz.426.95 E38.937.01 [13,458.94] Ea8.837.01 393.389.0
12BEYES20 14,984, 870.13 14,5984,870.12 14,60:3,479.12 [381,391.06] 14,603,479.12 8.473.996.90
126ETGWFE 9.314.584.23 9,314,884.23 5.899.557.04 [415,327.13] £.899.557.04 444960775
12EET G HE 117800628 1178,008.28 1,148,664.89 [29,341.39) 1148, 664.89 1172, EBE7.48
12663 A3WE 5,302.70 530270 3.200.28 [2,052.42] 3.200.28 12684
126E2ACGE 4562262657 4,562,262 57 442866832 [133,584.25] 4,428, 66832 3.899,846.65
12BE3ACYS 93053221 53053221 915,663.59 [11,868.62] 918,663.59 26,290,339
126E2ACEE FATZEE2.43 3A72.062 43 3A67 47364 [15,383.79) JAE74THE4 252169124
12EESRAENS 12,945,842.36 12,945,842.36 12,690,145.00 [256,697.36] 12,690, 145.00 T.EE3002.52
12EESRAIGWS 316642649 366,426,439 3,160, 569.66 [14,856.83) 3,150,569.66 2802653169
126E3ANET 8.140,249.558 5,140,249.85 5.083,319.57 [56,930.31] B.083.319.57 5,466, 786.21
126E2E0R1 T.rehEl | E.239.02 [1.486.53] E.239.02 B3,236.48
126694F 86 1.135.45 1.135.45 14231 [996.14] 1423 13, 74252
126E94F 36 TE13 TE13 T44.38 [24.75] T44.38 N.289.62
126634 M4 354837176 364837176 Fh22.223.00 [26,148.76] R 1] 20471751
12EEI4" W2 2.948.00 2.948.00 2.380.73 [BET.27] 2,280,723 264, 800.08
1266942003 11rr.z0 117720 993.39 [183.81) 993.39 546770
12EEI03C0 486, 730.68 486, 730,66 454, 969.05 [31,761.51] 454, 969.05 2E2.534.26
126EIEH33 24208118 242081108 241,168.56 [912.62] 241,165.56 2a0.448.53
12EE9FKR3 283,660.79 283,660,749 282.929.33 [EB21.4E] 282.929.33 213,018,597
126EIFwWE2 123282780 123282780 1,184, 490.4 [48,337.39) 1.184,490.41 4394408
12EE9F=RA E17. 963,10 E17. 963,10 BE1 11730 [3E,8736.80] B30 452 538,83
126EIGKHS 14,121,110.26 14,121.110.26 13,692.829.24 [428.281.02] 13,692.829.24 9.975.042.83
12EE9GMET 28628176 28E.281.76 27E 32063 [9,961.13] 27E 32063 176,19:3.45
126EIGRMG 321347126 321347126 3,139.096.50 [F4,374.76] 3.139.096.50 1864520453
12EE9GRCE 2.410,831.51 8.410,831.51 8,182 866,55 [227 964.96] 8,182 86E.55 5,2410,114.19
12BEIGTVI 413,035.72 413,035.72 405, 78470 [F.251.02] 405, 78470 243,793,105
12EEIGLIRD 4,029,454.29 4,029,454.29 3,966,969.97 [B3,484.32] 3,966,969.97 240053443
1E1551FD2 166793670 1657.936.70 1,648,866.13 [9.070.51] 1.648.566.19 1,415,497.04
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fmanized bapt Amortized Cost
CLZIE before Cumulative foers Frojected Cash Fecagnized Amoartized Cost Fair Walue
Cumulative Adjustment Flomw aTTl after OTTI
. aTTl
Adjustment

P07 G308 1 1916,753.19 | & i 1.916,753.19 461, 73362 [1.454,019.57] 46173362 E11,605.45
IF307GHTE IT2E0.F3 37126073 156,799.35 [154.451.38] 156,799.35 2ET.E32.05
P07 GMAE E1E8,397 65 EE8,397 65 E.OE3.224.90 [106,172.75] B,063,224.90 E,0145,450.00
1F30amIAFD 3807365 3807360 2379874 [14.274.91) 2379874 BE073.51
1723030Q.AME 3,000.00 3,000.00 223178 [TES.22] 22378 751800
1F30aRAM4 3211 321 200663 [1.205.23] 200663 0370
1F30954AM2 122118 122118 913.99 [307.19) 41299 182372
17309 Ak 2E6.E1 2EG61 187.26 [78.35) 18726 1,701.14
IFHIUAER 310160 3,101.60 221810 [B23.50] 2,.218.10 38.559.49
22B40MIFT 227669427 2.276.694.27 B85,301.03 [1577.393.24] E85,301.03 130183410
225400500 4236 74238 21137.83 [56.004.53) 2113783 TIEETH
2EB4ONEZD 1,681.559.50 1,681,559.50 1,604,721.05 [FE.838.45) 1,604, 721.05 1436,228.70
22B40MGEH 165,343.82 165,343.82 162,283.63 [3,060.19] 16228363 14837853
2EB4ONGAY 173827777 173827777 1186,868.24 [651,409.53] 1,196, 868.24 935,172.82
Z2R40VEIT0 1122.283.72 112228372 1,010,067.39 [M2.226.33] 1,010,057.39 BR3,088.97
2254MFLE 482121643 43221643 435171378 (469,502 65] 435171378 447623165
2254MMAY 1,398,837 57 1,398,837 57 1,330,202.93 [BE.034.64) 1,330,802.93 1,058,995.73
22BHNMER IAE4T AT 91,647 47 245,142,158 [146,499.32) 246,142.15 196,792,325
22B4NTHZ 114,260.35 114,360.35 19,467 53 [94.892.82 19467 53 E5.910.45
P N =i 275167042 27ELET042 114204770 [1LE08.622.72] 1,142,047 70 156050167
2254104001 4699248 94699248 196, 498.73 [FE0.493.75] 196,498.73 E15,935.53
225413444 1102,838.83 102,838,823 38.439.63 [264,393.30] 838.43952 E48,230.20
22541G087 292312 293232 400, 78487 [492.446.34] 400,784 .87 54286612
225HGFES 3612874 36128741 140,035,039 [221.252.32] 140,035.09 225,090.43
22R410GRE 1,01, 789.48 105,789 48 389.7E1L48 [E42,0:28.00] 389.7R1.48 24954567
22BHSFLY E13.42 E13.42 40.25 [BF2.57] 4085 ez
22541501 3,708,003.03 3,708,003.03 1.069,4449.76 [2639.853.27) 1.069,4449.76 1,089, 416.14
22BHSHR 1752.619.87 1,762,619.87 157209761 [180,522.26) 1572097 61 21343721
225458115 70046601 701046600 707412295 [36.343.08) 707412295 E,E41529.32
2en4TORg: EY7.276.99 EFT.27E.99 - [E77.276.99] - -

22B4WIONET 1173.818.08 117381808 TEO,226.30 [413,591.78) TEO,226.30 ThO0,308.00
22943HADE 192282816 192292816 1,833124.00 [29,744.16] 1,233, 184.00 EBET.A75.00
2324BLAA87 249164989 2.491.649.89 2454217 55 [37.432.34) 2,454,217 55 1,605,827 56
233320AaCsE 5,477,058.53 5,477.058.53 5,076,677.70 [400,380.83) 5,076,677.70 4,133,497.96
23332UAR5 9,942.332.80 9,942.332.80 9,142 826,69 [T93,506.11) 9,142 82669 E 48543157
233320453 17647115 176,471.15 131,790.31 [44.650.84) 13,7903 78,869.39
23332UBIGE E,917 454.70 E317 454.70 E,723.926.69 [193,5249.01) E,723.926.69 4422271.03
23332UBNS B,463,303.4 B463,303.41 £,155,042.41 [308,261.00] E,155,042.41 3,B52, 7704
23332UBW3 466, 35966 466,359 66 3EE, 73621 [100,573.45] 366, T8E.21 249,072.55
23332UCM4 E20,141.55 B20,141.55 59686372 [23.277.83) BAE,8E3T2 393,036.85
233320005 20,873.214.78 2087321478 20,535,208.92 [338,005.86) 20,535,208.92 12,802,892.92
2BIGI0EHZ 31,386,373.97 31,386,373.97 29,776,320.83 [1609,453.14) 29,776,920.83 2355437160
2BIGI0FEY 7,005, 196.35 700613635 EA32671.07 [F3E20.28) BA32ET107 5RI7637.24
2BI510MES 5,194,850.34 5,194,850.34 5,126,868.69 [E7,381.65] 5,126,868.69 4,170,830.93
2BIE10MCS 14,323,115.79 14,323.115.79 1332201494 [1,001,100.95) 1332200454 3,492.456.94
ZE4HEALCS 251,750.00 251,750.00 198, 750.00 [53,000.00) 198, 750.00 225,000.00
J0251YABY 873477832 8734 TTES2 273304645 [1.731.87] 8,733.04E.45 E.591.850.00
3E3408E2 T18,001.87 T13,001.87 715,352.80 [2,644.07] 715,352.80 439,575.78
J20HGEST E233.5858.46 £ 293553548 B,539,958.44 [253.630.02] E,539,965.44 E1258,064.02
J208eCAHZ 17,234.064.17 17,234,064.17 16,715, 349.63 [518,714.54] 16,715,349.63 13,812 53177
364a52Z007 5,423.3657.80 5,923.367.60 E163,734.58 230,377.08 B1G3, 73458 2,614,467.35
358522023 4 511,207.33 4.511,207.33 4,731,293.75 220,086.42 4,731,293.75 2,017 44552
359522031 4,688.529.85 4.688.529.05 485115450 16262475 4851154 60 1.984.276.13
358522049 4,383.068.82 4,383.058.82 4,353 146.88 10,033.08 4,393 146,88 1,675,385.40
359522056 428542223 4.286.422.23 4,269,538.30 [15.883.93) 4,269,538.30 1.5958,247.30
358522064 462203234 452203221 4. 584.118.38 [37.913.83) 453411838 1,691,626.00
359522 A0E 124987124 12,498,712.41 12675, 211.46 TE439.05 1257521146 4,485, 745.61
358522414 2146326 58146326 BE7 47060 B007.34 BET 47060 201,154.51
3han2E A2z B91667.03 B91,667.03 89312609 1459.06 89312609 31,226.52
3E22BFER3 1,784,822 54 1,784,822 54 1778747 [6.075.23) 177874731 1458, 742.78
JE22BFWLE 1,556,604 65 1,556,604 65 82335271 [T33.251.94] 82335271 21244043
36234HKES 2242589622 22.425,896.22 2236853944 [G7.356.78) 2236853944 21,086,283.99
62420324 36.379.87 3637987 15,591.36 [20,738.51) 15,591.36 3765600
362420B01 3438.269.83 3.438.269.83 342042030 [17.849.53) 342042030 3,500,314 50
IE2420BE5 429.175.02 429,175.02 226,117.23 [204.057.79] 2EBNT.23 295,550.48
362420GAS £9.435.4 E9,435.41 2E.2744H [43,161.00) 26,2744 BaA77.A0
39538RAES 623.756.02 11,623,756.02 1,432.435.14 [191,319.88) 1432.435.14 705715477
38538REEY 13,378.059.89 13,374,059.89 13,024,188.1 [353,871.78) 1302418811 7.508,786.63
40430HCRA 2.200.00 2.200.00 2.100.64 [99.36] 210064 10,717.00
4043KAAS 143,188.31 145,189.31 14251417 [E.E75.14] 14251417 13338148
404 31IRAMNS 171012 171012 1,258 [452.11] 1.268.01 16, 72013
HIEIP A86 1861.912.82 1,861,312.82 1,793,823 [BE.059.63) 1,793.823.19 1,456,655.50
HIEIPHCO 5,480,233.29 8.480,233.29 8,047.261.87 [432,971.42) 804726187 5, 713,154,560
HIEIPHLUD 2,069,968.77 2,069,968.77 7h24.462.58 [385,506.19] 7.h24. 46258 5,247, 306.39
HIEIPKHE ERE,084.51 EGE084.51 EOE, TA5.26 [51,289.25] BOE,7TA5.26 A72600.09
HIEIPL43 20,523,288.84 20,523,238.84 20,413,930.24 [103,358.60] 20,413,930.24 12,781,885
HIEIPLR2 13.321773.78 13.321,773.78 12,987 652.81 [334,121.27) 12,987 66251 8321877 ET
HIEIPMGE 16,042,389.29 16,042,329.29 15,731,412.89 [316.970.40) 15,731,418.89 9,998.660.91
HIEIPGEUD 13,826,326.4 13,826,326.41 13,555,860.58 [270.475.83] 13,655,850.58 0,626.403.04
HIBIPSCE 1452864 14,528.64 14,033.60 [495.04] 1403360 124,376.82
HIEIPTRZ 230258727 2,302.587.27 2267 89768 [34.6589.59) 226789768 1469,874.85
HIEIPTPS T4IAT2 TS 74397274 EEY.BE7.10 [FE.385.64) BE7.BE7.0 46217537
HIEIPWES T A52210.68 74522068 74357123 [108639.45] THEET23 440043153
HIEIPHH1 23281567 23281567 20692048 [25,895.19] 80692048 2374
43TIREAPE 20,652,394 62 20,692,394 62 20,035,045.20 [EE7.349.42] 20,035,045.20 14, 146,968.62
43739EBS 9,470,912.02 347091202 9,396 575.94 [74.336.08) 9,396 576.94 7.270,684.58
437I9EBSE 9,390,295.34 9,390,295.34 9,389,284 .23 [1,011.11) 9,389,284 23 TEOT. 3408
45254MHY2 I4137.23 34,137.23 3349,614.90 [1522.33] 33961490 116,101.73
45254MUGE 142484727 1424,847.27 141398271 [4.864.56] 14135821 9349, 106.62
45254R0%0 1,051,000.26 1,061,000.26 1,018, 268.36 [32,731.90] 1,013, 268.36 739,380.20
45254MLHE 2360642 2ELEEE42 226,35166 [6.204.76] 22635166 22663922
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45254hKAS 1 3384454 | & 331,844 54 HE.869.14 [12,975.40] 318,869.04 283.301.03
45254MKDS 427219668 4272196 68 4241554 76 [30,641.92] 4241554 76 4.073,501.13
45254MKF3 54126801 541126871 5,376,358.65 [35,910.18] 5,376, 368.55 3,907 444.03
45254MKHS B445.811.39 E,445,81.39 642444363 [21,367.76] E424.443.63 437946
45254MMPE 14,083,007.01 14.083,007.01 13.666.815.37 [416.191.64] 1366E.815.37 9,121,771.55
45254MPAS 15,940.578.75 15,940,578.75 15,933,131.06 [T447.69] 15,933,131.06 12,708,722.73
45254MPGE 11768821 117588271 1157 848.67 [12.034.04] 1157 24867 738,933.65
45254MPLUS 5EG3TE2.96 5.BG3.TE2.95 5,641,300.15 [12.462.80) 5,641,300.15 377642659
45254 TMET 13053047 130,530.47 B2.513.91 [52,016.58] E2.513.91 54,380.80
45254 TRH4 36702560 367.025.60 366, 78407 [241.53) 366, 78407 2456, 78175
45254 TSM7 451235274 451235274 446227227 [50,080.47) 446227227 234864295
4GEEOLICHT BITE052F7 EI7E052.77 5.616,319.65 [659,733.12) 6,616, 319.65 3,703,076.80
45EROLKWS 2692153501 26.921.535.01 26,267.530.99 [E54.004.02] 26,267 53099 15,970,287 98
45EEOLMEN 3747695 317.976.95 190,647.02 [127.329.93) 190,647.02 231,828.20
45EROLWAE 3,873134.29 387313429 378054896 [92.586.13) 3780548106 2,276,316.34
4GEEILWDT 3,519,060.59 3,519,060.59 320324604 [315,212.75) 320324684 3190,219.08
4BEROLY WS 4523.469.44 4.523.469.44 4,414,090.05 [1049,379.39] 4,414,080.05 2533.596.05
4GEEOM2.13 5,481,285.28 §,481,285.22 4,983, 344.32 [497.940.95] 4,983, 344.33 423363223
4BEEOM2Y0 1,851,786.93 1,851,786.83 17379031 [13.883.72] 17379031 1,309,299.43
4GEEOMIS2 B,620,288.09 bE20,388.09 5,006,993.78 [E3,394.21) 5,006,993 78 3926,153.28
45EEOMEHS EA00,812.68 B500,212 68 5,938529.30 [GR2,283.38) 5,938.529.30 4,306, 10281
4GEEOMKME 3,259,208.05 3,259,208.08 242384332 235, 264.73) 242384332 215189613
45EEONRES 94320026 943,200.26 9817323 [45.027.03) 895817323 filaey o)
4GEEOMSI0 2TRBATETE 2 T2BA72TE 203701562 [191,957.13] 2EITMEED 20712203
45EEOMTSE 98, 741.40 98,741.40 82,300.74 [16.440.68] 82,300.74 BE 17265
4GEEOMTIE 2B 46RO 296E.46E.70 247671792 [490,742.77] 247571792 2,182,358.43
4BEEOMZEY'S 2672167 B26THET EETE42EE [1348,074.01) EETE426E BIE.7E2.10
4GEE1ZACY 18.542,32112 18.542,32112 18,024,907.82 [BI7.412.21) 18,024,907.82 10,088,170.91
45EE4BAET 13.458.26 13,458.26 443504 [9.023.22] 4,435.04 41,130.31
4BEETWAAE 5,043, 734.60 5,049,794.E0 5,021,704.07 [28,090.53) 5,021,704.07 38038384
466 24TLIGE 2,981,863.38 2,981,863.38 2,882.21362 [99.6449.78) 288221362 25936030
4EE24THER 07443396 TO74433.96 BA207337Y [153,700.19) BA20,733.77 4,352,602.90
4EE2TMBRA 13,368.466.37 13,368.456.37 13,182.036.89 [196.413.48] 13.182,036.89 9,580,139.68
4EEETMICSS 247287362 3,472.873.62 2,133, T86.63 [339,086.99) 2,133, 78663 E,414,399.53
4EE2ZAMNACT 144,599.24 144.599.24 7749169 [E7.107.55] 749169 BE,704.837
4EEZRART 284218 284218 TE4.50 [2,077.68] TE450 26,563.93
B2B2OMFTE 38.001.03 38,001.03 3709572 [905.31) 3708572 205,939.54
eRE2ICOv 515,379.55 515,379.55 289,031.50 [226,348.05) 288,031.50 20,934.70
hah24yaFD 13,024,236.55 13,024,236 55 13,020,306.36 [3.879.69] 13,020,306.86 7.2T3E68.02
BE027IAA1 5,306, 767.28 5, 306,767.28 5,254, 113.84 (5265344 5,264,113.84 3,648,868.38
h7E4234L% E,301.40 B.301.40 5,234.12 [1L067.28] 523412 3368230
57E433FFE 716,739.85 T16,739.85 456,587.08 [230,152.77) 486,587.08 21263481
ATE433G42 4.591132.34 9,591,132.34 940343227 [187.700.07] 3,403.432.27 5,740,942.78
BYE433GW0 1554,838.72 1,554,838.72 TT467I.26 [7580,159.48] TT4ETI2E 57215449
ATE433H33 5,213,449.39 5,213.449.39 5,195,623.86 [17.825.53] 5,195,623.86 4,128.411.32
57E433MHS 3,600,549.02 3,600,549.02 1,803, 270.80 [1,697.278.22] 1,903, 270.80 212947494
ATE433IREY 42147225 42147226 30287308 [118,593.17) 302.873.08 215,175.63
57E433RU2 2312,081.73 2,312,081.73 1,593,362.25 [F18,119.48] 1,593,962.25 285,300.00
ATE4335EY 1.861,655.69 1,861,655.69 1,543,097 40 [318.558.29] 1,543,047 40 4358,060.00
BTE433YMO 1,262,205.21 1,262,205.21 1,251,445.49 [10,754.72] 1,251,445.49 205,332.60
A7E438.0843 3,926,515.20 3,925.515.20 3,902 60639 [22,908.81) 3,902 0639 3,286,650.99
BEI9292M7 1522447 66 1,522,447 66 1.503,401.34 [19.046.32) 1,503,401.34 1,455, 741.23
BEI929WE 1,754,380.45 1.754,380.45 B17,292.39 (1167 058.08) EI7,292.39 49,360.02
BE9929ES7 1,242 613.94 124261394 1,054,053.32 [145.560.62) 1.094,053.32 209,262 50
HE9929PES 43367400 433.674.00 362,359.20 [81,314.80] 352,359.20 42685321
BA020UNZE4 1,736,038.67 1,736,038 67 172366892 [12.369.75) 1.723,668.92 1. 724516.49
Ba0z0UG40 1,352,319.13 1.352,319.13 1.333.546.58 [15.472.61] 1,333,846.58 A71546.92
Ba0z0UGET 359248879 359243879 3.408,400.05 [154,058.74) 3,408.400.085 1,938,560.00
BA020UTLY 1060,471.51 1,060,471.51 E5E, 71906 (401,752 45] E5E, T19.06 B73,387.99
BA020UKMO 289,340.55 289,340.55 12611557 [163.224.98) 12611557 254,370.00
EIT48HAG4 557313565 5.573.135.60 5,062.456.05 [10,673.60] 5062 .456.05 4,924, 270.14
EITEIVAGT A60.00 A60.00 24841 [111.09] 24541 294459
E1313PAAD 13,098,828.03 13,098,828.03 12,912, 275.51 [186.552.52] 12,912, 275.51 11,554 656,64
E131ERAZS 42,759.04 45,754.04 37.045.05 [11.713.99) 37,045.05 2262477
E1915RER 7.685,200.958 7.686,200.958 Th08, 367 46 [126.843.52] 7050836746 4,304,245.07
EERIENSO2 4. 513,45 4.515.45 2.204.97 [2.213.48] 230447 1,382.53
EBBITEAGE 2224612 2224612 21.490.86 [T55.26] 21,490.86 10321115
BEEIG24AFE 831244 231244 743724 [E75.20) 743724 21.018.50
EBIB3MCAS 26151132 42 2E. 151132 42 26,085,936.31 [E5,196.11] 26,085,936.31 18,722,090.34
EE383MCD3 2,9849,050.10 2,389,050.10 2,848,200.43 [39.849.67) 2.549,200.43 1.217.631.00
EE383MCUS 10,531,155.88 10,531,155.88 9,957 83767 [673.318.21) 9,957 83767 713662879
BE323MOTY 4,550,897 44 9,550,897.44 9525,644.58 [25,252.86) 9,525,644 .58 5, 276.114.07
EBIB9FEWS 3FIF.2a e e 30,640.63 [1.076.6E] 3064063 26.629.59
E2402CACE 7H0.875.46 750,875 46 T19,264.26 [32,011.20] 713,864 26 EB3BE1TE
THIZTHAMY 136,826.02 136,826.02 B4 14368 [F2E32.34) E4. 14368 245,132.35
TENIH4ME 256, 75313 256, 75313 210,142 48 [48,610.65] 210,142.48 242 456,12
TENIHECS 30245433 30245433 20491270 [97.541.63) 20491270 224,082 66
TENIHEEE B, 0E2.563.93 B 068.563.893 194109571 [4.127 46812 1.941,095.71 4,3227.7649.07
TENMIHE" 4 450,547 48 480,547 48 1358,009.92 [342.537.56) 138,009.92 46661466
TR0 4.2 4,260.41 426041 421163 [48.78] 421163 19,925.20
TEIMIEFMG 10,791534.20 10,791.534.20 1052787902 [263,655.08) 052787902 T.A98.244.78
TEIEKLN 2.313.m7.07 2,213017.07 8,048,351.68 [264.665.39] 2,0458,351.68 498381276
TEITIER S 1,285,348.26 11,285,348.26 10,982,282 46 [303,065.80) 10,952,282 46 E,308,850.47
TEIIERJS 551,317.20 BE1,317.20 52228381 [29,033.39) B22.283.81 290,388.31
TEIIERMZ 23,862, 735.80 23.852,735.80 22.619,711.71 [1,233.024.09] 2261971171 13,131,342.93
TEIZEMEE 945231 44523 2,49347 [952.84] 249347 16, 316.20
Tan4aaN A1 1E61474.21 1,661474.21 1.430,138.58 [231.335.63) 1430,138.58 TTE.529.25
7a54345B9 180,937.10 180,937.10 ME26.96 [E9,310.14] 11,626.96 96,286.98
A1744FOKD 2,280,812.89 2,280,812.89 2,269,364 54 [21.448.35) 2,269,364 54 2.045,193.36
247R2CAEV 172798623 1,727.986.23 1,653.665.61 [F4.320.62) 1,653,6R5.61 TR0148.18
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BE3ETIKG2 1 ZAE38TE32 | & ;3 386387632 | & 3,795,21153 | & [EE.E44.79]| $ 37952063 [ $ 258145108
BEIETAVAS 9,263.862.38 9,263.862.38 B,966,226.04 [287.636.54] 8,966,226.04 B337.919.78
BEIEEHOW 2 18,64 7.07 18,647.07 NEI7ET [7.109.80] 153727 170,667.90
BE35ERLG0 420,315.74 42031574 23674642 [184.569.32) 235, 74642 26271328
2E35ERS.IT 70,965.43 70,965.43 223973 [E2,125.70] 283973 22.217.30
BE3GERUMY 141,829.45 141,829.45 10952372 [32.299.73) 10952372 80,998.92
2E35ERZCY 249,395,068 249,395.08 4468659 [204,708.47] 44 B2E.5S 148,614.08
BE353A5ES ITETI4TY ITETI4TS 26558281 [109,151.93] 26958281 21473457
26359A0M0 1103,130.42 1,103,130.42 107262259 [30.507.83) 107262259 353,240.00
86359AHDOS 48141923 481,419.23 449,620.06 [31,734.17) 449,620.06 36232246
SE35IAKYS B2.679.87 5267987 17.941.14 [34.738.73) 17,9414 45,457.03
BE3EIAMNHZ 152734389 1.627,343.89 148863806 [38.706.73) 145563806 137680719
SE35IANYE 42237144 2237144 26708531 [155,286.13] 26708531 205,827.09
BEIGIAKKE 2TE32TTA 2TER2TTA] 1.361,109.47 [1412,068.04) 1.351109.47 2ATREHH
2E359AZER 965, 34787 965,347.87 4496,906.29 [452,441.58] 496,906.29 759,943.49
BE3GAELE2 B3 F017E 5370178 15,130.81 [34.510.97] 19,190.81 9,536.84
SE3530UNT 549,401.60 59,401.60 3352099 [25,280.61) 33,520.99 50,754.19
BE3E0JALT 12,974 684 .64 12,974,684 64 12,890,442 62 [B4.242.02) 12,590,442 62 E524, 36667
BE3E0JAMNI 4.811,749.07 4,211,749.07 4,726,086.893 [26.BE2.24) 4,726,086.83 2E7E 74974
BEIRIEAMS 328460 328460 111083 [2IF377] 111083 4,061.02
SEIRIEARPE 222.83 22283 12.38 [210.45] 12.38 1.001.48
BEIEIHAZY 346437 346437 3,388.30 [FE.07] 338830 28.500.00
2EIRIHEA h05.52 50552 43847 [7.05] 49847 3,808.08
ATRI2EAT 13,908.37 13,908.37 9,125.69 [4.782.68] 9,125.69 J2E449
285220FSY £,9549,281.99 2,959,281.99 2,934,441.37 [124.840.62] 2,23444.37 7,736.453.82
BaraaKACe 5,349.85 5,349.85 5,037.02 [312.83) 5,037.02 26,650.00
4290334840 1597,428.30 1.597.428.30 1,268,426 46 [329,001.84] 1,268,426 46 417,820.03
A2922TEMZ 36254340 36254340 220,081.13 [142462.21) 220,081.19 205,1390.99
929227 HH4 330,035.94 330,035.94 108,546.51 [221,189.43] 108, 246.51 308,717 42
42922F3L0 54.962.013.73 54, 962,013.73 53,117, 966.74 [1,544.067.99] 53.117.966.74 46,994 94202
2922F4MT 5,050,741.75 5,050,741.75 5,034,693.02 [16.048.73] 5,034 ,693.02 3,904 44275
2922FETH BETEI7LO03 867617103 364364097 [32.521.06] 8.643.640.97 E.EG4.817.86
92922F7AD 172042553 1,720,425 53 1.411,799.08 [308,626.45] 1.411,799.08 1117 43255
A2922FTOA 1.539,892.29 1.539,892.29 1,245,157 66 [294,734.63] 1,245,157 66 8,223.180.13
42922FBT2 1.439,734.90 1,439,734.90 1.412,949.98 [20,785.02) 1413,949.88 A08,092.62
A2922FOA 127973474 127373474 1.279,450.92 [283.82] 1.279,450.92 1,400,419.08
2922FD47 10,872 612,85 10,872 612,85 10,413, 753,66 [452,254.19] 10,413, 75366 8,79057267
A2922FGTT 12,617, 711.34 12,617, 71134 12,291,484.04 [326,226.50] 12,291,484 .84 11,366, 981.64
92922F )25 742144636 742144636 7410,294.13 [11,152.23] 7,410,294 .13 5E42,228.79
H2922FOTE FET.249.00 38724900 209,480.43 [127.7EE.67] 269.48043 27354729
J2922FTJY? 1639.831.47 163983147 1.553.417.00 [26,414.47] 1,553,417.00 1.119,887.92
A2922F 48 TAE34TIED 7AE347IED 701,060,820 [352422.80) 7,011,050.80 EA77.987.03
J2922FWE 1535,445.95 1.535,445.95 1327,639.87 [207,806.08) 1,327 63987 A76,050.54
A2A22FWLE 4.811,650.60 4,811,650.60 4,670,390.57 [141,260.03] 4,670,390.57 324391964
2922FEFS 10,313.637.893 10,313,637.83 9.963,719.10 [349,918.73) 9,963,719.10 TART 30334
4292ECEET 5120,972.13 512087213 5,058,5658.70 [62,413.43] 5,058.5858.70 3,536,426.05
929285 AER 3,145,965 68 3,145,965 68 3,076,277.60 [B9.658.08) 3,076,277.60 2H73226.72
A39336P T4 EGAET9.94 EA,E79.94 2174028 [43.939.66) 21,740.28 E1496.95
9393361135 1,768,276.27 1,758,276.27 1,720,040.22 [38.235.05) 1,720,040.22 1,819,234.99
A39336HEE 13683.876.26 13,683,876.26 13.145,344.03 [G38.532.22] 13.145.344.03 10,412,104.84
43934FHCS 10,339.448.82 10,339,448.82 10,120,432.78 [219,016.04] 10,120,432.78 B, 21149425
A3934F JOE 19,266, 145,77 13,266, 145.77 13,003,975.87 [262163.90] 19,003,975.87 136042115
43936.JAM4 1.729.01 1.729.01 864 51 [B64.50] 264 51 B1,379.90
4034802 177,180,928 177,180,928 30,720.60 [146.460.38) 30,720.60 105, 720.00
J49775ACY 43211773 3211773 300,304.29 [131,812.84] 300,304.89 424 48603
34381 AKE 1180,397.18 1180,397.18 1LIFAET4H [EE22.87) 1LIF3ET4H 1176,928.82
94983C A8 20,750, 754.03 20,750,754.03 20,056,492.24 [694,261.79] 20,056,492.24 20,004,332.78
34983EAHE 16,321,489.18 16,321,489.108 16,165,384, 72 [156,104.46] 16,166,384 .72 13,351,991.09
94983TAED 12,465, 453.87 12,465,453.87 12,3768.506.12 [28.947.75) 12,376.508.12 1,193,989.73
34983 A02 5,185,412.71 518541271 487283342 [312.573.23] 487283342 4,438,067.55
L2E4TARIME 12379938 12379938 190,460.58 [1.047533.23] 190 46058 253716684

Totals F 147130569571 | & E 14T A05E95 71 | ¢ 13933704206 | ¢ [B05ER152TE] 1,390,337 54296 | § 1,015, 645,802.04

The following is the impairment listing for loan-backed and structured securities for the three months ended December 31, 2009:

Ameized Dozt Amortized Cost
CLISIE befare Cumulative beiare Projected Cash FRecognized Amortized Cost F it Wallie
Cumulative Adjustment Flomw aTTl after OTTI
) aTTI
Adjustment
R =] 3 J929148 | % 3 FR2AME | % 39629058 | & JATEOT | % 39689058 | & 390,925.02
O0437ECTE 9,408,193.20 9,408,193.30 256253409 [245,669.21] £.5E2.534.09 4, 783,498,594
04425402 240720426 243725426 2.602.501.59 165,247.63 2.602.501.89 2,810, 710.02
00442k 4803 441247361 441247361 4,278,160.00 [134,313.61) 4,278160.00 3,2:39,750.54
O0v034A04 T.630,054.96 T.630,054.96 727650383 [353.551.13] T.27EA038 5,818,507.85
O0703ECES 2ETEE 2BV 20,400.00 [7.273.33] 20,400.00 0, 000.00
00v03EFET 248201021 2.492,010.21 242808306 [B3,927.15] 242808506 342,330,058
O0703EFYT 4E,376.37 4E,376.37 28,6E0.50 [17.714.87] 28,660.50 16,436.98
O0703EGEE 1.099,285.00 1,099,285.00 485,536.4 [B13,748.53] 4485,536.4 33497948
007037EKS 1,155,560, 78 1,166,660.78 2.329,100.40 1173,449.62 2.329,100.40 248442 68
12146E4E9 16,240,391.54 16,240,391.54 16,015,300.25 [224.491.23] 16,015,900.25 987793155
D146 T AGID 18,632, 146.652 18,632, 14662 18,10,000.00 [F2246.52] 12,210,000.00 16,689,902.25
O2146% A0E 2437397867 24,373.978 .67 24.025.206.43 [348.772.24] 24.026,206.43 15,110,724.55
214 7CA81 10,872,095.79 10,872,095.79 10,966,188.19 [E,907.E0] 10,866,138.19 EE04.821.67
021470AET 13,298,121.74 13,298,121.74 13,109, 76702 [158,354.72] 13,109, 767.02 T.604.7ER.2T
02147 0ANS 2.278.949.00 2.278.949.00 2.669.476.64 380,526,564 26694 76.64 197388260
n21s0MAaE] 15,971,550.45 15,971,550.45 15,530,800.00 [440,750.45] 15,530,800.00 10,502, 951,56
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Himgiheed s Amortized Cost
CLZIE before Cumulative [ Projected Cash Fecognized Amortized Cost Fait Walie
Cumulative Adjustment Flomw aTTl after OTTI
. aTTl
Adjustment

N2EROCAHS 1 BV 46969 | & E79,4E9.69 32132638 [368.143.31] 32132638 235,266.88
D2EEOTGRT 10,110,253.97 10,110,253.97 10,120,160.05 3,906.08 10,120,160.05 5,690,126.55
N2BEOTHAY 46.875.57 46,875.57 24.528.00 [22347.57) 2452800 4E,199.66
026EOTHLO 202516317 202516317 1.930,386.02 [94.777.15) 1,930,386.02 118787263
N2BROTHTZ Sh8.211.34 258,211.34 850,081.22 [2130.12] 850,081.22 £13,923.02
026923401 10,293,954 55 10,298,954 .58 10,276.184.27 [22,770.31) 10,276.184.27 5,997.805.45
0401045104 B A4E28960.22 B 46296022 5,226,483.12 [236.477.10] 522648312 436723437
D40104FE 339353606 3.393.536.06 327060713 [122.929.73) 327060713 229316373
040104TFS 246,202 64 246,802 64 198,581.55 [48,221.09] 19858155 287374
040104 TEE 1456.597.13 145659713 14256, 744 54 [30.852.69) 1425, 744 54 106418777
N4012KAC9 58E,210.20 B8E,310.20 1992546 [ZBE.284.74] 319,925.46 216,293.42
05346XYE3 101,045.09 101,044.09 TE47.33 [22,901.76] TEMT33 99,674.88
05948XPRE 2,082 465,13 2,082 48513 5570077 [1525,364.36] BEFI00.77 1,.231,958.53
053434R52 47457101 47457101 91470.39 [383.500.62] 9147039 18827214
05948KYH1 14497 40287 1,497 ,402.87 306,092.32 [1,191,310.55] 306,092.32 B2E,TEE.24
053437 7543260 7543260 53,070,749 [B16,261.81) 54,070.73 194,455.04
059434LH1 2,910,262.88 2,910,262.88 2,856,947.26 [54,315.62] 2.856,947.26 2,746, 26247
059434262 2082 TEE.ER 2582, 7TER.ES 257687031 [6,795.84] 257647031 2207 56474
059500/ A% 12,267 524.43 12,267 52443 12,223 57180 [43.952.63) 12,223571.80 9,373.865.03
073280 8GT 2531049 2,691.014.91 275464719 B3E3228 275464719 238691747
073845 M 1567.283.79 1.667.883.79 1456, 356.93 [111.526.86] 1,456, 356.93 1560865195
07384YPPS 4.596,090.24 4.596,090.24 JETHIT4ET [921,915.57) BETHIT4ET 9949,108.79
0738524807 2164167 52 264,167 52 1,934, 225.00 [229.942.52] 1,934, 225.00 1,185,850.00
07 38EHCMI 1.410,030,52 1,410,020.52 1,056, 536.60 [353.492.92] 1,056 536,60 TOEFEATT
0738EHCP4 184, 720168 184720006 3948665 [145,233.51) J9486.65 E49,911.61
0738EHERNT 7547229 Tan472.39 2284196 [T12.630.43] 284196 16787233
0738EHHW 4 2E412.44 2841244 23,7151 [4.700.93) 2371151 118,363,649
0738EHJLE 38308171 38209171 163,449.10 [229,642.61) 163,442.0 2Rz T2 T2
O738EHLLZ 9,248.96 9,248.96 8,937.40 [911.58] 293740 ERE3A.2
0738EHTE4 415,178.4 4517841 200,591.67 [164,556.74] 26059167 705418
07387aPAD 1,795,558.69 1.795.558.69 1,668, 300.00 [127.258.69] 1,668, 300.00 EE1,470.00
OvaavacFs 1097 646,34 1,097, 646,34 1,108,896.41 N.260.07 11028964 E29,200.12
073879292 NET7 48385 1E77.483.05 11,388,410.35 [289,073.50] 1,388,410.35 377710302
07387AFAS 377.451.26 37745126 105,445.71 [269,005.55) 108,445.71 21317261
07387UHEBD 247783 2497783 - [2.877.83) - 4.898.61
07388UABE 1532,487.32 1,532,487.32 1,506,514.36 [25,972.96) 1,506,514.36 132349165
07389L847 86496117 254,96117 BE1G20.28 [3.440.89] A61520.28 75940475
07389FAYE 354,954.94 354,984.94 293, 211.80 [E1,773.14] 293,211.80 285,2T1.62
07389V 845 172556082 1.725,560.82 1,715,367.28 [10,203.54] 1,715,367.28 1,617 546.00
074005864 3,600,099.61 3,600,099.61 3,425,090.00 [171,004.61) 3,425,090.00 1,712,050.20
I74MEAAT 10,274.180.08 10,274,130.08 10,365,076.758 40,296.70 10,365,076.78 BE2GETE2T
0740LAA 15,877 589.54 15,5877,589.54 15,533, 760.67 [343.828.87) 15,533, FROET 4,168,168.09
0740ILAGE 4,389,861.34 4,389,861.34 4,162, 869,65 [226.991.63] 4,162 BEA.EE 2452 675,10
0740LALT [5,586.31] [5,586.31) - 558631 - -

07E20GA%1 17,991,396.58 17,991,396.68 ITETY 223,26 [1ra73.32] 1TET4. 22326 12.522,089.95
073446887 166,400.00 166,400.00 158,000.00 [5,400.00] 158,000.00 158,000.00
12439WRET 153834285 1.538,342.85 1.345,000.00 193,34 2.85] 1,345,000.00 927.180.00
12489% GHO 103,752 46 103,752 46 46,000.00 [G7.752.456) 46,000.00 38,533.52
1243MEAES 1.353.070.1 1,363,070.11 1,200,600.00 [152470.11) 1,200,600.00 1126,220.73
1248MEAGY 955,591.98 955,591.98 943,054.18 [12.537.80] 943,054.18 930,168.04
1243RHADA 4642110241 4,642.110.21 4,360,796.19 [291,314.02] 4,360,796.19 2,686 481.24
12438NAE9 1,296,327 42 1,296,327 42 1,300,043.64 371622 1,300,043.64 102222652
12567 88F4 46956267 469,562 67 464,059.25 [6.503.42] 464,059.25 T05,163.45
12623EAK] 16,804.13 16,909.19 812299 [5.786.20) 812299 44.561.95
12638PALS 1,058.97 1.058.97 B89.65 [169.32] 88965 773664
126670401 142255694 1,422, 556.94 1,345,460.94 [F7.096.00) 1,345,460.94 1,208,221.78
12BETOKNT 185255151 1882 55151 1,813.500.00 [E3,051.51) 1.813,500.00 265917
12BETOLF 5,7E1G20.57 5,7ELE20.57 4,200,800.00 [1.560,820.57) 4,200,800.00 2,006,123.20
12BETIWTI 5,045,493.61 5,043,493 61 5,045 456.17 [1L.037.44] 5,045 45617 3,956,237.36
12BETF2A2 107,350.75 107,950.75 21.501.98 [26.448.77) 2150198 5703163
12667 GREZ 12,034.217.30 12,034.217.30 12,073.212.23 3899493 12073.212.23 7647073
12667 GRWS 799,879.55 789,879.55 74795885 [1.520.70) 74795885 404,579.54
12BETES20 15,311,868.14 15,311.868.14 15,354.951.99 43.083.85 15,354,951.99 8,628,836.58
12667 GWFE A,652,027.05 4,652,027.08 4,485,259.99 [162,7E7.08) 4,489,269.99 430273770
12EETHACE 25191117 25191117 249,866.00 [2.045.17] 249,866.00 218,280.00
126684306 9,699,104.28 8,699,104.28 9,668,991.25 [30,113.03) A,668.991.25 3546,923.33
12663A3WE EET314 BETI4 530270 [1.370.44] 530270 30,555.79
126684488 16,477.160.10 16,47 7.160.10 16.673.192.76 [303.967.34) 1BETII92.76 2,366.596.30
126688457 15,366.29 15,366.29 13,010.94 [2.355.35] 13.010.94 EB.978.49
126EBACEE 4,065,168.53 4,065,168 53 4,050,696.56 [14.471.87) 4,050,696.56 242471575
126EBAENS 13,357.271.07 13.357.271.07 13,287 158,65 [T0112.42] 13,287 165,65 774466635
12668 APFE 347.130.95 347.190.95 435,594.80 38,703.85 435,894.80 BOSETT.HS
12663804 34061 34061 3,185.74 [224.87] 318574 28,978.75
126EEBALT 198,132 .44 198,182 44 168,915.95 [39,266.49) 158,915.95 206,969.20
12662BETY 26,825,369.39 2. 825,369.39 2656282377 [272.545.62] 2655282377 16, 278,170.18
12662B0OR 954423 954423 82,262.10 [1,282.13) 82,2620 B5, 79636
126694F 36 2,.247.30 2.247.30 1534.92 [T12.38] 153492 15,129.36
12BE94Y M4 2906587 42 3,906,557.42 378251207 [124,075.35] 378251207 1932, 468,84
12BEI4 W2 38299 38299 2.948.00 [B81.91] 284800 49176
126694287 14,982 76 14,982 78 10,500.00 [4.482.78] 10,500.00 5732450
1266942003 1,305.16 130516 1177.20 [127.96] 1177.20 E312.54
1266903C0 511,405.49 B11,405.49 486,445.28 [24,960.21) 456,445.28 264,997 60
126EIEEKY 1.275,099.03 1.275,099.03 EO7 58889 [EET.210.14] EO7 58889 920,106.92
12BB9EH33 22882715 22892715 24271334 13,786.19 24271334 23304373
12EEIEJGE 270, 811.58 27081158 24.997.89 [245,813.69) 24,997.89 E1G67.92
12BRIFYDZ 1,007 37718 1,007, 37718 9949,911.94 [7.465.24] 999,911.94 98158571
126EIF =AY ER3A60.69 E53.960.69 E41,741.88 [12,218.81] E41.741.88 425, 790.53
12BB9GKHZ 14,665,275.18 14.665,275.18 14,590,699.61 [F4575.57) 14.590,699.681 10,100,2591.01
126EAGMET 313,003.05 313,009.05 289,972 64 [13,036.41] 29997264 174,167.58
12BB9GPEN HE01.77 480177 14.549.74 [B2.03] 1454974 5356467
126EIGRME 308123374 3,081,233.74 335260386 2TLAT02 335260206 188202727
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Himgiheed s Amortized Cost
CLZIE before Cumulative [ Projected Cash Fecognized Amortized Cost Fait Walie
Cumulative Adjustment Flomw aTTl after OTTI
. aTTl
Adjustment

12669GROE 1 910943668 | & 9,109,436.68 BA24.80362 [ £ [284,6:33.06] 2,024, 80362 5,374,170,
1ZEEAGT YA 121794 46 421,794 46 420,982 68 [B11.78] 420,982 68 23073793
12669 GLUR0 417956369 4,179,563 69 4,148, 210,13 [31.353.56] 4.148,210.13 2,417,636.96
126EIUEBS 437, 411.54 43741154 453,594.86 [3.516.68] 493,894 .86 451,696.29
P07 GHVE 39745747 39745747 382,054,230 [15,403.17] 38205430 2BE, 79674
1F307GH4 128,097.34 128,097.34 07.648.21 [20,449.13) 107 643.21 107.719.90
P07 GRS E4.434.59 E4,434.59 [6.343.76) [FI0,778.35) [B.343.76) 91,934 55
1F30aCALS 718219 EALRE] - [F.182.19] - 24.758.15
1730anAFD 58.628.93 58,628.93 43.394.40 [15.234.53] 43,394.40 Y ITT.44
IF30aMAHS 337249 I TI2A9 334.800.00 [38.932.49) 334.800.00 1.2958,044.40
1723030Q.AME 419712 4189712 3,000.00 [1.197.12] 3,000.00 9,8924.40
1F30aRAM4 10,5514 10,591.41 5,869.13 [4.722.28) 586913 66,161.47
1F3095AM2 255302 255302 144200 [1.105.02] 144800 245248
17309% A8 2664897 26,648.97 3,103.02 [22.546.95) 310302 A7 E7T.ED
17309 AKS 205584 205584 - [2.055.84] - 1884306
IFHIUAES 486291 426391 3,148.20 [1.714.71] 3,148.20 3785660
22B40M3FT 241142795 2411427 .95 2,321586.20 [59,841.75] 232158620 1,.248,566.68
2en4onE00 2710323 av,109.83 Fr.22aon [9.596.93) 722300 T4E7T.O6
22541MEBES 1.341.369.91 1,341,369.91 42941225 [911.957.68] 42941225 E81,963.97
22BHnMRES NI b e | E4,007.31 [27.7E9.40) E4.007.831 36,206,337
2254104001 124394182 124394182 H51,213.77 [292,728.05] 95121377 EOEES2.16
225413444 109063883 1.5090,638.83 1124,084.31 [46E.564.52] 11240841 E74.486.19
22541G087 1002336652 1,002,336 52 A0z832.43 [99,503.09] 0283243 BE1LTITH
225HE0DES 495,362,428 495,362.48 173,078,028 [319,284.40] 173,072.08 293,133
225410154 BET 14226 BET 142,26 160, 749.67 [396,392.59] 160, 74967 23114298
225HEY2E E94,071.00 E94,071.00 33,030.67 [EE0.535.33] J3E35ET aa.mTe4a
22B415R23 447502 4,975.02 - [4.875.02] - 57 7h4.68
2EB4WOKKD [114.853.15) [114,8532.15] 912739 123.920.54 912739 145,406.11
22943HADE 12,658,026.12 12, 65802612 1,978.500.00 [E73.526.12] 11,974,500.00 3,107.104.00
2a42TABRR 387605468 387605468 BEETE44.39 [208,410.29] BT E44.39 348262436
232438808 1,268,803.87 1.268,803.87 1,268,403.49 [10,400.38) 1,2658,403.49 TEZ 48754
2I244LAET 2A2177e R X 2E92.489.24 [229,229.57) 2,692.4899.24 2.917,292.00
2324BLAAT 256813812 256813812 206234202 [5,79E.10] 2.562.342.02 169882081
232434400 1,208,310.57 1,208, 310.57 1,157 582,75 [B0,727.82) 1,157 58275 1,035,893.64
233320453 199,348.78 199,348.78 155,388.88 [10,959.90] 158,388.88 E4.507.95
23332UCM4 E28,465.64 B28,465.64 B27.691.34 [T74.30] B27.691.34 392,394.03
261E08ABS 10,150,913.78 10,150,913.78 9,685,446.31 [4B5.467.47] A,E85.446.31 5,76, 383,64
2B150FADN 73834 73834 B37.08 [201.26] B37.08 TTH.86
2B1510HSE 12,076,035.59 12.076,035.59 1,980,270.70 [95,764.589) 11,980,270.70 5,391,267 44
251518849 15662227 B,156,622.27 5,386,248.70 [270,373.57) 5,386,248.70 3,673,969.96
2615630R0 J247E.2E 32ATE2E 17.900.81 [14.575.45] 17.300.81 47.307.20
ZE4HEALCS 254,250.00 284,250.00 261,750.00 [32.500.00) 251,750.00 260,000.00
264410889 16,200.00 16,200.00 - (16, 200.00) - -

ZE4HNABT 10,800.00 10,500.00 - [10,800.00) - -

J0251YABY 4,121482.29 9,121,482.29 4,096,267.47 [25,224.82) 4,096,267.47 E,861,554.85
20510662 1,061,081.21 1,061,081.21 388,057.22 [E673,033.99) 388,067.22 453,199.81
J20510RAZ 109,062.39 104,062.39 106,337 62 [2.724.77) 106,337 62 95,813.99
J2051GEYE 157,895.70 187,895.70 126,531.75 [E1,363.95) 126,531.75 4667833
J2051GCFD 192, 738,63 192,738,623 H0,620.75 [142.117.88] A0,620.75 42,566,958
J2051GENM2 3,158,791.63 3,058, 79163 3,062,503 [96,288.62) 306250301 3,041,436.06
J20HGEST 905 44551 308 44551 EA74.600.00 [33,845.51) E.274.600.00 5,470,500.80
J208eCAHZ 17.195,946.42 17,195,946 .42 17.168.868.00 [27.078.42) 17.168,865.00 12.810,676.34
JEN3JAAG TI36T0.08 TI3ET0.08 T1,732.32 [1LE77.76] T,792.32 AT4625.04
35T29RAEE 710387477 700387477 £,339,0368.57 [114.838.20) £,389,036.57 £,175,384.09
359522007 3,065,469.65 8.065,469.65 5,923,357.80 [2.142.112.15] 5,923.357.50 2,685,858.70
368522023 550356282 550456282 4. 511,207.33 [1,9958.355.49) 4.51,207.33 207118774
359522031 E,590,943.12 £,850,943.12 4688.529.06 [2.202,413.26] 4,688.529.06 2036,793.37
358522049 5,920,336.51 5,320,336.51 4,383.068.82 [1537.277.69) 4,383.0688.82 1,718,720.00
359522056 E.015,993.51 015,993 51 428642223 [1L730.571.28) 4,285.422.23 1,640,899.51
358522064 £.114.977.70 B,114,377.70 452203220 [1,432.945.50) 4,622.032.20 1.736.917.20
359522 A0E 1,259,327.98 11,259,327 .98 12,498.712.40 123938442 12,498, 712,40 4,604.527.38
358522414 525,297.04 525,997.04 G21463.24 5546620 BE1463.24 206.481.07
3han2EA22 A79,036.26 A79,036.26 B916ET.03 1263077 BA16ET.03 J19,638.64
3E22EFWLUE 1,772,489.98 1,772.489.98 1,666, 367.85 [105,522.13) 1,666,967 .85 862, 761.89
JE2IMEBE 9,5949,991.93 9,599,991.93 9,320,003.40 [279,988.53) 3,320,003.40 7.490,942.58
362420324 57G26.76 57.526.76 38, 760.00 [18,765.78) 38, 760.00 36, 767.60
JE2420GAE 130,459.06 130,459.06 Ta4vEs [68.111.23] 24783 BE,1I0.75
362437ACH 2,400,982 68 2.400,9582.68 243548310 34.500.42 243548310 1,954,590.42
362430407 16,297 43682 16,297 435.82 15,919,814 77 [A77.621.05] 15,919,814 77 8176.528.40
38538REEY 13.683.0686.598 13,683.066.88 13.663,955.4 [18.111.47) 13.663.955.4 TE74.341.82
38538wEHO 1204927 12,049.27 846230 [3.586.97) 846230 15,127.00
39539GAA0 5437 53865 5 437.530.55 540294373 [34.594.82) 5,402,943.73 315164290
40430HAT E.648.39 B8.648.39 26,360.40 [43.297.99) 26,360.40 B1, 78060
40430HEHO E438.08 B.438.08 2,250.00 [3.588.08] 2,850.00 741885
40430HEJE A76.14 hYGE14 - [675.14] - 167867
40430HCQE 32674 32674 2.200.00 [1.0E7.41] 2,200.00 11,853.80
40430HEED 40,225.13 4022513 3204500 [8.180.13) 3204500 TE018.60
40430HFL? 1.906,241.78 1,906, 241.76 1,905,200.00 [441.76] 1,905,200.00 1,4:30,500.00
40430MAES 417,243.03 417.243.03 46442670 4718372 464 42675 35213481
404 1HATS [1.243.19] [1,243.19] 2455 1327.74 8455 2368662
4043KAED 5,616,940.27 5,616,940.27 5,404, 73170 [212.208.57) 5,404, 73170 5,004,585.48
404 3KALS 247.98 247.98 15.03 [132.95] 15.03 986313
404 31RAMS TOE743 708743 4,200.00 [2.587.43) 4,200.00 40,650.00
404 31KAFS 1186 537.22 1,196,537.22 1.154,500.00 [27.037.22 1,159,500.00 2.548,782.00
HIEIP AZE 1932 86368 1.932,863.68 1,946,607.10 1374342 1.5346,607.10 157944832
HIEIPHEE 2,308.18 230818 1.361.08 [947.10) 1,361.08 3496816
HIEIPHCO B684.339.77 8.684.339.77 5,650,857 66 3348211 8,650,857.66 E,O46837.12
HIEIPHLUD 2,248,074.03 2,248,074.03 8,2B0,672.16 12,598.13 226067216 E,028,918.93
HIEIPHES 105,217.98 105,317.92 4337644 [55,941.54] 45,376.44 169,736.74
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HIBIPKHE 1 TO35921 | & ;3 TOZE921 | & E93,970.59 [9.621.652]] $ E93,970.69 269, F20ET
HIEIPL43 21312.175.88 2131217588 21067 464.83 [244,711.08] 21067 464.83 13,010,953.08
HIBIPLR2 13570.563.22 13,670,563.22 13.553,010.79 [17.552.43] 13.553,010.79 8,267.824.75
HIEIPMGE 16528, 742.13 16,528, 742,13 16,420,663.89 [105.078.24] 16, 420,663.89 983142053
HIEIP G0 14,247, 2339.00 14,24 7,339.00 14,119,867 .84 [127.481.108] 14,119,857 .84 218233498
HIEIPSCE 9,057.18 405718 [ 726.62) [20,783.80) [N,726.62] 94,792.19
HIBIPTHZ 2,352,983.33 2,352,983.33 2,338,387.78 [14.595.55] 2,338.387.78 1,286,123.03
HIEIPTRS 86094629 BE0,946.29 T85,470.32 [E4.975.97) 7A5,970.32 461.410.28
HIEIPWES 7E40,228.26 7E40,228.26 7.5848,704.81 [B0.523.45) 7589, 704.81 4,265,834 81
HIEIPHH1 E3ET147 BERETI4T 866,233 [18.338.48) 8E5,233.01 530,313.95
HIE4LAES 16,324,343.45 16,324,343 45 16,026,074.34 [292,269.11) 16,026,074.34 8,166,968.73
437IEARPE 21,270,837.01 21,270,837.01 21.234.151.29 [36.680.72) 21,234.151.29 11,958, 426.96
43739ERS 9,9449,040.21 9,249,040.21 9,936426.12 [12,614.09] 983642812 7,050,584 45
437I9EBSE 9,7E1473.92 476147392 4,739,680.68 [21,785.34] 9,739.688.58 74917293
44328A0EE 7238741 7238741 £2.804.39 [3583.52] E8,204.39 2241319
45254RHY2 38107092 36107002 360,054,325 [1L.M5.77] 360,054.35 118,198.60
45254MKKR 166213 1EE2.13 [4.540.58) [6.202.69] [4.540.56) B9.521.89
45254MNPE 14.514.289.48 1451488948 14,347.261.74 [IET.E2T.74] 14,347 26174 9,219522.58
45254MPAS 16,488,639.4 16.488.639.4 16.545.4085.79 BE TRE.38 16,545 405,79 N37E 13466
45254MPGE 1326,995.88 1326,995.82 1.313.430.98 [7.5EG.00] 1313,430.88 TEEATTED
45254MP LS 524211651 5,242, 11651 5,242 70605 H249.54 5,242, 70605 3,342 70665
45254 TEMY 4,705,017 40 4,706,017 410 4,E71,005.96 [35,011.44] 467100596 1,902,063.76
452570482 847872 T8A7aT2 £48,313.68 [9.66E.04] B9, 31368 BE,200.96
4G2EFEAAZ 4,258.654.29 4.858.654.29 474475879 [113,895.50] 4,744.758.79 2,146,887 55
45EEOL4F 5710529 B7,105.29 1487.39 [55,617.90] 148739 297477
45EEOLIGH BE462.51 A6 462.51 26,390,732 [29,071.73] 26,290.73 44.753.20
45EROLRS4 1795947 1795947 3147 [17.644.76] 47 1258773
4GEEILYDER 29,293.49 29,293.49 20,639.38 [2654.11) 20,639.38 3238863
4BEROLWAE 4,198,962 53 4,198,962 53 3,976, 70061 [222,261.92] 3,476, 70061 2,276.580.77
4GEEILWDT 3,586,120.26 3.585,120.26 JE4E21G TS E2.095.47 BE4E2IGTE 298725147
4BEROLY WS 5,093,081.02 5,083,081.02 4,8549,106.65 [233.974.37) 4,255,106.65 2,460,258.47
4GEEOMEHS BA40643.73 B 40,643,723 EATEI07 52 [E2,536.21) BATEI07E2 4,951,097 58
45EEONRES 10456, 779.44 1,046, 779.44 95E,329.19 [90.450.25) 456,329.19 H49,296.43
4BERILAGS B,278,951.15 B,278,951.15 E,219,245.94 [59,705.21) B,213,245.94 3,378,668.50
4GEE2EA.JS 1770871 1770871 h2.382.87 [B5.320.94) H2.382.87 96, 3449.55
45EE4BAET 3183023 3,930.23 19,321.22 [12,608.01] 18,321.22 59,107.26
4BEETEAJD 8.023.13 A,023.13 - [9.023.13] - 2283971
45EETWAAE 5,365,903.21 5,365,903.21 5411,747.26 45,844.05 5,411,747.26 3,202,501.98
4BEETWALCE 47 42667 4743667 TE3.285.49 215,738.82 TE3.285.49 E15,123.67
45EEEWAET 400,512.99 400,512.99 314,114.04 [86,398.95) 31411404 BE1985.18
4E412EEW D BA5.56E.21 h8%.5EE.21 11,704.79 [456,861.42] 1M,704.74 320,035.54
464128804 412197745 4,121,977 .45 4,101,600.00 [20,377.45) 4,101,600.00 3,652,254.00
4EE24TRICS E71,953.93 E71,953.93 H47,381.34 [124572.69] B47.381.34 H11,342.65
46624 TLIGE 323302772 3,233,027.72 3,098,218.17 [134,804.55) 3,098,218.17 2,561,267.89
4EE24THES 7272368933 7.272.389.33 7.264,895.35 [7.463.93) 726489635 4,766,810.49
4EE2ECESE 4499,730.40 4389,730.40 430,727.81 [3,002.59] 4480,727.81 912,998.60
4EE234AG1 3746 3746 3245 [5.01] 3245 2875
466286.8HE 307491 30741 217.20 [90.71] 21720 134,46
EEZICIARY 13,880,468 13,980,486 3.800.00 [10,050.45] 3,200.00 34.136.00
46623GA L0 146452827 1,464,528.27 1,404,150.00 [B0,378.27) 1,404,150.00 1,106,352.50
4EE2ATARE 15,869.93 16,869.93 10,200.00 [5.069.93) 10,800.00 734200
46630K A4 1,602,207.06 1,602,207.06 1530,732.32 [F1474.74) 1,530,732.32 1,317 540.34
ReRRcov TI6 TEI.44 TI6,7TE9.44 454,971.00 [231.795.44] 454.971.00 a0,215.24
B2BE2ICES 28933 28933 - [289.33) - 7,854.89
heBE2I0vE 344965 344965 239494 [1.054.71] 239494 86,338.90
BeBE2IFEZ 772086 772086 3,363.20 [4.357.68) 336320 12,358.50
B2BE2NJAR 116, 346.84 TE,346.84 81,030.00 [35,316.54] 81,030.00 406,247.24
BeBi2gaLO 1,055,302 54 1,055,302 54 447,957 40 [57.345.14) 487 957 .40 102,952 50
h2h223AGE 1,931,253.09 1,931,253.09 1EE0,020.00 [251,233.09] 1,650,020.00 127380256
R4V AGE 1447466481 14,474 66481 14,416, 315.57 [58.349.24) 14,416, 31557 878429216
heh24YaFD 13.450,949.29 13,450,949.29 13,386,690.17 [54,259.12] 13,386,690.17 726330275
BENZTAALY B,213,823.70 B,213,823.70 £,105,504.94 [114.318.78) E,105,504.94 3131646.74
BEMALAGE 1531.595.40 1,531,598.40 1,186,038.30 [345,560.10) 1,156,038.30 214,965.00
BTE433FFE TTG80.52 77158052 7682832 [54.752.20) 7682832 213,700.43
BYE433GW0 2,295,240.95 2,295,240.95 1.566,877.33 [T38.363.62] 1.556,877.33 B46,036.06
BTE43LMPE 1493,072.89 1,893,072.89 1,947,200.00 [45.172.89) 1,547 200.00 1,002,042.90
ATE444.801 [FTa.62] [TT9.62] - TTA.62 - -

BEI9293WE 180733319 1,807,333.19 1,786, 70853 [20,624.66) 1,786, 70853 944.289.17
BE9923ESY 1445,488.04 1.448,438.04 12794931 [165.994.93) 12794931 BATE0E.22
B29929PES 830,665.30 830,665.30 47817369 [352,431.61) 47817369 461,485.74
HEI923H2] 553299449 5,532,994 .49 5,453,059.31 [39,936.18) 5,453,059.31 3,800,413.69
RA0Z0UGET 3,596, E06.83 3,596, 608.83 3.586.447.04 [11,159.73] 3,586.447.04 1,908,268.00
BanxzaB:2 26338647 26338647 24837612 [5,011.35] 24537612 265,526.54
BAN2IFAAT 1761654 176, 165.41 130,914.20 [45,251.21] 130,914.20 132,099.73
BANZ3WAGS 32.000.47 3200047 21,300.00 [10,700.47] 21,300.00 3644640
Ban24laBT 1,566, 260.27 1.566,860.27 159852669 JERE42 1,598 526,69 1.515,062.94
EI74510019 10,030, 79145 10,030,791.45 9,954,962.94 [F5.828.51] 9,954.962.94 842942339
E1748HRFO 2,7E3.46 276346 - [2.763.48] - 41.39
EITGOFAED 73960863 739,608,623 ET967E.00 [59.933.63) ET9675.00 541,904.34
EI7EIJACH 24.576.78 24,576,748 13,7549.20 [10,816.53] 13,759.20 47.797.93
EITG2EAES 33066344 33066344 31388500 [16.778.44] 31388500 24738492
EIPEIVAGY 1,269.53 1,369.53 A60.00 [409.53] AE0.00 3,245.84
EITGEFAER 13,795.30 13,795.30 B,720.00 [7.075.30] B, 720,00 41503.98
EIFETMAEY 241697644 2418976 44 219153495 [225,441.59] 219153485 2,104,833.35
E1315RAZS [48.86161] [458.561.61) [99.571.12) [50,709.51) [99.,571.12] 21EG8.12
E1915RER 8,041,934 45 2,041,934 45 7, 9EEE17.83 [75,316.62] 7ABEB17.83 5,094,346.95
E38728.48C9 252937110 2528,371.10 2436, 780,50 [92.590.60) 243678050 198343114
E4352VPICY 1353807 13,538.07 7.000.00 [E.538.07] 7,000.00 9,830.40
4362V RIRE 7326321 rirs2Eael E896,118.38 [277.134.83] B,296,112.38 E400,272.64
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EBIEFABS 1 1224654833 | % 12,246.543.23 N, 793,326.27 [453,222.06] 1,793.326.27 8,280,984.02
EGIEFAGT 383.807.29 393.807.29 204,425.00 [185,382.29] 20442500 BA3,283.63
EBBIBVEND 439,294 57 439,294 57 330,026.26 [1049,268.31) 330,026.26 E49,249.81
EBBIEVLOA 10,002.24 0,002.24 TR0 [2.331.73] TETOE H3.267.93
EBEIEVPKS 186218 186218 - [1.862.18] - E932 4
EBGIGNSO2 13,5886.90 19,5886.90 T.198.79 [12.685.11] GAEENE] 3898474
EBEIENVLISE 2,700,789.29 2,700,789.29 2,7E4.641.09 £3,851.80 2,7E4.641.09 266578.74
EBEITEAGE BE,290.17 EE,250.17 45,150.00 [21,140.17] 45,150.00 161,976.15
EBEIE0OAAZ 3587 TTRE2 358777362 3,545,133.47 [42.640.05) 3,545,133.47 2582 86212
EEASTWOES 262651075 2E2REI0TE 242880000 [196,710.75] 2.428.800.00 1196, 770.74
BEE9224AFE 19,285.80 19,285.80 1,250.00 [5.035.80] 11,250.00 20,330.50
EBIBIFEWS 33467 H 3346751 3251484 [952.67] 3251484 2646132
ES12IPOED 337A04 52 337,904 52 330,332 54 [7.571.98] 330,332 54 34238682
THaz2MAET 1,431,413.30 1,431.413.30 12,060,094 72 E2EETH42 12,060,094.72 E,799,658.93
T4922MACE 1E08,236.42 1608,236.42 1.589,031.34 [19,205.08] 1.589,031.34 A38,655.75
T4324% AHE 18,269,939 18,269.99 2,550.00 [9,712.99] 2,550.00 1848881
T495IPBETY h424.649.92 548464992 288284776 [2,601,802.18) 288284778 331769294
THIGIPEYS 1.236,488.82 1236,428.82 67538 [HE2,949.91) JETEEA E34.192.57
TEI4MAAZ 12,4154 75.64 12,415,475.64 12592.378.28 17E.A02.64 12,692,378.28 707816946
TEI4MABRD 438248462 438240452 4.341.810.74 [40,673.88) 434181074 2ETIE49.ES
TRIBEKACE 1,406, 14695 1,406, 146.85 1,330,200.00 [75.946.895) 1,330,200.00 2499,292.00
TE40EKAGS 1642507 16,426.07 12,300.00 [4.125.07] 12,300.00 7H.213.00
TRATOJALD E1163.35 E1163.35 48,650.00 [12,513.35] 48,650.00 4206750
TRATIEAKZ 101,429.40 101,429.40 £3,250.00 [12,179.40] 249,260.00 247 E2RTE
TENNGJ35 3,864.459.70 3.864.459.70 3BER 25274 [1949,206.98] 3,666, 262.74 3,061,346.35
TENOGTLS 146333667 146333667 1,300,907 44 [162429.23] 1,200,907 44 130252624
TEIOH4ME 28807924 288.079.24 29446945 £,390.21 29446945 16534219
TENOHEDY 410591 4,105.91 - [4.105.91) - 818200
TENIHEEE 7.893.012.90 7.893.012.90 18661122 [1.706.401.68) B 18EEN.22 4,372.713.03
TENIHE! 4 127860206 127860206 A0EE2T.12 [TE3.975.93) B0SE2TAZ 472017 62
TEIDW 4.2 9,281.18 9,281.19 5,300.00 [3.381.19] 5,400.00 15,173.50
TEIEFRMG NE7E199.50 578,199,850 1,351,200.46 [226,399.04] 35180046 8,055,692.27
TEIIBFEE [5,394.10] [5,294.10] E84.04 E.07E.14 E84.04 g15.88
TEIELAY 39,364.47 99,364.47 19,128.92 [70,235.55) 18,128.92 53,689.56
TEIIER RS 1,750,031.34 1,750,031.34 168351447 [EE.516.87] HES3IE144T E231.233.02
TEIERJS 554,954.38 554,954.38 58652640 157202 58652640 294,944 40
TEIMIEWPA 14,619,263.04 14.619,263.04 14.876.439.45 26722644 4.57E,489.48 8,313574.28
TEINEWSS 38375 38375 22701 [156.74] 2270 225.89
TEIZE4MA 2,4358,020.27 2.434.020.27 2,404,349.19 [34.671.08] 2,404,343.19 2.019.551.93
TENZEKEE 11,335.79 11,985.79 ,300.00 [5,685.79] £,300.00 10,654.50
TEIZBMEE 24080001 24,080.01 14,400.00 [9,680.01] 14,400.00 16,935.00
TEI3AES 1,388,640.81 1,388 640,81 1,337 600.00 [51,040.81) 1,337 600.00 259,889.60
Tan4345M2 B28. 73361 287336 H29,063.44 328.83 B29,063.44 363,400.35
Ta54344541 1,746,028.85 1,746,028.85 1,703,857.90 [42,170.95] 1,703,857.90 77810118
Ta5434BY 218.187.22 218.187.22 187.151.41 [30,995.81) 187.191.41 AEEET.I7
ITFEAAZ 20250430 202,504.30 156,651.28 [15,853.02] 186,651.28 1537,847.34
B1373EAA 4, 7058,051.44 4, 708,051.44 4563,938.28 [154.113.16] 4.563.938.28 33TE2ETH
2137IEAAD B13,532.45 B13,582.45 59232358 [26,258.87) B82,32358 48342115
217440804 15,718.69 15,718.69 EA58.21 [B.860.43) E258.21 JEIE410E
F1ETIMAKT 52,295.44 52,295.44 3137160 [20,923.84) 3137160 5716388
B4TH2CAET 17397624 1,739,762.41 1,694.120.80 [45,641.61) 1,654,120.80 3774690
BE3672F99 587.916.59 BET.916.59 510,742.13 [FT.IT4.45) 510,742.13 BEY.374.29
BEIGFIONT 1,068,600.51 1,068 600.51 1,010,289.20 [58,311.31] 1,010,289.20 167,669,235
BE3ETA0RS 127.318.68 127,318.68 24,9851 [42323.57) 24,9951 32,006.02
BEIETAGET 151,897.55 151,897.55 hd4.661.92 [97.235.63) h4.661.92 742424
26357AGN 17.924.39 17592439 425265 [13.671.74) 4, 26265 1,790.55
BEIETIYAZ 9,668.608.41 9,BES.603.41 68243626 13,827.85 9,682 436.26 E454.932.31
26358BAHS 11,444.36 11,444.36 7.500.00 [3.544.36) 7.600.00 12137.78
BE358HALS 2ET.TEIER 2ET.TEIES B1,403.81 [1EE379.87) E1.403.81 8E.4971.95
2E35ERE0E 14H,013.37 14,013.37 124, 445.32 [16,565.05] 124,445.32 78.901.94
BE35ERERY T0,851.82 T0,851.82 §,081.88 [BE.7E9.94) 5,081.88 66,213,132
26358RA49 1102,248.66 1,102,248 66 1.018,0168.27 [34.232.39) 1018.016.27 1,025,9649.02
BE3EERUMY 144, 265,60 144,265.60 140,534.85 [3.430.75] 140,8734.85 317374
26358RURE 281,833.08 281,833.09 14,020.35 [267.812.74) 1402035 50,346.49
BE3EEREDZ 131,567.35 131,567.35 EE.070.94 [53.496.51) B8,070.84 21,051.70
26353A5E9 400,036.49 400,036.49 ERR A [21.843.33) 37819318 214,705.34
BE353AEAE 5,190,584.87 5,190,584 .87 204418681 [3.046,6595.08) 214418681 3,592 486,76
26359ACD03 BET.B12.43 BET.812.43 B95.847.44 41,035.01 B95.847 44 53334876
BE353ACEL 127525.58 127 526.58 85,720,892 [41.804.76] 865,720.82 149, 7E3ET
26353AEH2 217,329.03 21732903 14246394 [74.865.09) 142 46394 28,794.54
BEIEIAKYS 45167218 45167218 H7.425.05 [394.243.13) A7, 429.05 4116312
2E359AMNHZ 1625.931.20 1,625,931.20 1597,034 59 [28,296.61) 1,597,034 59 1.436.518.18
BEIEIANYE £54,899.37 £94,899.37 441,713.00 [253,180.37) 441,718.00 319,881.65
BEIEIAKKE 3,496,392.13 349639313 290198718 [594,405.95] 2,901,987.18 2,440,768.26
BE359AZEE 1,601,303.60 1,601,303.60 6358068 [G38,322.92] 96358068 THE,923.90
BEIRIETKI 180,036.49 180,036.49 177133195 [2.903.34] 17713315 149,857.96
BE35IBCYT 917, 250.87 917, 260.87 10291166 [514,339.21) 02,9166 3341652
2E359BLSS [FEE.52] [7E5.52] 476632 552184 475632 49,3863
BE35AELE2 80,989.75 80,989.75 53,795.79 [21,189.96] 53,799.79 9,376.22
SE35I0UNT 100,228.40 100,228.40 70,000.00 [30,228.40) 70,000.00 BE 73220
BEIRIEAMZ §,713.02 571302 328460 [2428.42] 328460 749426
SEIRIEARE 1,867.20 1,867.20 1,031 [TE4.09] 11031 490272
BE3EIHAAZ 15,908,376.25 16,908,376.26 15, 741,893.898 [1EE452.37] 15,741,893.88 82781690
2E3E2HAAY 1,206.558.99 11,806,558.99 1542,1628.84 [264,390.15] HE42168.84 E,744,277.80
BE3E2PADT 12211013 122.110.,9 107 406.00 [14.704.19] 107 406.00 85872
263630449 12,327 34755 12,327,347 56 12,257 792,25 [B9.555.30) 12,257, 792.25 EE28.012.46
BE3EIHAES 4.505,006.39 4.505,006.39 4,920, 74414 45 T7ITTE 452074404 4, 136,896,652
aviiasanz 19,360,265.50 19,360,265.50 1747775610 [1,982.509.40] 17 477.7EE.10 9,504,094.08
A72E24AKE 2883208 2882286 2351100 [6,321.86) 235100 12380618
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Himgiheed s Amortized Cost
CLZIE before Cumulative [ Projected Cash Fecognized Amortized Cost Fait Walie
Cumulative Adjustment Flomw aTTl after OTTI
. aTTl
Adjustment
A72E24AL4 1 8,099.64 ;3 209964 | % 116418 | & [6935.46]| # 116418 13,797 68
A7RE2TAESD 5,266,391.40 5,266,391.40 5,112,134.61 [143.256.79) 511213461 4,213,328.85
A7aEavAME 3658313 3658313 32.844.00 [3,739.13) 3284400 268,004.90
28157 EALZ 963,204,639 96320469 40306362 [60,135.07] 0306962 1.216.408.62
29729KACe 1,270.83 1,270.83 £,300.00 [4.370.83] B, 300.00 25,850.00
A2922TEMZ BES, T43.66 G639, 743,66 36680069 [202,947.97] 36680063 207,340.98
429227085 19,152.69 213,152.69 297 65260 [21.494.09] 2497 BEE.E0 267.135.74
A2922FOTE 45206013 452,060.13 405,302 60 [56,167.53] 405,902 60 2E0,065.77
J2922FWE 1691,317.87 1,691,317.87 1E26676.23 [E4.641.54] 1E26 67633 110722753
A2922FEFE 10,776.618.19 1077661819 10,695,626.74 [80,992.45) 10,695 626,74 7.703,997.63
42925CEET h342,724.98 5,342,724 98 5,283.888.27 [58,836.71) 5,283.888.27 3,459.548.28
J2aresAB2 3TERAI2 3766912 33.308.57 [4.349.58) 33,308.87 367780
297BEAAZ 1,.299,702.15 1,299,702.15 1,277,040.35 [22,661.80) 1,277.040.35 1,207 177.23
439335P 90 136,353.31 13635331 2M.81273 [111.540.58] 2481273 105,088.13
939336349 452 452.05 45245305 42996370 [52.4589.35) 42996370 43854575
43933651 2158877974 2,158,779.74 2,194,352 58 hAT284 2,194,352.58 1, 7EO,086.24
939336PT4 264.641.23 2E4.641.23 75,014.80 [129.626.43] 7501480 E1371.08
A39336HEE 14,242.800.09 14,242,800.09 14,213.563.38 [23.246.71) 14,219.563.38 9,642 452,63
394F JOE 20,300,949.76 20,300,949.76 20,060,077.34 [240,872.42] 20,060,077.34 11,625,147.87
A3934F NS 2R3 42T 2ERT42AT 134,735.94 [128,006.23] 134,735.94 4455,094.80
43934KaB9 1.814,260.94 1,814,260.94 1.794.115.38 [20,145.58] 1,794.115.38 1802,322.38
439354A4E2 J4ETELTT 6 TELTT 38551252 51,751.75 39551352 AEI4E214
439356418 140,962 78 140,962 78 YO0 [140,256.68) 70610 266,003.82
43936LAGSE 163,138.70 153,138.70 50, 369.66 [102,769.04] A0, 369.66 158,381.51
439368JAM4 B, 03151 03151 191117 [4.120.34] 191117 2160239
J49TENAFZ 1852882 15,628.82 1,347.50 [F.181.32) 1,347.50 19,633.90
94983EAHE 1621147569 16,211,475.69 16,192,004.62 [13,471.07] 16,192,004 .52 13,657 428.60
34983TAED 12,926,620.38 12,925,620.38 12,813.551.55 [12.068.83) 12,813.551.65 10,974,362.32
94983V ACe 9,097.159.83 9,0487,159.83 2,692,723.09 [404.436.74] 8,692,723.09 852241447
34983 A02 537622047 537622047 5,3058,861.83 [B7.358.64) 5,305,861.83 4,332.508.87
Totals $ 0 1.349124.213.70 1924270 | ¢ 12907 6T6ES [ [BR307V046.02] ¢ 1290217 16762 852,0828,739.42
The following is the impairment listing for loan-backed and structured securities for the three months ended September 30, 2009:
Ameized Dozt Amortized Cost
CLISIE befare Cumulative beiare Projected Cash FRecognized Amortized Cost F it Wallie
Cumulative Adjustment Flomw aTTl after OTTI
. aTTI
Adjustment
00075 ABS 3 B19,208.77 z ¥ B19,20877 | # 0529728 | & [12211.49)] % 605,397 .28 43154410
004375CTE 7I63,799.24 2,320,488.32 9,484,287 5K 9,424,287 55 [0.01] 9,424,287 55 TE03,980.73
04 375EWT 141225963 9,547 64] 1402, 711.99 1,215,557 40 [127,154.59) 1215557 .40 1,054 .591.78
004421TO5 1,640,313.96 (8343387 1,656,280.09 1,395,269 58 [1E1,610.51] 1,295,269 58 E03,332.40
N0442F 2E2 26E,6RG.92 BT TIEED 324,372.56 230,705,168 [93EBET.40) 230, 7056 23644488
nn442GA02 1807 473.94 2.081,086.892 3,999,06E.7E 312432203 [274.744.73) 312432203 3,153,383.33
00442 AE4 9,408,305.28 2,634,274.09 12,043,079.37 9,598,207 36 [2.244,372.01) 9,638,207 26 EEECED
00442Ka803 4 530,278.00 1,014 E09.95 54488795 441247361 [1132,414.34) 4 41247361 276242419
no442LA01 4 E96.402.29 [298,972.62) 4,397 42967 3,239,829.89 (1157 .599.78) 3,239,829.89 2, B2E, 155,02
007034804 94,932,04759 - 9,932,047 59 217710714 [1,754.940.45] 217710714 E,315,489.20
N07NIECES 2TERAT 44 [TEGRT.2T] 2ESA4017 ECEEEE] [241,266.24) 2TETRID 50,000.00
O07O3EFY'T 2E7.715.87 [115,286.24) 15242963 4E,375.37 [10E,054.28) 46375837 25,449151
N070IEGEE 1112 63045 28 4TE2E 1,141,106.71 1,141,195.25 2864 1141,195.25 266, T4 EE
00703TEKS 437624893 174,940 65 455112961 2.812,608.70 [1.738,580.91) 2812 B08.70 2,106, 840.61
0252GABE 231,399,329 458.587.09 E29,926 42 BA0132.77 147.23 BA0132.77 1,034, 316.50
0214552BE 1,193 60k 82 - 1,199,606.82 118342674 [16,180.08] 118342674 114507226
U214E0AES 18,139,547.12 [1,109,0:38.40) 17, 030,508,742 16,602,919.70 [427.529.08) 16,602,919.70 9,826,134.14
N2146TAGN0 23,322 30150 [3,781.076.79) 19541,224.71 18,632 14652 [909,078.19] 1263214652 16,793 527 25
02146y a08 283927192 [1,238,316.49) 27,084,415 42 24 860522 96 [2.243.892.47) 24,860,522 96 1253962732
02147 CAR1 12,032 963.00 836,316 2] 11,196, 646,38 11,146,023 16 [B0E23.22) 11,14E6,023.16 EBED,035.47
N214704ET 15,685,992.89 [1,423,19:2.90) 14,262,738.99 12,739,162.74 [G23,635.20) 13,739,162.74 2.208072.23
02147043 2,559,6RE.94 38173243 3,041,391.37 2,786.404.27 [254,387.10) 2,786 40427 1862,976.82
N2150MAET 18,990,762.72 [2,272583.08) 16,712,125.65 15,971,550.45 [T4E.625.20) 15,971,500.45 10,462, 72642
N2E39MAK 2 19,054 67406 [TE2ERE.44) 18,291,987 52 18,291,987 B2 - 18,291,987 52 13,047,387 11
N2E3aMAME 2,136, TRE.00 1,153.538.00 4,230,284.00 2593 TEAT [1,E9E,EET.23) 2593, 71617 B 466, 720.00
N2EROCAH 260,275.32 HR9,387.76 209,663,028 78477338 [24.8589.70) T84,773.38 27256310
NZEEOTGRT 10,657 143 64 - 10,657 143 64 10,535,246.06 [121,297.72) 10,535,245.86 B EEDBE2 7T
N2EEOTHAS 3406371 - 9406371 4E,875.57 [47,128.14] 4E 27RAT 20,625.87
N2EEOTHLO 2h03,936.42 [330,234.05) 2,229,002.37 202516217 [203,839.20) 2,028,162.17 2E3944.51
N2EEOTHTZ E22B26.02 EEE 102229159 1.020,817 B1 [1473.98) 1,020,817 B 70808181
N2EEOT.JED 28,906,129.30 [232636.52) 2EETI 49278 28, 215,77946 [357,712.32) 28,315,77346 13,601174.72
[ECE 9,099.58 [9,269.79] [270.21) 42615 E9E.26 42615 18,836.29
N2EEDWALCT 24 520,208.95 [2,153,257.07] 22,066,951.82 21,454,399.72 [912,552.16) 2145439372 177155220
N2EEDXADE 17,247 B13.20 [1,191,995.95) 16,165,617 .26 15,936,191.45 [219,425.80) 15,936,191.45 9,959,921.86
026923401 10,292 574 62 - 10,298,574 62 10,7 36,099.56 [16E2475.08] 10,736,099.56 548816672
040104 CIN4 E,095,225 .59 - E,035,225 59 E,057,913.75 [37.305.84) B057919.75 5026, 73850
D40104FNE 4592, 7hE.20 [123,260.12) 4,469,496 26 BTTEA4A7 M [E9E,992.92) L 201753798
040104 TGE 2,029,962 63 [124,581.79) 1,905,380.84 1479.019.19 [426,36165] 14749.019.149 90,027 60
04012800 244 62026 - 244,620.26 THA,234 46 [24,726.40) TH9,834 46 495, 326.07
N4544TAET 1,355,204.60 [280,621.33) 1,075,183.27 1,075,183.27 - 107518327 1,245,280.75
053642808 5321 TT7.88 [A71777.28) 4,950,000.00 4,350,000.00 - 4,350,000.00 1,500,000.00
055234880 4 E9E,238.95 [945.422.19) 37514177 3, 75141678 0.0 375141678 245226932
055350CF3 9,821,744.05 [1071,302.73) 2,750,440,32 2,750,440.31 [0.01) 2,750,440 b, 700,292,237
N5E1BFP209 1,286,368 63 529,368 B3] EST,000.00 E47,000.00 - EST,000.00 240,000.00
O5E16TAAD 5,007 026.16 [1,288,226.16) 3,718,800.00 3,718,800.00 3,718,800.00 1,050,000.00
NGEIEZANT 4 34655200 1,373.448.00 B, 720,000.00 B, 720,000.00 5, 720,000.00 B00,000.00
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Himgiheed s Amortized Cost
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Cumulative Adjustment Flomw aTTl after OTTI
. aTTl
Adjustment

NBEIEY AED 3 1285382629 | % [4,465,158.11] 14288667108 | $ 14,388, 667.18 - 14,388,667.18 1883,332.40
05617 MRS 34.594.93 - 24,594.92 2,210.04 [32.284.89) 2,310.04 14,596,128
NBEITBAAT 372262853 3,103,87147 E,226,500.00 E226,500.00 - 22650000 222,000.00
053464 170,338.75 [117.857.21) 6240154 h24TVEY [3.E7] 0247787 158,146,237
[ =E] 183, 707.74 - 183, 707.74 118,548 44 [B5.059.30) 112,548.44 09,3811
0534EXYFP2 142851472 - 142851472 1,330,552.30 [97 962.42) 1,330,552.30 302336
N5343EY.J7 215,068.00 11450411 285721 a0z 461.25 [27.110.8E] 902 461.25 202 E2169
059432 GR5 1088,627.28 - 1,088,627.22 1,082 53126 [E.045.42] 1,052, 581.86 3183220
05949AHGS E,E13,255 55 E,513,855 56 501,312 64 [112,542.91) EA01,31264 5232 53438
053434LH1 2136, 062.07 - 3136,062.07 3,109,212.69 [26.249.38) 2,109,212.69 224728703
05950HA RS 28,262,827.99 [1,154,765.51) 27,108,062 48 27038 458691 [EA.ETEET) 27038 48691 20,120,243 68
NENGOHE"2 1673,898.28 107,786,982 2a16a4.21 216R0.FT [3.44] 2A1ER0TT 4766882
NEER2OAAT 224637278 [24E,350.64) 2,000,022.12 7,959,884 BR [40,137.47) 7,959,884 £ 47285 454 26
0732EHALCS 339642172 [3A7.314.22) 3,359,107 50 3,358,107 50 - 2,359,107 50 2066, 435.00
O7325Y 8G9 3,340,244 14 [37.370.28) 3,302 97386 2,902 615.24 (400,358 62) 2902 615,24 213897092
07384M1560 4.802,277.96 [427,276.98) 4,375,000.958 4367,915.95 [7.085.03] 4,367,315.95 3ET47TI49
07324033 BE, 469,35 4352472 205,934.07 214 43654 244247 214 43654 23662854
0738524843 4,349,248.08 - 4,349,248.05 4307 80045 [41,447.59] 4,307 800,45 4,403,044.26
0738524807 433124060 [1BE2,111.24] 2, 7B, 72936 2,164,167 52 [E05,561.84) 264, 1E7 B2 1627 215.00
073854887 15,735,556.94 1,003,379.75 16,738,935.69 15,361,791.55 [1L377,144.14) 15,361,791.55 10,384,084.09
073260848 282781798 [113,253.92) 271456406 2E23BE337 [30,700.69) 2E23,863.37 2,211,259.89
0738604884 314726145 47,965,859 3,195,227 .04 284132273 [353,304.31) 2,841,32273 2,075,165.70
073IBEHCP4 287, 2EE.08 9249322 374,748.30 191,434 .43 [188,313.81) 191,434 49 £3,3273.74
07336HEMT BE3,827.45 197,897 45 281,724.90 252, 425.17 [29,299.73) 85242517 133,905.88
O738EHH"W 4 151,576,230 [117.136.15) 3444012 28412 .44 [E.027 E2) 2E412.44 949,856.91
07386HJLE 38053074 51434 63 43207543 42453053 [7.544.90] 42453053 431673.79
O738EHLLZ 53,001.38 [40,308.61) 12,692.77 9,248.96 [2.543.81) 9,2428.96 EEE39.21
07386HSF9 207 58340 459876 21218206 25,616.79 [126,565.37) 25,616.79 112,096,458
0732EHSP7 7138, 266.05 - 7138,266.05 7.074,398.19 [B3.867.86) 707439219 4 455 205.98
07336HYMS 57,306.24 [21540.52] 36,365.72 35,975.20 [330.52) 35,375.20 43,711.43
07387aP A0 1,587 ,600.00 31337400 1,900,374.00 1,795,552 69 [105,415.31) 1,795 558 69 ERS,F30.00
07387I0FS 1328,399.34 [98,923.77) 1,229,475.57 117112169 [58,353.88) 117112169 E49,962 .49
073879292 11,350,187.74 EE1869.93 12,032,057 57 11,367 BE9.74 [EE4487.78) 11,367 BEA.74 4, 120,509,428
07387AFAS 407,156.26 [7.974.91) 399,181.35 394,134,068 27 399,184,068 24789772
07387UHED 2985749 0471794 11457543 10,137.29 [104,438.14) 10,137.29 95,307 24
07338EAA4 2,648,43165 [327.186.43) 2321,245.22 2,087,34958 [233,895.64) 208734958 1569,830.18
07388l ABE 1,894, 719.78 [125,738.87) 1,768,980.89 1597 444 26 [171,536.03) 1,597 444 86 1,308,020.00
07383LAAT7 478, TR4.88 - 478, 764.88 451, TRT.30 [26.997.58) 451,7E7.30 TE0,857.51
07389FPAYE E71582.04 [195,194.37) 4TEESRET 354,984 .94 [121,703.73) 354,984 .94 28145161
07333V A A5 2177 86683 [223,129.66) 18654, 737.17 1865,577.98 [93,155.19) 1,855, 577.98 1 721,263,723
07400x 8B4 E,160,794.91 [2,275,619.75) 3885,175.06 3,600,099.61 [285,075.55) 3,E00,099.61 178311233
0740IEAAT 16.,533,134.17 [4,393,772.21) 12,139,361.96 11,105,046.43 [1034,315.47) 1,105,046.43 9,174 630.50
0740LAAT 18,438,824 77 [2,014,958.39) 16, 423,876,238 16,423,876.38 - 16,423 876,38 9,280 46475
0740ILAGE 4.994,233.71 [389,130.33) 4 B06,163.32 4 573,487 64 [25,B75.68) 4573,487 64 261053226
O740ILATO 1218972 - 12.189.72 - [12,189.72] - -

0740ILEAD 55650337 115,133.88 ET1E37.26 EYE, 73196 503471 ETE, 73196 THEGETA
[REIET=E] - EG1320.58 EG1,320.58 - [B51,320.58) - -

O7320G4% 13,8673,836.78 [411,968.78) 13, 451,868.00 18,352, 308.92 [93,561.02) 18,352 306,98 12,493,070.1
07520RELS 3,37E.56E.93 [136,328.53] 3.040,238.10 323368051 [6.552.59) 323368551 1818474 42
0734468B7 151595.08 3340500 185,000.08 166,400.00 [18,600.08) 166,400.00 166, 400.00
12489WLET 1,982,150.96 [&8,050.96] 1,894,100.00 153854285 [ 355, 757.15] 1,538,342.85 213,420.00
12489 EHD ThE, 130,95 [107,825.17) E48,306.78 103,762 46 [544.553.32) 10375246 91,631.00
124ar1a004 2541419 [628,869.19) 2,2, 145.00 1,433, 340,60 [G78.804.40) 1,433, 34060 1,679,880.00
1242MEAES 1983,024.90 (149,056 B8] 1.833,968.25 1.353,070.1 [480,298.14) 1,353.070.1 1,161,082 58
1243MERGY 122440287 [51403.72) 1172993105 966,591.98 [217,407.17) 465,591.98 3725620
1248MGA 259,295 47 [5,E20.38) 254,275.09 25424664 [28.45] 25424664 26708782
1243RHADA 4826,729.33 E24 42161 5, 460,150.94 4 BRE 10238 [TE2042 5] 4 BBE 10838 2. B22 0620
12438M8B9 1639,081.21 [18,936.42) 1E20,124.79 1463465 46 [15E,B59.33) 1463 465 46 1163,679.50
125440 AK3 1,396, 569,43 463,642 49) 432,926.94 93291632 [10.62) 932632 1,360,197.70
125ETAAFY BYTRIE.82 20387963 TE1LEOE .45 TET811.24 E304.79 TET.A1.24 a7E129.07
12E2THARD - 1146684 11,466.84 1367.93 [10,038.31) 136793 1E83.51
12BZ9EAKN h4.52412 21,017 46 7554158 20,271.04 [B5.270.54) 20,271.04 BE3138.27
12E29EALS 8.h83.86 245362 1,037 48 1,360.90 [9,676.58) 1,360.90 313403
12638PALS 15,124.14 [438.6E) 14,745 428 1,BEE.44 [12,079.04] 1,BEE.44 15,4604
12EEEHAES 7.019,185.30 [923,288.60) E,035,836.70 522318176 [672,714.94) 522318176 4. 5E3,055.04
12BETIHGE 4,352 67398 - 9,352 67398 9,356,922 98 3,2458.00 9,355,922 98 10,084,816.90
12EET0JON 1863962 52 [192,104.00) 1,671,858 52 1674.212.30 [97 B46.22) 157421230 1,283,186.56
12BETOENT 1E78,388.88 35E,254.93 2,024 6438 1,882 55151 [152,092.30) 1,882 55151 24196140
12BETOLME 2415597 36 E26,916.91 304251427 3,042 514.26 [0.01) 304251426 1,460,640.00
12BETOLF 7123064 58 [59E,288.59) E526.175.99 5 7E1BE20AT [TE4.555.42) B7ELE20AT 2,062,295
12BETIPGY 2444306 ER E10,383.35 3.054,740.00 3054,739.94 [0.01] 3.054,739.94 A73E50.00
12BETOTUZ 203,746.99 [7.048.14] 196,698 85 188,591.24 (2,107 £1) 188,591.24 1BE.127 47
12EETIWTI 5,701, 722.82 [140,685.72) 556102811 541064291 [150,295.20) 5,410,642.91 4,024,154 69
12BETF2A2 226,614.10 [B4.562.89) 171,051.21 170,407.29 [E43.92) 170,407.29 57,084 58
12EETFEN 282706421 [108,914.75] 271814946 2,015,382.04 [202,TEE.42) 2.015,382.04 1926, 74607
12BETFLLY 3E3,818.07 EEEBES S 1,032,388.05 TEE 054,37 [264,333.68) TES,054.37 B2 63208
126ET G402 3293470 505687 2805157 38,064.70 1313 2806470 4T EAT.12
12667 GMED 18,880,537 .38 [297,783.85) 18,682, 753.53 18.548,99169 [33,761.84) 12.542,99169 10,248,733.30
12667 GREZ 13,052,062 54 [BET, 748.98) 12,384 31956 12,333 645,63 [44.672.93) 12,339 64562 7, 945,081.82
12EETGRWS 9214221 [T1,E16.4E] 249,805 65 82393118 [25.874.49) H23,83116 280,986.90
12BETES20 16,531,207 96 [T43.582.23) 15, 788,225.72 15,720,911.25 [E7.314.42) 15,720,911.25 9,005,283.82
12EETGWFE 1,062 55239 [200,695.78) 10,261,856 61 9,789,343.33 [472.513.28) 9,789,342.33 B A77.273.84
12EETEYHE 1,336,434.97 [59,584.11) 1,276,850.26 127,934 26 2340 1276934 .26 1.221,145.30
12EETRACE 30247515 [34.BE3.72) 26791143 25191117 [16,000.28] 26191117 20222860
12EER4ACT 3ET1234.92 BE 24N 3,727.959.02 251942270 [1.208526.23) 2H1942270 2,717 065,70
12EERA30E 1.532,294.21 [1.224,490.15) 10,307,904.03 10,091, 60367 [216,200.38] 10,09 60267 3E42 147 BE
12EE2AIYE 11,258.20 334134 14,599.54 EETI 4 [7.926.40] EET24 304527
126ERA4E0 18, 711,254.76 [1,395,504.10) 17,315, 750.EE 17,215, 750.E - 17,315, 780.EE 9,127, 366,92
12EERA4GT 1401178 2752014 4153492 15, 366,29 [26,168.63) 15, 366,29 A
12628851 106,642.29 EE25.29 113,268 68 112,380.18 111.50 113,380.18 183,254 18
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12EERACGESE 3 499888812 | ¢ [153.482.01) 4,245 40611 484540608 | § [0.03] 4,845 406,08 3,609,924 61
12EERAICER 4,493, 7EE B2 [172.854.08) 4,325,912.55 4,137,284 50 [128,628.05] 4,137,284 50 2,37T9,ET1EE
12EERAENT 15,081,269.65 [529,284.20) 14,251,886.35 1369067349 [BE1,211.88) 13,690,673.49 813373672
12EERAESY 2562307 [59,104.21) 2651876 2E, 51861 [0.15] 2E G126 24 44408
12EERAF AR - 3001243 30,013.43 30,012.43 - 30,018.43 2E3ETATI
12EERAIGWT 3,74 TE0.38 [2345,539.94) 3,296,120 44 3,388,29364 [V E8E.20) 3,388,293 64 2,86E,088.17
12EE2APFE B4E B42 54 - B4E.E48 54 B28.609.16 [18,139.38) B28.609.16 389,806.39
12EERATYM E4,921.06 28675 ER,2EE.21 EE,201.40 24,53 EG,201.40 96,700,287
126628105 2294744 [17.168.EE] BIT8.78 5. 778.80 0.02 577880 1151893
1ZEERANPT 4,011,261.26 [149,623.93) 8,862,237.33 2, 786,969.57 [T5.267.7E) 8,786,969.57 4,209,012.14
12BE28N 04 E3,064 95 [41,182.86] 2188209 2189184 .75 21,891.84 TEEELIT
1ZEEEBRALT 266,515,327 72366 32883192 244491 21292 344491 41114282
12EEEBETT 31,401,210.26 [1,312,292.15) 30,089,012.10 27,235,988.98 [2,853,029.12) 27,235,988.98 15,870,222.21
126E2BORT EZ. 79196 [34,399.63) 28,292.32 954422 [12,242.10) 954422 TTAELH
12EERBE33 17,706, 73602 - 17,706, T36.02 16,793 E29.68 [913,166.34) 16,793 62968 5,840,208.91
12668V AB5 - EZ20,497 BB E20,497 66 - [EZ20,497 6] - -

12EE34299 16,2928.38 [10,895.47] E002.91 00339 0.42 00339 17.439.22
12EE94F 36 20,391.45 [15,609.59] 473186 2,247.30 [2534.56] 2,247.30 18,426.75
12EEI4M4E h470,899.87 [3E,75E.35) 5.284,143.52 5,360,641.34 [23,502.18) 5,260,641.34 3BT 7RR.82
126E94P 36 13,351.26 [7,740.95] 5,610.31 1,755.02 [3,855.29] 1,756.02 26,343.00
12BBA4 W2 - 252056 2,580.56 3829491 [4,750.65] EEFEET 35,756 BE
126694287 4z2,124.00 [43,841.51) 45,282.49 1433276 [33,299.73) 1498276 87,298.75
1266942003 10,000.05 [E.EG7.19] 334286 1,305,168 [2,037.70] 1,205.16 9,044 43
1ZBEIEJ5E 30153131 - 3015313 28654850 [14,382.81] 286,548.50 E7864.28
12BBAFKR3 30414253 [11,418.61] 28272492 292,930.75 205,83 29293075 2B1052 68
12BBIFF23 926,517.96 [144,719.28) TE1,738.68 G21479.73 [200,318.95) BE1472.73 T3 T8.26
12EBAFP31 3E0,634.09 148409828 B29,043.37 H29,599.59 BRE.22 h29,599.59 2,E458,192.87
12669FYDOZ2 1163,620.10 [B5,06E.69) 1,104,553.41 1,077 602 48 [26,950.93) 1,077 60248 1,003,245.17
12BRAF W2 1,314,727 94 [10,002.13] 1,304, 725,81 1,287 81150 [16,314.31) 1,287 81150 BES,963.99
12669GKHZ 15,331,82157 [276,TE3.E1) 15,055,057 .96 15,002 31660 [52,741.38] 15,002 31660 10,052 878.55
12EBAGFPE 16,950.71 9,248.94 2E,199.E5 2E.230.15 20,50 2623015 53,266.89
126BIGRMS 33111403 [334,B0E.7T] 3,526,507.26 3513044 42 [13462.84) 3513044 42 1,780,769.15
12EBAGROE 10,272, 369.54 [1.066,274.43] 8,207,095.11 9,207 134.43 3838 9,207,134 49 4 E03,434.89
12BBAGTYS 4E7,073.28 - 4E67,078.28 45208833 [14.989.95) 45208833 243610.23
12663GLR0 4439724 36 - 4,439,724 36 4.240,384.08 [199,240.30) 4,240,384 0F 244177073
12BEAGHEWE 471,356.95 [138,215.79) EEERLERT 2721208 [14.929.07) 372208 46360220
144548885 447171444 [B5.600.07) 4 416,114.37 3857 E0247 [558,505.90) 3857 B0G.47 4,164 604 52
1T2339AB6 15,337.86 - 15,337 26 13,118.45 [2.218.41) 1311845 15,336.27
1T2ag1aKE 34262118 [31,89165) 310,629.53 063230 277 31063230 369,038.34
1T2ag1ale 151,789.82 [25.449.25) 126,340.57 126,414.10 7353 126,414.10 240,435.38
P07 G308 2.598,040.25 - 2.598,040.25 2,.350,810.8 [247,230.09) 2,350,810.16 1117297 .50
{T307GHTE 463,195.26 [55,298.08) 407 29718 407 36350 BE.32 407 36350 270,268.23
1T307 GHE4 13117606 1,655,895 13283191 132,825.92 [5.99) 13282592 108,707.01
1T307GMAS 8,616, E19.66 [B06,406.42) BN213.24 811.213.24 - 2,11,213.24 TE0857261
P07 GRTA 415,282.59 [315,563.30) 102,720.29 102, 725,13 454 102, 72513 414 BR8.TT
1T307GPE2 1855280173 [4.842.25354) 13, 710,548,193 13,710,548.20 0. 13,710,548.20 12,283,336.08
P07 GPW2 513,103.85 [424,513.73) 88,590.12 8559013 0.0 85859013 165, 726,90
1T307GYD4 2323465.75 [31.728.82) 2,797, 736.93 2,747, 73696 0.03 2,797, 73696 2,203,004.55
1F30ACALS 79,993.93 [G2423.25) 2757068 10,146.60 [17.424.08) 10,146.60 53,030,230
1T30AMAES 13,156,128.34 [395,030.64) 12,761,097.70 10,585,808.42 [1875,289.28) 10,585,808.42 4,033,032 68
(R 2E0,729.10 157076 232,299.86 R [173E70.93) A8E28.93 53,073.95
1T30aMAH4 7444164 [174,396162) 5583,480.02 3737249 [225,747.53) 373732449 1,317,984.39
1F303EACE 9,483,531.50 - 9,483,531.50 EREIREEET [352.047 53] 9,131,483.87 E,448,000.00
17203 0LAME 3,141.75 - 9,141,758 418712 (4,944 B3] 419712 283665
1F30aRAMN4 06,280,848 [4E25.89) H1,654.93 1365664 [37.998.35) 1365664 TaTFa02e
1FI085ACE 2,925171.25 [504,005.88) 242118537 94193790 [1479.177.47) B,941,987.90 5E27 47000
1F0358M2 4 B36.01 4720497 9,356.98 2ha63.02 [E,503.96] 2EER02 501333
1F3085AM0O 7.214.87 [137.27) 707760 1,508.08 [5.568.52] 150908 2,EE8.08
17309 A6 54.564.03 2028862 74,852 60 38,911.23 [34.94142) 38,9123 1442281
P30y AKS - 280403 2860403 421672 [24,387.31) 12B.72 42,204.10
1FHIUAER 5105334 [27 8B26.82) 2322652 486391 [18,362.61) 486291 3752051
THIFALS 30,887.23 [21,445.18) 944208 154 36 [9,287.69] 154 36 22213205
TPV ACT 3,160,243 53 480,130,223 363037976 2AE2 49806 [TET.B80.90) 2AE2 49006 2101458148
TH2TAHE 1893,992.95 [22E6,46453) 1,EE7 52942 1440032 26 [227,497.18) 1,440,032 26 153489153
2ER4ONIFT 1,590,042.00 RN 244988077 244944272 [135.05) 244944272 BT 46640
22540ME00 115,031.22 [28,738.44) 8E,292.78 26,1911 [101.62) 26,1916 7403585
2240V LT 89997417 236,261.77 1,136,2:35.94 1,136,235.94 - 1,136,235.94 BE3,E60.28
22541MEES 1473.419.26 - 1473419.26 1,269, 720.26 [102,638.40) 1,269,780.86 E31510.56
2EBHMNBTS 1,074 B1E.32 34707061 1421,686.93 1.420,919.03 [TET.90) 1420,413.03 869,509.76
2254MFLE 511246749 [127,761.32) 4,9490,706.17 4,930,706.20 0.03 4,930,706.20 2,288 50002
=R 2.880,202 96 [91,44162) 2TRETELIY 278944482 ERE.48 2,789,444 02 2,398,704.70
2254104001 EE3173.E4 E13,317.19 1,27E,490.83 1,276,344 .86 [145.97] 1,276,344 86 E12,494 55
2254E0DES B0Z.429.93 - Bhz. 429,93 54161189 [10,812.10] B41611.29 295291
225410FE? 48140284 [110,6410.98] 370,7ELEE 270, 79064 28.78 370, 79064 J31ER0.5E
22 Ha.IR4 EEIRIENE 245, 780.50 b70,904.63 57593800 [16.63) 07593800 2E2, 95066
2254026 BTEE4E.08 22052723 79,1733 THE4E181 [711.50) TAE 46181 91,2464
2EBHEFLY a6z.18 [105.EE] T4E.52 £3.29 [E77.23) ERE] 51078
22541501 3,738,393.83 [4.813.15) 3,733.580.68 373358068 - 3,733.580.68 96252424
2ERHERCY 434,980.62 9343729 [ G2E417.92 - GRE4IT.A2 28516177
22B415R23 3159834 [7.609.28) 24,089.06 12,TE3R2 [1,225.53) 12,TE3R3 43, 7R2 B4
[ ] 214,047.25 [127.205.03) 196,842.22 187,095,850 20328 187,095.50 2EG, 190,62
22B415HRY 251381601 (531,847 E0) 2,081,968 41 1,78E,429.75 [295,538.68) 1,786,429.75 2E9,884.19
2ER4EERGE 12407657 [F3.230.82) 4424575 44,245.75 0.0 44 245,76 48,115.99
22R4TOCE4 82,798.50 [B2.343.29) 14,455.21 167 52 (14,287 3] 167 58 E,702.04
2ER4TORTO 9E.510.45 [53,517.70) 4299275 004927 [37.442.48) 504927 B2 4224
22h4T0RSE 15,198.33 [5,180.74) 10,017 55 120265 [£.812.90] 120365 10,731.34
2ER4WOKED 212,092 46 [310,532.74] [98,440.249) (106,102 50] [TEE222] (106,102 50) 145,299.74
22B4WONET 1547 996 44 [160,746.35] 1,387,250.09 1,182, 22151 [205,028.58) 118222151 202 85058
22a43HADS 14,216,322.80 (597 B27.00) 13,618,695.80 12,658,026.12 [960,BRS.ES] 12,658,026.12 7.054,053.00
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22943HAK2 3 0570 | & 15,690,733 46,208,273 201.96 [4E,006.27)] 20196 8,097.82
2a4zTABRR 4,953,226.80 [301,664.23) 4 BB15E2.05 4063,349.26 [GE%,212.19] 4.063,349.06 3.404,712.05
23243808 1565, 1586.10 [124,145.33) 1441,010.77 129389182 [147.118.95)] 1293,291.82 43,267 56
23Z44F AME 24,363.20 [20,376.13) 398707 28.50 [3592.57) 2e50 IE46.42
23244LABT 4,296,125 45 [919,083.73) 3370472 29217788 [455,262.91) 292177881 2582 58000
232480887 2, FE0,2E0.16 [10E,228.45] 2.664,031.71 2,609,924 65 [44.107.08) 2,609,924 ER 1467295 67
2324282800 1565 256,87 [105,779.76] 14E0,077.11 130132471 [158,752.40) 130132471 106894212
2ARR2UACE 0207 742 68 [12,168.25) 573457433 5, 741463.60 [52,104.73) 0,74 46960 326E,071LE
233321AR5 10,467.214.03 [18,172.73] 10,449,041.30 10,449,041.30 - 10,449,041.30 182 658.05
2E332A53 2TTA32 48 - 2FTA3248 206, T27.94 [F1.204.54] 206, T27.94 EG, 28470
23332UBYS 746043938 [479,165.10) EA81,270.28 E981,270.28 - BA81,270.28 4,313.808.10
2E332UCM4 ERE B2 - BREE12.3 E43,759.22 [14.852.09] E43,759.22 401,892.70
233320005 2285160411 [E5E,243.79] 22,195,260.92 2210053247 [94.728.45) 2210053247 13,289 579.24
2EII2UR 160596227 [74.6515E) 153121071 1,521, 210.71 - 1521,210.71 2473104 65
L EEET=E] 12,475,288.19 [297,899.32) 12,177,388.87 10,617 46544 [1559,923.43) EI7 465 44 E, 145,035 48
2B150PADN 3277873 [16,297 .96)] 16,480, 77 1,959.61 [14521.18] 1,959.61 454236
ZBIGI0FE4 2549,333.83 [194,897.70) 2,354 43613 T.E42 454 ER [711,931.48) 7.E42 404 ER 5, 7E1634.00
2B1510FL2 159,899.64 - 159,599.64 156,803.09 [3,096.55] 156,803.09 22799874
2B1510HSE 13,603,008.39 [1,103,261.72) 12,499,744 B7 12,076,035.55 [423,704.08) 12,076,035.59 £,439,238.24
2BI510MES E,034,679.55 - E,034,679.55 5,767, 870.03 [26E,809.52] 5,767,870.03 3,B33,705.40
2BIBI0MCS 8,740,823.18 5593334 836 14,334,258.04 14,334,208.03 [0.01] 14,334, 258.03 2968,247.91
251518009 4,856,137 55 2,503,372.19 7,359,509.74 533,907 58 [BE3,E02.16] E,B89,907 58 3,929,711.54
2615E30R0 10252563 [G0,707.75) 51,817.88 324TE.2E [19,34162) 3EATR2E 102,321.81
2B248PMMO 10,397 67 - 10,997 67 241674 [5,580.93] 241674 5, 730.0
2E410MAFT 7,233,806 B4 [2, 757 569.00) 247E,297 B4 2,700,672 E0 22437496 2,700,672.E0 B2V, 148.00
264100 A00 3,213,269.77 413,203.94 3 BB 4TIV 3,047,151.45 [529,322.25) 3,097,151.46 25E,E15.50
ZE4HIEACH 401,016.00 [116, TRE.00) 284,250.00 284,250.00 - 284,250.00 175,000.00
264410829 - 53,400.00 53,400.00 16,200.00 [37,200.00) 16,200.00 16,200.00
2E441MAET - 31,000.00 21,000.00 10,200.00 [20,200.00) 10,200.00 10,800.00
28108FPAB0 (134,092 48] 2,264,092 45 2,130,000.00 2,130,000.00 - 2,130,000.00 1,100,000.00
024704203 2,051,017.09 [1137 411.77) 913,605.32 245,088 51 [E2.516.81) 245,082 51 1,000,034.00
RN 140,483.38 - 140,483.38 136,159.33 [4,224.05] 136,159.33 131,868.91
JETRLAAT 289,345.77 154, 741.30 443,087.07 445 714 56 [372.51) 445, 714 56 2EEERT.2T
3a340aB:2 110652787 44377116 1,556,299.03 1,315,378.39 [240,920.64) 1315,378.39 E11,000.01
JE02FRILM 10,391.79 [1BE1.24] 8,830.55 8,830.55 - 883055 9,161.00
320510CKE BE3580.03 - BE63,580.03 552, 360.05 [11,213.98) 552, 360.05 561,934.43
J205I0RAZ 115,648.30 - 115,648.30 109,462,829 [6,185.41) 10946289 10113664
J20510%33 744,995.13 [53.051.26) 741,343.93 T42,001.26 B7.33 T42001.26 E31,716.89
J20HIGEYE 195,657.25 - 195,657 .25 190,371.32 [5,285.93) 190,371.32 24777949
32051GCFO 554,677 61 [231.053.37) 32362424 26022345 [B3.394.79) 260,223.45 479,396.76
J205IGFFY 114,141.34 [49.374.38) E4,7TEE.96 38,252.95 [26.514.01) 38,2525 44,989.43
J205IGNMZ 382165034 - 3,321650.34 379162429 [30,026.05) 37162429 3,605,696.38
J20HIGEST 754865003 [434,876.35) 763 TTIES E,905 445 51 [255,328.17) 5,308 445 51 B,EET, 93360
32052CAD5 187.27 - 187.27 - [187.27) - -

J20BECAHZ 18,026,259.76 [719.438.20) 17,306, 82156 17,195,946 42 [110,875.14] 17.195,94E.42 13,160,090.74
JEN3JAAG T45,161.46 - T45,161.46 73043824 [14.723.22) 73043824 399,219.66
JENIIBENE EA0,144.22 [368,02155)] JEEAZ2ET 22803096 [94,091.71) 22803096 118,856.40
35729RAEE 10,399,373.35 [270,043.94) 10,129,329.41 TA337TVETY [2,245,551.74) 728377767 §,266,133.02
3Ba52Z007 12597 726,70 [4.238,353.77) 8,359,372.93 2,065 469 68 [293,903.25) 8,065 46968 2,239,090.41
35522023 10,157,208.88 [3,420,733.95) B, 73647493 550356283 [226,312.10) £.503.562.83 1,725,443.26
3BA52Z03 10,918 60495 3621147 4E) 7,297 457 52 E,590,943.13 [406,514.39) E,290,943.13 1,6958,588.00
358522049 9,616, 366.38 [3.111,100.34) £,505,766.04 5,920,336.51 [535,429.53) 5,320,336.51 143354970
3BA52Z05E 9,823,862.10 [3.161.367.50) E,BE2.494 B0 015,993 51 [E46,501.09) E,015,993 51 1,367 65620
35522064 10,032,057 69 [3.213,382.11) E224 674 58 E114,977.70 [709,B96.88) E 11437770 1,448.132.70
35A52Z A0E 2756164551 [13,015,358.19) 14,536,287 .32 1,259,327.94 [3.276,959.33) 11,259,327 .99 383748515
3BAR2Z A4 1.210,604.18 [E02,03274) 0257144 525,997.05 [17E574.39) 52599705 172,084 53
Ban2EA22 2174,056.20 (1016, 132.73) 1167,923.47 879,036.25 [E78.887.22) A79,036.25 2EE 455,75
JEZEBFL3E 133,252 51 [23.408.35) 109,244.06 10,225.32 38116 10,225.32 13547498
JEZIMEBEE 11,750,521.86 [409.585.78) 1,341,336.08 10,432 832,98 [908,503.10) 10,432 832,98 T.305,238.40
3E2334FSE 1498434 51 [52.548.01) 1,445,286 50 1,268, 734.30 [177,102.20) 1,268,784.30 29E,004.31
JE2IHSGH 73, ThA47 [251,383.68) TE2ATRTA TEEE19.50 2437 TEEE1.50 24114833
JE2341UO0 22,218,825.75 [T0E,260.26) 21,510,565 .49 2151056556 0.07 21510 565 55 14,506,947 50
JE2I4HES 24,725,080.51 [1,120,609.69) 23.E04,470.82 2RE1R213.22 1474240 2aE1R21322 20,524915.249
IE2420324 9867230 18,970.87 264307 575267 [B1117.41) 57 RERTE 3798460
JE2420BYE 1614,752 44 [115ET 9] 1,50%,184.75 160322282 3807 1,603,222.82 1642.213.75
JE2420BZE5 73620343 [295,289.29) 440,214.14 431,349.89 [9,464.25] 431,349.89 174,847.45
JE2420GAE 265,499 68 [78.936.04) 17E.BED B4 1322771 [45,336.93) 131,227 71 103.513.40
JE2437ACH 2,904, 70165 - 2,904,765 2,7EE512.29 [138,129.38) 2,7BE512.29 2,200,124 57
JEZ44LAAT 3592 53698 [35,823.81) 3066, 713.47 3,346,085.90 [210,657 57) 3,346,085.90 2,781928.22
362420407 20,578,094 [1551939.62) 19,026,154 B9 17,271,484 B2 (1,754, E70.07] 17271484 B2 10,508,726.52
Je0zUAAT 70230652 [136,212.34) BET.094.18 BET,094.18 - BET.094.18 463,963.48
39538AANE 112,699.15 [42873.5E) £49,225.59 EE20.32 [B3.205.27) EE20.32 4E,860.28
2952ERAES 12,822,232 56 [211,612.14] 12610614 42 12,610,614 42 - 12,610,614 42 E030,042.45
39538REEY 1467842613 - 1467242613 14,242 53403 [435,242.10) 14,242 52403 7,704,962 45
2853w EHD 12.,552.24 (B 118.63) 12434 61 12,043.27 [1,285.24] 1204327 10,356.98
39538WELS 40,208.50 [8527.45] ESL05 1,256.69 [29,825.3E) 1,866.69 18,233.47
29528 WFHE 12,183.549.72 [450,769.55] 1,738, 78017 1,497 BE7.B0 [ZHNZET] 11,437 BET.A0 5,790,7E7.449
39538 WHF S 36,953,806.23 (2,193,286 BE) 33, TE0E195T 33,038 43802 [722,08155] 33,038 43802 17,810,559.51
3a53aGAA0 b, 78237730 - b, 7a2avr.an bEAT TE2.20 [94,615.10) 0EET TE2.20 3,204,287 48
40430HAJ7 224,983 40 [B3B07.84) 171,455 56 E2648.39 [102,207.17) E8E48.39 5132898
40420HEHD 2642054 E,245.24 32EER.TE E428.06 [2B.227.72) B 43806 8,564.40
40430HEJE 143041 10,873.51 12,303.92 256110 [9.742.82] 256110 3,899.46
40430HCEE 17,350,850 [9,836.80] T.014.00 32674 [4,246.59] 32ETH 10,485,280
40430HOCH 1,851,099.65 - 1,851,099 62 1,792,320.84 [B8.778.84) 1,792,320.84 1382,382.87
40420HEED £3,957.E0 [12,947.24) 51,009.76 4022512 [10,784.63) 40,225.12 B0, 728,90
40430HFLY 1,956, 176.05 - 1,956, 176.05 1,906,241.78 [49.934.29) 1906, 241.76 1,318,660.00
40430MAE 77468430 - Tr4.624.20 495,322.78 [27E,360.52) 498,322.78 427 EEDI0
404300 8152 2668 13122 1,992,799.689 10,650,930.81 10,650,930.94 0.03 10,650,930.84 E247544.39
404207 A032 1,120,244 61 47605142 1,596, 296.04 1,595,797 52 [1,092.52) 1,595,797 652 1032,149.37
40431HATS 2E, 04161 [E75.07] 35,366.54 3,284.33 [31,482.21) 388433 4706721
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043K AL 3 2182023 | & - 218,202,341 199872604 | § [18,329.77] 199,872 54 171,130.71
404 3KAED TI21ETEN [1T9,E22.7E) 941,295 55 5,E16,240.27 [1,324,955.28) 0,E16,940.27 439183237
4043KALY - 2998405 29,984.08 26628 [29B27.77) 36628 39,389.28
4043 ARD 205918 [2E56.02) 407216 7.93 [395.17] EE] [T
404 31RAMS 42,004.00 [25,007.00) 16,997.00 708743 [9,9049.57] 708743 40,240.00
404 31HAE2 5,000,000.00 [5E1,010.00) 4,438,930.00 3,EES,713.28 [TE3,270.12) 3,EES,T12.28 2,298, 750,00
40431KAFS 1,662,330.35 [203,975.6E) 1,448,354 B9 1186537 22 261,217 47) 1186 53722 25h20,998 43
HIEIP A6 2,172,325.09 [124,140.35) 1,958,734.74 1952,904.27 [6,879.87) 1,952,904 .87 15617 6857
HIEIPFRA 1.486.451.33 [24.007 58 1,462,443 45 1462, 165,21 [273.24) 1462 165.21 G458 E26 14
HIEIPHS 4264544 [24.922.09) 17,7235 EGEED [14.064.75] 3 EBRED h4.018.22
HIEIPHCO 292342656 - 2,923 426 56 2,224 06638 [39,359.18) 2,284 06638 BETZEET 45
HIEIPHLUD 2,601,7E0.49 [145,208.40) 2,456,452.09 2,4720,019.21 [26.432.88) 2,420,013.21 5932 136,26
HIEIPHZA 7091371 g22,797.01 153, 710.72 153,289.42 17270 153,889.42 180,592 67
HIEIPKHE TRTETE.22 [22,173.52) TaR501.70 TE5,024.25 [10,476.25) TEh,024.85 B9E,502.20
HIEIPL4Z 24 B15,331.86 [2.590,119.02) 22.025,212.84 21612, 784.20 (412428 64) 21612, 734,20 11,7049,148.24
HIEIPLR2 14,244, 717.90 [385,166.07) 13,859,551.83 13,825,336.74 [34,216.09] 13,825,335.74 2,366,287 54
HIEIPMGE 17,253,093.35 (435,416 48] 16,217 £81.89 16,726, 726,35 [90,955.54] 16,726, T26.35 9,264 976 A7
HIBIPELU0 15,032 84426 [509,899.05) 14,522,945.21 14,404 645.24 [118,296.97) 14,404 648,24 8,04E,281.00
HIEIPSCE 157, 306.22 [104,4285.09) g2.870.13 3390645 [48.963.67) 3390646 12867307
HIEIP TR 2,488,737.90 - 2,488,737.90 2,403,295 [85,442.89) 2,403,295 1,423,172.80
HIEIPTP2 1,047 270.97 [44,765.79) 58,105,123 594,511.80 [10%,193.38) £494,511.80 381,712.65
HIEIPWES 2,018,113.10 [221,789.19) 7.796,329.91 7,739,208.28 [57.123.63] 7.739,206.28 4,267,531.76
HIEIP=H1 920,291.74 - 920,291.74 916,297 B9 [3,2394.05] 916,297 69 HAE,437.84
HIBIFZRT 118,106.83 [B7.955.53) 50,151.30 50,150.84 [0.45) 50,150.84 144 552,84
HIEZOAFE 1,701, 738.1 [EE1584.41) 11,040,153.70 1,040,152 68 [0.0Z) 1,040,153 68 E. 26291153
HIE4LAES 17,946,999.15 [161,791.91) 17,785,207.24 16,997 897 .58 [T87,309.68) 16,997,897 58 2,445,856.09
43TI9EAP2 22,961,392 55 [520,456.47] 22, 140,936.08 22,140,936.08 - 22,140,336.08 12,892,201.96
43739EBJS 10,261,824.53 - 10,261,824 53 10,139,859.48 [71,965.05] 10,189,859.48 72T6570.28
437I9EBSE 10,255,269.16 10,255,869, 16 10,210,251.29 [45,617.27) 10,210,251.89 E,35E,210.14
44328ALE6 10,735.78 - 10,785.78 47,220,680 [13,565.18] a7, 22060 91,241.98
450TIKOOZ 2,258,869 68 [21,618.04] 2,237,251 64 1,9549,951.95 [277.299.69) 1,455,951.95 1845,852.93
45254RHY2 37161030 - 3T1610.30 36738043 [3,629.81] 36798049 123,297.15
45254MIG3 1549447 63 [E.571.48) 1,542 87615 153887676 [3,999.39) 1,538 87676 7558028
45254MLJK4 263,296.35 - 263,296.35 24882308 [14,473.19) 248823108 227.2TR45
45254MP3 205,412.04 3E.E24.01 24203705 217 461.32 [24.575.73) 217 461.32 80,537.81
45254RLY0 1.138,070.34 [ENETTN] 112836170 1128,361.70 - 112838170 TEE426.01
452540 HE 29235393 Ehad4. 43 298,938,236 298,704 57 [233.79) 298,704 57 2E9,072.22
45254hK A4 4555638 65 [E5,119.76) 430,448.89 431,215,668 TEE.TT 43121566 32146493
45254MKEDS 4 629,985.41 - 4,629,985 41 4 E2E242.43 [3,742.98) 4,626,242.43 3429, 700.17
45254MKF3 5A07374.72 [4,269.54) 5,303,705.13 5,903,705.18 - 5,403,705.18 4,022,134.93
45254MEER 283,289.05 [174.576.02) 108,713.03 107,138.87 [1.574.16] 107,138.87 E0.GE4.22
45254MKH4 716138836 [10,838.73) 7I61,043.63 7.000,382 48 [150,067.15) 7.000,382 45 4,310,195.34
45254MMNPE 15,300,516.95 [G8.004.25) 15,242 512,73 14,916,899.95 [325,612.75) 14,916,899.98 9,037,984 78
45254MPAS 17.242,032.23 [21,220.96) 17.220,81.27 17,138 650,63 [32,160.64) 17,138 BB0.E3 1,231071.24
45254MPGE 182432679 E8839.48 189316627 1,499 BE1ED [393.504.67) 1,499 66160 TE4,659.56
45254MP LS B 1437263 [G6.958.49) E,086,7E7.82 E,0%1,734.04 [5.033.78) B081,734.04 3,455,846.04
45254 TMET 103,933.71 44 40456 148,338.27 25152 [36.75] 14825152 5815097
45254 TSMYT 5,134,358.75 - 5,134,958.75 4,904,216.59 [230,742.18) 4,304,216.53 2,203,345.32
45254 TTME 7.821643.09 3574, TE48T 11,396,413 96 1,392,853.15 [3,560.81) 1,392,853.15 114,739.03
452570442 108,099.32 [11.836.08) 9616324 96,163.25 0. 96,163.25 7051318
452GTELAZ 707638715 [332.234.94) E,744,152.21 E,379,410.87 [364,741.34) E373,410.87 2,700,786.82
4BEROL4F E21,204.05 [132,988.47) 487,815 58 B7.105.29 [430,710.29) 5710529 1083,035.37
4BEROL4GS 384,064 65 [251.714.72] 132,349.93 97946 [131,370.47) 97346 42, 7R304
4BEROLALIZ 198, 143,26 - 192,143.26 17141793 [2B,725.33) 17141793 166,005 65
4BEEOLICHT 7 169,685.04 [373021.18) E, 796, BE3.06 B, 77609411 [20.569.75) E,FTE094.11 3E22 61551
4BEROLIGHT 17822404 [114.519.62) B3,704.42 B2, 7041 [0.31) B2, 7041 7206500
4BEEOLK WS 28,413,454 36 - 29,413,454 .36 28,030,201.20 [383,253.16) 29,030,201.20 15,624,210.43
4BEROLMEN 411,659,329 2529499 420,129.38 2T T4 [93.041.94] JET T4 236,60 48
4BEEOLRSY 27945932 212 446.65) E7.012 64 17,959.47 [43.052.17) 1795947 126,578.07
4BEROLYVOS 4632344 B2542 51,532,268 3232848 [19,210.40] J232846 44,144 81
4BEROLWIE 4 EE3844.83 [200,285.25] 4,463.569.58 4 362 88T 12 100,672 4] 4362 88712 2.205,089.04
4BEREOLMWOT 508150281 [1,201,715.15) 3,889,787.63 3,884.24471 [5.442.92] 328434471 2,954,382 82
4BEEOLY W3 5,863,601.88 [131,428.11) B T2207aTT 5,391,847.32 [330,226.45) 0,391,847 32 2,803,125.90
4BEROM2.)3 BATE T84 [42070.33) E,330,645.08 E179,227.90 [150,220.18) BI79,827.40 3,707, 71283
4BEEOMEHS 7.E13,450.26 [85,652.21) FEE ¥,336,159.95 [192,638.10) 7,336,159.95 5,136,644 66
4BEEONTRO 2ATRR2AT [38.427.25) 259,285.72 125,824.32 [133,431.40) 12582432 121,149.00
4GEEOMNM44 27035397 1251817 2EZBED4 2R3 GREDAE2 FEEN 2E3EETA2 45E,915.03
A5EEOMCI24 2,708,860.47 [14:3,975.78] 2. 564,884 69 2.543.474.90 [21,408.79] 254347490 213132960
4BEEONRES 72144894 340,163.68 1 ME12 62 1,111,4428.93 [163.63] 1111,448.39 BE1917 32
4BEEOMS30 207852874 [6.877.59] 3,072 65115 3,039,838 61 [32,812.54) 3,039,238 81 1572367 56
4GEEOMTIE 2452,909.04 - 3,452,909.04 3,384,236.00 [E2,612.04] 3,284,296.00 ZE24022 4T
4BER1ZACY 21551,229.32 [T1E.244.00) 20,834,385 32 20,836 618,72 223340 20,836 61872 11,326,676.00
4BERIEALZ 42426422 [41.654.37) 3E82,609.26 T [0.0Z) 38260924 29,062,128
4BEEIEAME [15,929.6E] - [15,929.6E) - 15,929.66 - -

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

4GEEZEA.J2 160,566.12 [31,994.75) 257142 1857142 - 257142 9E,138.02
4EEE4BAET 12557424 [4.872E4] 120,701.60 32.217.23 [28.484.37) 3221723 5917935
4GEE4EAF4 14,296 52 - 4,096 52 15142 [14,745.11) 15142 16,400.25
4BEETEAJO 152, 816.71 110,494 3] 4232108 23.470.58 [18,850.50) 2347058 Ba,7ER.38
4BEETWALE 5, 791497 51 - 5,791,497 51 5,73E172.98 (5332253 073817298 3,396, 49007
4BEETWALCE 1061,712.03 - 1061, 712.03 912,641.26 [149,070.77] 91264126 BAT 1327
4BEETW AT 15,267 62 [BETEEZ] E5A1.00 207304 [4,517.96] 207304 14.552.22
4BEESWAET E17 B2E.02 126.59146 T44,277 48 E89,250.87 [55,026.61) E29,250.87 407,227.90
4E4125ACT 204360269 [451,255.29) 1,598,252.30 1411,234.09 [186,413.21) 141,834,049 1,545,252 80
4E412EEWN B12.hE2 49 160,365.74 E78,928.23 ETE 10461 [B23.62) ETE 104 61 315,144.13
464128804 4 426669731 [304,691.87) 4,121,977 44 4,121,977 45 0.0 412137745 3,228 EE0.50
4EE24TRICS TE3248.4 496,069,223 1,268,417 B4 714,519.49 [544,298.15) T14.519.44 R09,267 BR
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4EE24THES 3 237TE38E49 | & [401,7E0.23] TATEEZEZ0 | % TRAT B84 [418.807.73)| % v.567 81841 4,957 £19.01
4EEZTMBLIA 14,793, 717892 [35,993.12) 14,757, 724.80 14,588,991.60 [168,732.15] 14.582,991.65 9,229.570.00
4EE2TMICSS 10523,089.43 [T24E72EE] 9,798, 41688 9,473,967 4 [324,449.47) 9473967 4 5, 291066.21
4EE2B4AG] E110.02 [3,429.00) 2EIL0Z 484,50 [2,136.52) 48450 100963
4EE2BEAHY 11,232.08 [9,643.85] 2,189.21 207491 [1,281.30) 207491 96144
4EEZIEARD 4207 27698 [122,067.00) 4,124,809.92 338784730 [T3E962.60) 3,387 84730 2h2E, Fh0.00
4EEZIMNALCT B42 43582 - £42.935.82 B1E,494.29 [26,44153) B16,494.29 45E 010,55
4EE2ALIART 39,64 7.40 [5,173.410] 47400 13,880.46 [20.593.54) 1388046 34,24€.00
4EE230G1A10 2021995 44 [38,863.00) 1983132 44 1464 52827 [518,604.17) 1464 52827 EE =
4EE2IEBED 9,013.40 - 9,013,410 1,785.71 [7.257.69] 1,755.71 4 E14ED
4EE2AGBF2 24532 60 [23,878.43)] 10,E54.17 253767 [2.116.60] 2RITAT 3342151
4EE2AT AP 28,239.94 10,415.06 38,ER5.00 15,269,932 [22.785.07) 15,863.92 7729600
4EEIOCALCE 424151615 [239,120.51) 4,002,395 64 2599,205.87 [1,403,189.77) 2.599,205.87 1,434, 450.00
4EEI0K ALY 1,953,216.24 [27 452.89) 1,925,862.25 174064215 [185,220.20) 1,740,642.15 1,416, 26551
BEB2OMFTE 237,961.35 [E3,153.20) 162,807 55 165,207 55 - 168,807 55 23823386
BERI21AWT 921,355.00 [BE7,600.19] 253, 75481 253,754.83 0.0z 253,754.83 281,904 66
eRr2Icov AR3, 42141 439,062.21 998,423 62 TIE,TE3.44 [281,714.18) 716, TEA.44 107, 7R85
B2BZ2ICES 25,395.30 [11,082.15) 14,3132 2,210.30 [12,102.82] 2,210.30 28,920.68
BEB22I0vE [5,775.28] [12,813.42) [21,588.80) EIEZTFT 27.7h2 AT EIERTT 120,038,320
[ S 17,867 814.42 [1,222548.02) 16,645,266.40 16,648,455.09 3,188.69 16,643 ,455.09 25811224
[ =] 24,237.30 [18,781.92) 5,.466.38 54,24 [4.501.14] a64.24 13,268.11
h2hZ2IFEZ 47759 13,051.50 13,529.04 7.T20.86 [5,808.23] 772086 1407247
BERI2IGET 05,878,849 1,810,823 E7.EB4.72 A0.08 [E7 FB99.6E) a0.06 526768
B2B22IGM3 4,216,698.22 [243,581.79) JATINE4S 3ATINEA43 - 3ATINE43 214309471
BERE2IGW 13,735,923 - 13,735.93 - [13,735.93) - -

hehi2IHAg 31,302, 7717 [3,924,129.91) 2737864180 27,376,530.02 [2.111.78] 27,376,530.02 16,220,806.10
heh22IHEE - 871203 271203 1,771.29 [E.940.64] 177133 1685.29
B2BZ21JAR 155,398.14 HEEEEEE 402,076.77 116, 346.84 [285,729.93) 116, 346.84 32786902
hehr2eaLn 204143693 [551,8282.17) 1,159,553 76 1,055,202 54 [104,251.22) 1,065,302 54 105,672.00
h2h229AG5 3,305,832.3 [1,374573.22) 1,831,253.09 1,831,253.09 - 1431,253.09 1452,438.93
hehrz0azd 43342 - 43342 - [493.42) - -

hehi2GALT 7.348.99 - 734899 - [7.948.99] - -

BEn24N BG4 16,012, 25161 [ 15,308,725.84 14,880,734 .38 [427,931.48) 14,580,794.38 5,310,209.38
BeB24YAFD 15,541,201.08 [1,360,381.08) 14,180,920.03 13,987,390.02 [193,530.01) 13,987,390.02 77276408
BE027IA81 E274,777.90 [236,35207) E,038,426.83 5,719,975.04 [315,450.79) 5,719,975.04 3,305,180.21
BENZTAART 16,288,890.63 [1.244,167.03) 15,044,733 60 14,831,783.35 [212,950.25) 14,831,783.35 8,597,83747
BEOZT A A4 718678815 [E14,30160) E571,886 55 B 44380717 [128,079.38) E 44380717 2962 B384
BEOZTEAAE 20,955,333.39 [2.254.332.44) 18,701,000.95 17,758,278.13 [942,722.82) 17, 768,278.13 46601275
BE2TENEER 8,250.00 - 8,250.00 - [5,250.00] - -

BEMALAGE 4,723,808.83 [1877.459.94) 2.846,348.89 153153840 [1.314,750.49) 153159840 145,430.00
hYE4234LE 19, 71156 [11,899.96) T.81LED E,201.40 [1,510.20) E,301.40 32ERR13
BTE433E44 24736684 [EEEEEER 220,708.47 220,T03.46 [0.01) 220,708.46 27283767
ATE433G42 10,652,312 45 [163453.73) 10,458,858.72 10,412,833.49 [FE025.23) 10,412,833.49 5 hEE, 969,49
BTE433H33 BaT2 42222 [392,290.83) 5,380,131.39 BAT2 73354 [7.287.80) B,A72,73359 426242013
AYE43IKGO E1G74.23 403,654.00 1021,228.23 1021,228.23 - 102122823 hdZ 404.20
BTE433MHS 4,264,250.80 (932 638.83) EEREIER 3,738615.28 [REEEEEE]] 373861528 2184.145.84
HYE43IRLZ 1664814 22 1,198 602,89 2B 4231 25467 [451,876.40) 23154E T A34,300.00
BTE4335EY 1,210,379.66 77455436 1,989,534.02 186857237 [131,361.65) 185857237 354,640.00
TE43MWER 2,716,809.47 [27.28163) 268952704 R [0.01] 2,689.527.83 2,741425.34
BYE43BCYA T2INZE.64 [4537.22) TIE489.42 E54,247.18 [B2.242.24) E54,247.18 443,734 43
hTE43ALA0 945 496 45 [B2.062.60) 863,433.85 014778 [93,286.07) TT047.78 BE1,1849.50
BTE43LMPE 2,789,386 65 [231,738567) 2.567.648.08 1933,072.89 [564,575.19) 1,993,072.89 A50,090.30
nrE444.801 - (] [TT9.65] [FTa.62) 0.03 [TTA62] -

529923082 12413259 [54.60) 12412799 124.127.89 [0.10] 12412789 112,199.46
BAnz00AAS 268,104 69 (17 427.80) 24067689 241,216.22 H38.33 24121622 2658,055.41
BAN20UHFP2 1,052 53018 [38,769.78) 1,013, 760.40 1.013,918.12 1772 1.013,918.12 1.851,002.30
FENEFLT 3,985,031.58 179,447 56] 3,800, 544.02 3,709,553.73 [96,084.23) 3,709,589.74 1,856, 736,00
BAn20uUTLY 120166136 250,222 BE) 1,061,438.70 105143871 0.m 1.051438.71 BES,E0148
BA020UKMO 955,984 54 [603,824.31) 485,160.23 3E7,980.13 [147.120.10) EERETINE 34304394
RanxzaE: 374387 ER [1.410.69) ERFEEECET 28393822 [29.038.74) 28393822 240,738.19
BA0Z3WAGE 95,554 26 [20,280.06) Th274.20 3200047 [43.273.73) 3200047 100,682 69
Ranz4EAD9 3325,72545 335633492 3,BE1,359.37 2,550,410.90 [1.110,948.47) 2,550,410.90 2E2E03247
Banz4laBT 2032 01376 [1.128.09) 203089167 1,744,959.3 (285,932 36) 1,744,953.31 1.452,947.00
BAN24w AR 44100212 [18,363.15) 42283894 42263940 046 42283940 30,98159
EIT42HALT 298,279.95 [F2.439) 28,207 46 28,212 42 496 2a.2242 2E,283.97
E1742HRFO 144,755.20 48,244 69) 96,510 51 12,607 R [83.902.96) 12607 65 257055
EIT43B.AEA L [6,384.35) 340,219.38 86EA72.03 [B3,.247.35) 85697203 EREE81AT
EI749BAFPS 2417.08 12382 80) 1,034 48 TRAET [244.21) TEAET 219223
EITGOFAED BE0,06E.92 31,010.93 A077 73960263 [171,469.28) EEEE a04,449.35
ETFEOMAET 115,928 62 - 115,988 62 106,284.19 [9,604.43] 106,284.19 44207
[HEERI=E 129052275 [5,100.27] 1,285,422 42 1163264 .E7 [121,557.81) 1163 264 67 1,071,234.30
EI7EI A 28, 7EV.09 19,560.54 B8,327 63 24.576.78 [33,751.85) 24 57678 47,181.32
EITB2EAER 476,962 44 [46,120.08) 430,542.32 3E06ED 44 [100,124.94)] 33066344 24E,9273.28
EITRIKABRZ 559,208.71 [774.82) B6E,433.89 509,549.80 [48.854.09) 509.549.80 515,564,928
EITRIVAGT - 2 TEE4R 2. TEE 42 1,269.52 [1,296.95] 136952 2.887.04
EITERALE2 4450696 [442.13) 449,064.83 45,196.99 [3867.84] 45,196.99 38,362,248
EITGEFAER 7344 [10,214.21) 2732013 13,795,320 [12.524.83) 13,795,230 10,762.28
EITRTMAEY 3,913 56113 [535,075.75] 307848638 2414 462,28 [EE4,017.10) 2414 46828 242278088
E131GRAH 2,201,640.30 - 2,201,640.30 13396TE R [EE1,963.64) 1,339,676 EE 1614,202.59
E131ERAZS 1122977 148,828.39 [ 111,861.95 [48,796.21) 111,861.95 33803105
E1915REER 9,308,158 67 [E25,206.12) 8,682,362.60 2,387, 7e0.049 [294.592 48] 8,387 70,049 4 98E, 89617
E191EREZS 1,409,159.00 [272420.17) 1,136,738.83 1057232 52 [73.506.31) 1,067 23252 ER0, 22610
E2ET2RACH 3,258,817.85 [22.290.34) 3,236,927 51 2529,37110 [TO7,556.41) 2528,271.10 2,030,692.08
E3BT28AF2 18,561.91 - 1856191 - [12561.91) - -

E4352VLHZ 2EIZETL BEZ.201.90 ERIEREET] 3115, 372E0 [0.01) 3537260 2,292, 24057
E4352VPICY 4312392 B.24288 48,366.80 1353807 [34.828.73) 1353807 1281260
432V RIRE 9,931486.08 [168,524.05] 9,762 962.03 TETIIIRET [2,083,763.36) TETA 19267 E512,578.40
EBIDEF AES 14,263 605,35 [22,735.08) 14,240,870.29 13,367 63180 [B73,238.49) 13,367 B31.80 8262 77306
EBIDEF AGT 1,190,670.00 3037004 1,221,040.04 383,807.29 [B27,232.75)] 383,807.29 B47 67034
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Himgiheed s Amortized Cost
CLZIE before Cumulative [ Projected Cash Fecognized Amortized Cost Fait Walie
Cumulative Adjustment Flomw aTTl after OTTI
. aTTl
Adjustment

EBRIBVEND 3 105836405 | & EERT 1L0E287372 | § 1,022,015.63 [40,958.19] 102201553 EREET150
EBRIEVLOA - 4348442 43,484 42 15,9104 [27,574.01] 15,910.41 THATIOZ
EBRIEVPES - 20,060.27 20,060.27 226098 [17,199.29) 286098 15,500.08
EBGIEVAH2 B2EE 429,36 1.539,821.26 780626062 E,02E,102.40 [1720,142.22) B 08E,102.40 5,004 BEE 16
[T 3,718,965.94 [45,152.89) 3E73813.08 271891442 954,898 63) 271891442 2 088,268,183
[ AErE [82.52] 84,0120 04, 728.68 18,77 7.81 [68,950.87) 15,777.81 [FEEEEE
[ 2,895,364 92 [14,580.71) 3,880,784 21 2,929,246 58 891537 £3) 2,989,246 58 2,305,132 59
EBRITEAGE 136,801.47 27,7132 163,520.79 EE, 29017 [97.230.62) BE,290.17 186,5227.55
EBRIBOAAS 5,312,827.99 [7h5452.40) 4,557, 37659 3,7h8,835.27 [798.540.32) 3,758,836.27 27435174
EEAETWOES 0A47 70472 [1,907 B9E.14) 3,940,008 55 2,E26,510.75 [1.314.497.83) 2EEREINTE 1,321,874.29
EEA224AFE 37718451 [320,129.01) 57.055.50 19,285.80 [37.769.70) 19,285.80 BB, 02650
EEIEIMCAS 2912218477 [24,362.21) 28,097,822 86 2EOTTATOAT [1,020,252.29) 28,077 47017 19,464,924 E0
E2IE3NCDE 3010524 .84 - 3,010,524 .84 2886447 36 [124,077 48] 2886447 36 1,195 500.00
EEIRIMCUS NE02,342. 75 - 1,502,942, 75 11,278,190.80 [224,751.95) 1,278,190.20 E,772,459497
EE323MOTT 127120577 [59E,T96.33] 10,374,409.44 10,376, 195,82 1,786,328 10,376,196.52 BEETET2.20
EE3E3MOWO 3,597,142.89 1,966,825.58 5.563,968.47 5563,968.48 0. 5.563,968.48 1,438,805.68
E2402CALCE 112357054 - 1,129,570 54 404,070.42 [225,500.08) a04,070.48 475,975.69
E31Z1POED 4E65,476.34 [30,222.15) 435,254,106 37127034 [B3.9583.82) 37127034 36263976
EA1ZIPDOIAS A78.111.40 [12463.44) 965, E47 96 TELEED.20 [2073,984.76) TELEEZ.20 EEE,172.00
TONEIFHY2 1,768, TE3.27 2,237,789.96 4,006,553.23 4,006,553.22 [0.01) 4,006 553,22 TA1,420.34
434208z 529,251.03 2,700,000.00 9,229,251.03 9,229,251.03 - 9,228,251.03 5,297 530.049
T431avAB2 10,652 302 68 [993,121.20) 9,659,181.48 9,313,276.32 [345,305.18) 9,313,276.32 7.593,689.89
T422MAET 9,EET 12857 417542812 13,862 BEE B9 13,005,303.38 [E57,263.31) 13,005,303.38 7h43,029E64
T4322MACH 2,092,990 54 [29,002.72) 1,801,387 82 1,711,344 .62 [30,643.20) 1,711,344 B2 1,034,273.47
T4323FA.J2 1567145 286336 4,424.80 1,EE0.00 [2.764.80] 1,BE0.00 1,630.90
T4323FAKS [391.02) J2TEE [E3.40] 12463 183.03 12463 12717
T4323FALT 1971491 - 187191 - [1,371.91) - -

T432402B7 14,266, 741.14 [505,253.85) 13,761,487.29 13569,897.78 [191,589.51) 13,569,897.78 12,126,297.16
743245807 1476,243.05 E59,240.36 2,085,423.91 37E 10228 [1,709,381.03) 376, 108,88 E15,410.40
T4324% AHE 2E,357.81 255.91 2781372 18,269.99 [9,543.73] 18,269.99 17,436.02
427w AME 22873011 71,175.490 299,906.01 29967424 [23117) 29967484 37454591
T4IZTHAMS 428,321.08 48209288 A10,413.96 321,810,850 [538,503.48) 32131050 BE5ETE.07
T4I5IPBT4 392204169 2,299,99133 E,222.033.02 219,225 65 [2.807.37] E.219,225 65 2 E01,017 18
T435IPBEYA 294, 71417 B0E,127 46 1.400,84.63 1,400,234.30 [B07.33) 1,400,234.30 451,894.24
THIGACT 27542 F26.82 [1593,933.88) 26,948,292 94 20, 436,827.09 [511,465.85) 26,436,827.09 13,131,451.01
TEI4HADS 26,156,641.02 [2.290,774.73) 23,865,866.29 23.209,136.24 [E5E,ET0.05) 23,208,196.24 12,420,778.06
TEI4HAKS 4,345,090.29 1,332, 818,60 5.E7T.A08.89 5157537 40 [490,371.49) 5,157 537 40 1,375,305 50
TEI4MAAZ 17.613,327.37 [271.141.83) 17,348,195.54 13,233122.08 [4.115,063.49) 13,233022.08 11,043,303.55
THI4MABD 4,294 512 62 1,986,378.35 E,280,891.03 4 812,858 48 [1468,032 55) 481285848 263932022
TEIBEHACE 1632 68148 [BE.097.69) 1,626,583.79 1,408, 146.55 [220,436.94) 1,406,146.85 380,224.93
TE40GK AG3 T2.207.00 [33.520.60) 38,EBE.50 16,425.07 [22,261.43) 1642507 82.594.00
TE40EALES %,395403.76 [12,039.39) 8,783,364 .37 2534,745.54 [243,618.83) 2,534,74554 £,4048,137.82
TRATOJALD 5351283 58,314,165 111,826.98 E1163.35 [G0,6E3ES) E1163.35 9248225
TRATIEAK?Z 267.595.69 [43.454.93) 214,140.76 101,423.40 [112,711.38) 101,423.40 2E5538.27
EEEEIEE] 395,180.18 2ETER0AT EZ2 40055 EZZ 400.56 0.0 EZ2 40056 207 422 66
TENNGGEZ B213.713.75 [73B38.66) £,140,075.09 E,140,075.09 - £,140,075.09 4,333,180.01
TENIGGTO 236963097 [225,631.40) 214393957 2144 577.08 E3T 51 2144 5TT.08 1,865,499.55
TENNGJ35 3997 11298 [TE.580.43) 3,920,532 55 332053257 0.0z 332053257 342104245
TENDGTLS 1662 86126 [TA.E16.47] 1,453,244 79 1453,244.80 0.0 1,453,244 .80 167447215
TENNGZ07 8,594 65644 [93,127.26] 8.501529.18 £501,529.19 0. 250152913 7.490,061.37
TENNGZRE 307364249 [28.507.28) 3,045,135.21 3,045,637.00 B01.73 3,045, 637.00 2, TEEATR.AY
TENOIH4ME 385, 265.68 [3107.15) 348215853 33409327 [58.059.26) 33409327 213,930.43
TENNH40A 06348710 [86,555.64] 47693346 47, 939,06 B.E0 47693906 G458, 70017
TENIHECS 1.054,092.13 [435,732.14) B12,359.99 1457284 [30%,781.15) 31457284 230,605.76
TENOHEOY 30,845.E7 - 30,545.67 TEILTY [23.233.93) TEIT 223078
TENIHEXE §,323,06155 2,313,000.108 8.126,061.71 2,135, 654.13 [407.58) 2,135,654.13 5,455,081.97
TENIHE"4 703,854 76 E25,167.79 1,329,012 .55 132892364 [58.91) 1,328,923 64 E3E 45627
TENDW 4.2 2457512 113847 2571259 49,2811 (16,432 40) 9,28119 11,360.80
TENDWEMNZ 2.ra47e203 TT4E36.30 3,054,018.33 3,058,018.34 0.0 3,058,018.34 915,960.00
TEMIEFRAG 13,209,885.72 - 13,209,885.72 12,298.474.43 (913, 411.29) 12,296,474.43 243891489
TEIIBFEE ba,397.92 [29,610.73] 28,7871 E8717E [21,915.43) EATLTE 3E,261.08
TEMIZKLN 9,725,160.09 - 9,725,180.09 2,94E,793.13 [E78,266.98) 2,846,793.13 §,189,8982.97
TEIELAY B3, TE6.1 3EEAT R4 90,433.75 40,493 51 [0.24] 40,493 51 BE 16222
EEERE 13.189,053.72 [E94,418.44] 1247463528 12,175.403.88 [299,231.40) 12,175 402.88 7067 26387
FEERNE] TO7,298.45 [B5,944.35) E41,354.10 E21028.28 [20,326.82) E21028.28 309,507.20
TENIERMZ 28,912, 638.87 [2,753,099.13) 2E,165,539.74 25,E98,080.79 [4E7.478.95) 25,698,080.79 13,624,706.80
TEIEWES 204.00 - 204.00 - [204.00) - -

TEMIEWPA 18,7649,710.39 [1,200,307.10) 17,662,803.29 15,643,047 44 [1,919,755.85) 15,649,047 44 10,974,279.58
EETEE 384284 436640 8,209.24 131966 [E.589.58) 131966 2.850.76
TENZE4MA 290624724 [1EE,74E.10) 2,738,501.14 2,639,86162 [99,639.51) 2,B39,86163 1,70€.130.19
TEIZBE4R 156356299 JET.B940E 188115715 1,878,001.27 [EREEET 187800127 1468,690.76
TENZEKEE 29.6E8.14 103112 30,699.26 11,935.79 [18,713.47] 11,985.79 14,717.40
TENZELZ] E458,509.15 2,206, 347.72 2,904,256 28 2.904,256.89 0.0 2,904,256.89 1,032,360 44
TENZEMEE EZBEB1E2 [11.547.30] A0,984.22 24,080.01 [26,904.21) 24,080.0 19,586.20
FEETI=AE] 1,991,052.20 [27E,091.76) 1,714,966 44 1,388 6403 [326,325.63) 138864081 E0Z03.78
TEI4GAL] 93,832 60 [7.899.85) 86,932.72 72156 [85,211.08] TZ1EE 497956
TEI422BF4 174,247.20 1,825,052.70 2,000,000.00 2,000,000.00 - 2,000,000.00 999,258.10
TE402TADS ERE2ET.A 53173209 1,190,000.00 1,130,000.00 - 1,190,000.00 46435704
TAG43AFYE 2,580,012 65 - 2.580,012 65 228453450 [295,478.07) 2,284,524 52 242703827
Ta54345M0 290,902.06 115,910,059 40E,212.15 40527150 [1446.E5] 40537150 2E2 BEE. 48
Tan4aaY A1 22460279 1,044 ,459.34 18E9,062.13 18680715 [1,044.92) 1,862,017.15 TAE.099.16
Ta54345BE9 28,499.74 215,284.78 243,784 52 244, 217.00 H32.48 244, 217.00 98,140.79
2055E4RME 2956,499.58 TIEE4407 3,695,043 65 3,595,043 6 0.0 3,695,042 66 2089,243.82
20EETEALCE 10,329,035, 158,247 B4) 10,170,688.17 E248,378.81 [3,322,309.36) B248,372.81 3, 57E, 156,00
SIITTEALZ 365,927 50 - 355,927 .50 254,115.01 [96,212.49) 208,150 197,339,328
S13TREAAI hA47 746,73 [48.743.39) 5, 799,002.34 527491891 [524.083.43) §,274,9182.91 3,867 11738
S13TIEAAD 738205 66 [9,289.36) TEA51E.20 EE9,402.90 [40,112.40) E29,402.90 nahBET B2
2174404804 52109200 [372.715.11) 158,376.89 4213790 [116,238.99) 42,1370 42663411
21744F JH1 37316399 [24,840.39) 348,323.60 34858543 261.83 34858543 19305198
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CLZIE before Cumulative [ Projected Cash Fecognized Amortized Cost Fait Walie
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A2922FTJT 3 183324440 | % [43.499.34)| % 1,783.74506 | % 178613852 | # [2TEOE54)| % 175613852 | & 1,176, E90.E1
A2A22FWE 2387 BEE [346,606.29) 1,980,957 52 187306299 [107,294.53) 1,873,062.99 1192 605,33
A2922F WS 518364259 - 5183,643.59 510157058 [22,073.01) 510157058 271387521
A2A22FEFR 11,146, 212,55 [41,378.71) 11,104,834 24 11,104,234.24 - 1,104,834 .24 7,900,401.28
42925CEET BEIIT2A3 [24538.49) [ E BE0G277 .92 [1,356.12) B.h05,277 .92 321301292
R 021292 [922.61) 07,296,232 h0,378.73 [7.017.549] A0,37272 3870745
929265 AEE 3,786,053.39 144,000.25 3,930,053.64 3107,030.73 [823,022.91) 300703073 2,680,808.31
A2ATTVANT 2,719,007 55 414,120,932 313312848 286805948 [265,079.00] 226205948 94,1724
929TRELAZ 1,890,306 44 - 1,890,306 44 1,656, 110,40 [234,196.04] 1,656, 110,40 148226315
A3IEICAFE 71517615 71517615 EYE,140.20 [39,035.85) EYE,140.20 EEE 650,13
939336329 EZ7 47462 - E2T 47462 B29,631.30 [97.843.32) B29,631.30 489,247 6T
ERERETLAT 208623708 [2639,112.39) 2217124 69 2,293 6EE.9E [23457.73) 2,293 BEE 9K 1B22ER9.77
939336PT4 391,940,068 [122,328.61) 2E9,611.45 2E8,620.10 265 2E9,620.10 210,258.96
9393361135 197046237 [TE525.93) 1,893,926 44 1893,973.36 4292 1,093,973.36 1,738,382.89
42934FHCA 12,194 405.07 [1.040,6581.95) 1152, 7231 1,079,857 .85 [73.865.26) 11,079,867 85 E594,274 54
A2934FHED 125,978 62 [29,206.95) 36, 1T1ET 2E,IT1EE [0.01) IEIT1EE 150,362.22
92934FHLA 11336 [7E1.93] [E48.57) ENERES 102771 27914 1,287.75
A2934F JOE 23,928,084.11 [2.524,843.98] 21,403,240,123 211296643 [290,273.70) 21112 96642 1,840,531
42934F IS 320,639.91 384,301.34 70494125 30953778 [395,403.47) 30953778 E19.871.43
42934 K 8B40 2TTa42292 [37.957.41) 2,74,465.52 2,366,617.00 [375.848.52) 23E5,617.00 2,147 55947
439358RE2 B3E,344.76 3221853 2E0,500.07 77295 46 [E1,604.61) 77889546 T2, TRET
2935GAJ2 204,224,700 [20,342.21) 184,475.89 184,475.85 [0.04] 124,475.85 400,667 47
42935LAGE 36264270 195 52997 h48,072.72 38055036 [167B22.36) 380,550.36 26E,2585.23
2935w APY NN [1,009.22] 272494 BhaTE [2.166.16] BRRTE THE2
2935w ALY 21383 - 213,83 - [213.83) - -
29361404 344 46475 HEAER 42111567 15, 79616 [40%,319.51) 15, 796,16 15864185
341034202 267,29351 [24,240.51) 173,053.00 17305200 - 17305300 225,090,230
4157460 T, 240,873.94 [1,616,0:39.00) 5,724,834 94 5,222, 70000 [G02,134.94] 5,222, 700,00 460,000.00
J49TEVAF2 18,0275 12,699.04 F,E02.79 1852882 [12.073.97] 1852882 24,886 44
A43z0M B Bl r01.22 - 51,7022 - [61,701.22] - -
94921PAGE 202 955 26 1,280,654 45 208361032 1,993,300.87 [90,309.45) 1,993,300.87 3EEEIZ.09
343810 AHE 1.188,386.23 [3,379.86) 1,185,005.37 1,185,008.37 - 1,185,005.37 1672520
94983CAJE 22,596, 075,06 [3.685.65] 22,592,38951 22.592,389.52 0.0 22,592,38952 19,042,096.00
34983TAED 13,778,284.20 [9,809.29) 13,762 5749 13, 7R 64754 TEER 13,768,647 54 11,231,147.08
349830 AC9 10,612,691.73 (1,034,464 14) 9.519,227 59 4528 589.05 9,331.46 9,528 869.05 7.233,386.04
3498518565 19.506,208.93 [924,268.23) 15,682,438.70 12,456,891.56 [126,547.14] 1%,456,291.56 12,376,584.08
984582004 E,248,07E.ES [378,282.85) 5869,792.83 4 7ET 458.80 [1.102,335.03) 4,767 488.50 427218196
=R 10257332 [33,344.79) E3,234.52 1642516 [G2.809.37) 1642516 100,679.29
[ 202223845 [&18,132 51) 1,504,055.94 123799381 [2BE,062.13) 123799381 1,441,266.57
L2E420mnT 1,956,398.74 [1,294,652.03) BELT46.71 BET0ITE4 226,290.92 BET 037 64 24850240
MN2ET4a0ET 724885024 [345633.23) 4,703,217.01 B O52ET240 3449,356.39 BO52ET240 1,053,648.00

Totals $ 295344265902 | $#  (0ES553,708.32) $ 284658895070 [ $ 270094526443 | £ [M45640,716.27)| & 2,700,948264.43 | # 169240963954
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STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

GENERAL INTERROGATORIES

PART 1 - COMMON INTERROGATORIES

GENERAL

Did the reporting entity experience any material transactions requiring the filing of Disclosure of Material Transactions with the State of
Domicile, as required by the Model Act?

If yes, has the report been filed with the domiciliary state?

Has any change been made during the year of this statement in the charter, by-laws, articles of incorporation, or deed of settlement of the
reporting entity?

If yes, date of change:

Have there been any substantial changes in the organizational chart since the prior quarter end?
If yes, complete the Schedule Y - Part 1 - organizational chart.

Has the reporting entity been a party to a merger or consolidation during the period covered by this statement?

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

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

If the reporting entity is subject to a management agreement, including third-party administrator(s), managing general agent(s), attorney-
in-fact, or similar agreement, have there been any significant changes regarding the terms of the agreement or principals involved? __._._.. Yes [
If yes, attach an explanation.

State as of what date the latest financial examination of the reporting entity was made or is being made.

Yes[ ] No[X]
Yes[ ] No[ ]
Yes [ ] No[X]
Yes [ ] No[X]
Yes[ ] No[X]

I No[X] NAT

12/31/2009

State the as of date that the latest financial examination report became available from either the state of domicile or the reporting entity. This
date should be the date of the examined balance sheet and not the date the report was completed or released.

12/31/2009

State as of what date the latest financial examination report became available to other states or the public from either the state of domicile or
the reporting entity. This is the release date or completion date of the examination report and not the date of the examination (balance sheet
date).

04/01/2011

By what department or departments?
Commonwealth of Massachusetts Division of Insurance

Have all financial statement adjustments within the latest financial examination report been accounted for in a subsequent financial
statement filed with Departments? Yes [

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

Has this reporting entity had any Certificates of Authority, licenses or registrations (including corporate registration, if applicable) suspended or
revoked by any governmental entity during the reporting period?

If yes, give full information:

Is the company a subsidiary of a bank holding company regulated by the Federal Reserve Board?

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

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

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

1 No [

Yes [

Yes [

1 NATX]

1 NA

1 No[X]

1 No[X]

Yes [ X] No[ ]

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

The MassMutual Trust Company, FSB Enfield, CT YES.

Centennial Asset Management Corporation Centennial, CO YES |
MWL Distributors, LLC Springfield, MA YES...
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, Inc. Boston, MA YES..._|




STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

relationships;

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

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

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

9.11 If the response to 9.1 is No, please explain:

9.2 Has the code of ethics for senior managers been amended?
9.21 If the response to 9.2 is Yes, provide information related to amendment(s).

The Code of Conduct was revised in January 2011. The revisions in the Code are not material in nature. The revisions clarify or heighten

awareness of certain information already incorporated in the Code.
9.3 Have any provisions of the code of ethics been waived for any of the specified officers?

9.31

Yes [ X] No[ ]

Yes [ X] No[ ]

Yes[ ] No[X]

Yes [ X] No[ ]
0

If the response to 9.3 is Yes, provide the nature of any waiver(s).
FINANCIAL
10.1  Does the reporting entity report any amounts due from parent, subsidiaries or affiliates on Page 2 of this statement?
10.2 If yes, indicate any amounts receivable from parent included in the Page 2 amount:
INVESTMENT

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

use by another person? (Exclude securities under securities lending agreements.)
11.2 If yes, give full and complete information relating thereto:

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

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

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

$

$.

Yes [ X] No[ ]

,,,,,,,,,,,,,,,,,, 1,665,355,536

14.2 If yes, please complete the following:

14.21 Bonds

14.22 Preferred Stock

14.23 Common Stock

14.24 Short-Term Investments

14.25 Mortgage Loans on Real Estate

14.26 All Other

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

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

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

& h P PP PO PP

1
Prior Year-End
Book/Adjusted
Carrying Value

Yes [ X] No[ ]

2
Current Quarter
Book/Adjusted
Carrying Value

4,996,695, 457

,,,,,,,,,,,,,, 5,330,307,584

-.3,492,238,904

......4,046,529,563

...3,237,031,291
11,725,965,652

,,,,,,,,,,, 3,508,320,672
12,885,157,819

$
$
$
$
$
$
$
$

15.2 If yes, has a comprehensive description of the hedging program been made available to the domiciliary state?

If no, attach a description with this statement.

8.1

Yes [ X] No[ ]
Yes [ X] No[ ]



16.2

16.3
16.4

16.5

171
17.2

STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

GENERAL INTERROGATORIES

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

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

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

Yes [ X] No[ ]

1
Name of Custodian(s)

2
Custodian Address

Citibank, N.A.

333 West 34th Street, New York, NY 10001

location and a complete explanation:

For all agreements that do not comply with the requirements of the NAIC Financial Condition Examiners Handbook, provide the name,

[ 1 No[X]

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

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

1 2 3
Central Registration Depository Name(s) Address
#106006 Babson Capital Management, LLC . ... 1500 Main Street, Springfield, MA 01115 |

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

If no, list exceptions:

At 6/30/2011, 60 issues for 47 issuers did not meet the filing requirements of the Purposes and Procedures Manual.
The majority of these issues currently lack one or more of the following: Valid cusip/PPN, audited financials and/or

executed legal documentation.

Exceptions totaled $17,947,261 or 0.032% of all assets.

8.2

Yes [ ] No[X]



STATEMENT AS OF JUNE 30, 2011 OF THE

Reverse Repurchase Agreements - MM
**Schedule for Q2 2011 General Interrogatory 11.2

Transaction #1
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value

(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

Transaction #2
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value

(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

Reverse Repurchase Agreement General Interrogatories 06-30-11 MM.xIs

N/A Rolling Transaction

N/A not returned yet

US Treasury #912828LL2
US Treasury #912828HH6
US Treasury #912828KD1
Bank of Montreal

Bank of Montreal
115 South Lasalle Street

Chicago, IL 60603

N/A Rolling Transaction

N/A not returned yet

US Treasury #912828PX2

Massachusetts Mutual Life Insurance Company

6/9/2011
7/5/2011

54,696,177

54,692,500

60,504,610

6/8/2011
7/5/2011

45,638,599

45,635,100

45,469,275

Cash Collateral # CASH957#8

Hsbc Securities Inc.
HSBC Securities, Inc.

452 5th Avenue
New York, NY 10018

8.2.1

Page 1



STATEMENT AS OF JUNE 30, 2011 OF THE

Reverse Repurchase Agreements - MM
**Schedule for Q2 2011 General Interrogatory 11.2

Transaction #3
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value

(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

Transaction #4
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value

(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

Reverse Repurchase Agreement General Interrogatories 06-30-11 MM.xls

N/A Rolling Transaction

N/A not returned yet

US Treasury # 912828MP2

Deutsche Bank Securities
Deutsche Bank, AG
60 Wall Street

34th Floor
New York, NY 10005

N/A Rolling Transaction

N/A not returned yet

US Treasury # 912803BJ1

Bank of Montreal

Bank of Montreal
115 South LaSalle Street
Chicago, IL 60603

8.2.2

Massachusetts Mutual Life Insurance Company

6/7/2011
7/6/2011

157,416,592
12,592
12.00%

N/A

157,404,000

157,568,818

6/9/2011
7/5/2011

54,378,655

54,375,000

52,078,478

Page 2



STATEMENT AS OF JUNE 30, 2011 OF THE

Reverse Repurchase Agreements - MM
**Schedule for Q2 2011 General Interrogatory 11.2

Transaction #5
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value

(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

Transaction #6
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value
(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

Reverse Repurchase Agreement General Interrogatories 06-30-11 MM.xls

N/A Rolling Transaction

N/A not returned yet

US Treasury #912833KY5
US Treasury #912810PX0
Bank of Montreal
Bank of Montreal

115 South LaSalle Street
Chicago, IL 60603

N/A Rolling Transaction

N/A not returned yet

US Treasury #912803BJ1
Deutsche Bank Securities
Deutsche Bank, AG
Collateral Management

60 Wall Street 34th Floor
New York, NY 10005

8.2.3

Massachusetts Mutual Life Insurance Company

6/9/2011
7/5/2011

106,257,142

106,250,000

108,406,072

6/15/2011
7/15/2011

129,528,483

129,521,000

127,912,050

Page 3



STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

Reverse Repurchase Agreements - MM
**Schedule for Q2 2011 General Interrogatory 11.2

Transaction #7
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value
(7) Form of collateral:
(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

Reverse Repurchase Agreement General Interrogatories 06-30-11 MM.xls

N/A Rolling Transaction

N/A not returned yet

US Treasury #912803BJ1
Bank of Montreal
Bank of Montreal

115 South LaSalle Street
Chicago, IL 60603

8.2.4

6/9/2011
7/5/2011

163,135,966

163,125,000

156,235,433

Page 4



STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

Reverse Repurchase Agreements - MM
**Schedule for Q2 2011 General Interrogatory 11.2

Transaction #8
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value

(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

Transaction #9
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value

(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

6/10/2011
7/13/2011
159,621,828
15,828
17.00%
N/A
159,606,000
N/A Rolling Transaction
N/A not returned yet
158,331,952
Cash Collateral CASH849#0
US Treasury #912803BH5
Barclays Capital Inc.
Barclays Capital Inc.
745 Seventh Avenue
New York, NY 10019
Barclays Capital Inc.
6/2/2011
7/5/2011
122,935,893
10,893
11.00%
N/A
122,925,000
N/A Rolling Transaction
N/A not returned yet
119,351,616

US Treasury - cusip #912810PT9

Bank of Montreal

Bank of Montreal
115 South LaSalle Street
Chicago, IL 60603

Reverse Repurchase Agreement General Interrogatories 06-30-11 MM.xIs

8.2.5

Page 5



STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

Reverse Repurchase Agreements - MM
**Schedule for Q2 2011 General Interrogatory 11.2

Transaction #10
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value

(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

Transaction #11
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value

(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

Reverse Repurchase Agreement General Interrogatories 06-30-11 MM.xls

6/9/2011
7/5/2011

367,862,227
24,727
11.00%

N/A

367,837,500

N/A Rolling Transaction

N/A not returned yet

356,496,984

US Treasury - cusip #912810PX0

Bank of Montreal
Bank of Montreal

115 South Lasalle Street
Chicago, IL 60603

6/9/2011
7/5/2011

109,132,336

109,125,000

N/A Rolling Transaction

N/A not returned yet

107,661,463

US Treasury - cusip #912828LJ7

Bank of Montreal
Bank of Montreal

115 South Lasalle Street
Chicago, IL 60603

8.2.6

Page 6



STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

Reverse Repurchase Agreements - MM
**Schedule for Q2 2011 General Interrogatory 11.2

Transaction #12
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value

(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

Transaction #13
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value

(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

6/15/2011
7/15/2011

62,263,321

62,260,000

N/A Rolling Transaction

N/A not returned yet

62,224,202

US Treasury - cusip #912828MA5

Deutsche Bank Securities
Deutsche Bank, AG
Collateral Management

60 Wall Street 34th Floor
New York, NY 10005

6/15/2011
7/15/2011

65,978,519

65,975,000

N/A Rolling Transaction

N/A not returned yet

66,536,168

US Treasury - cusip #912828PX2

Deutsche Bank Securities

Deutsche Bank, AG
Collateral Management
60 Wall Street 34th Floor
New York, NY 10005

Reverse Repurchase Agreement General Interrogatories 06-30-11 MM.xls

8.2.7

Page 7



STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

Reverse Repurchase Agreements - MM
**Schedule for Q2 2011 General Interrogatory 11.2

Transaction #14
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value

(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

Transaction #15
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value

(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

6/15/2011
7/15/2011

373,332,910

373,313,000

N/A Rolling Transaction

N/A not returned yet

372,179,988
Cash Collateral # CASH945#3
US Treasury - cusip #912810PU6
Deutsche Bank Securities
Deutsche Bank, AG
Collateral Management

60 Wall Street 34th Floor
New York, NY 10005

6/15/2011
7/15/2011

84,970,532

84,966,000

N/A Rolling Transaction

N/A not returned yet

85,303,394

US Treasury - cusip #912810PT9

Deutsche Bank Securities

Deutsche Bank, AG
Collateral Management
60 Wall Street 34th Floor
New York, NY 10005

Reverse Repurchase Agreement General Interrogatories 06-30-11 MM.xls

8.2.8

Page 8



STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

Reverse Repurchase Agreements - MM
**Schedule for Q2 2011 General Interrogatory 11.2

Transaction #16
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value

(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

Transaction #17
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value

(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

6/6/2011
7/6/2011

128,439,702
10,702
12.00%

N/A

128,429,000

N/A Rolling Transaction

N/A not returned yet

128,239,255

Cash Collateral # CASH833#8
US Treasury - cusip #912810PX0

Goldman, Sachs & Co
Goldman, Sachs & Co.
200 West Street

29th Floor
New York, NY 10282

6/2/2011
7/5/2011

132,302,919
14,919
14.00%

N/A

132,288,000

N/A Rolling Transaction

N/A not returned yet

136,953,480

Cash Collateral # CASH957#8
US Treasury #912810FTO

Hsbc Securities Inc.
HSBC Securities, Inc.

452 5th Avenue
New York, NY 10018

Reverse Repurchase Agreement General Interrogatories 06-30-11 MM.xls

8.2.9

Page 9



STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

Reverse Repurchase Agreements - MM
**Schedule for Q2 2011 General Interrogatory 11.2

Transaction #18
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value

(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

Transaction #19
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value
(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

Reverse Repurchase Agreement General Interrogatories 06-30-11 MM.xls

6/8/2011
7/5/2011
278,507,351
21,351
12.00%
N/A
278,486,000
N/A Rolling Transaction
N/A not returned yet
275,071,052
US Treasury #912828LJ7
Hsbc Securities Inc.
HSBC Securities, Inc.
452 5th Avenue
New York, NY 10018
6/8/2011
7/5/2011
241,098,483
18,483
12.00%
N/A
241,080,000
N/A Rolling Transaction
N/A not returned yet
237,769,715

US Treasury #912828PX2
Hsbc Securities Inc.
HSBC Securities, Inc.

452 5th Avenue
New York, NY 10018

8.2.10

Page 10



STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

Reverse Repurchase Agreements - MM
**Schedule for Q2 2011 General Interrogatory 11.2

Transaction #20
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value

(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

Transaction #21
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value
(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

6/21/2011
8/19/2011

211,258,802

211,250,000

N/A Rolling Transaction

N/A not returned yet

210,700,733

Cash Collateral # CASH802#5
US Treasury #912810PX0

JP Morgan Chase
JP Morgan Chase

50 Rowes Whart, 4th Floor
Boston, MA 02110

6/13/2011
7/13/2011

207,775,582
15,582
15.00%

N/A

207,760,000

N/A Rolling Transaction

N/A not returned yet

202,355,609
US Treasury #912810PX0
RBS Securities Inc.
RBS Securities Inc.

600 Washington Boulevard
Stamford, CT 06901

Reverse Repurchase Agreement General Interrogatories 06-30-11 MM.xls

8.2.11

Page 11



STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

Reverse Repurchase Agreements - MM
**Schedule for Q2 2011 General Interrogatory 11.2

Transaction #22
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value

(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

Transaction #23
(1) Dates of Transactions: start date:
maturity date:
(2) Description of securities/collateral involved:
carry value:
accrued interest:
maturity interest rates:

weighted average interest rates:

(3) Number of shares or amount of bond or other security:

(4) Market value on date securities were delivered:

(5) Market value on date securities were returned/Payback amount
(Due at maturity)

(6) Collateral value held/Underlying asset value
(7) Form of collateral:

(8) Collateral held by:

(9) Names and addresses of all other persons involved in transaction:

6/13/2011
7/13/2011
131,280,845
9,845
15.00%
N/A
131,271,000
N/A Rolling Transaction
N/A not returned yet
136,097,577
Cash Collateral CASH847#2
US Treasury #912810PT9
RBS Securities Inc.
RBS Securities Inc.
600 Washington Boulevard
Stamford, CT 06901
6/7/2011
7/7/2011
90,939,253
7,881
13.00%
N/A
90,931,373
N/A Rolling Transaction
N/A not returned yet
96,857,124

US Treasury # 912803BM4
U B S Securities
UBS Securities LLC

677 Washington Blvd.
Stamford, CT 06901

Reverse Repurchase Agreement General Interrogatories 06-30-11 MM.xls

8.2.12
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STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

GENERAL INTERROGATORIES

PART 2 - LIFE & HEALTH

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

1.11 Farm Mortgages $

1.12 Residential Mortgages $ 2,180,632,983
1.13 Commercial Mortgages $ 9,576,413,787
1.14 Total Mortgages in Good Standing $ 11,757,046,770

1.2 Long-Term Mortgages In Good Standing with Restructured Terms

1.21 Total Mortgages in Good Standing with Restructured Terms $

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

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

1.4 Long-Term Mortgage Loans in Process of Foreclosure

1.41 Farm Mortgages $
1.42 Residential Mortgages $
1.43 Commercial Mortgages $
1.44 Total Mortgages in Process of Foreclosure $
1.5 Total Mortgage Loans (Lines 1.14 + 1.21 + 1.34 + 1.44) (Page 2, Column 3, Lines 3.1 + 3.2) $ 11,757,046,770

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

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

2. Operating Percentages:

2.1 A&H loss percent 73.900 %
2.2 A&H cost containment percent 2.000 %
2.3 A&H expense percent excluding cost containment expenses 83.500 %

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

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

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

3.4 If yes, please provide the balance of the funds administered as of the reporting date $
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STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE S - CEDED REINSURANCE

Showing All New Reinsurance Treaties - Current Year to Date

1
NAIC
Company
Code

2

Federal
ID Number

3

Effective
Date

4

Name of Reinsurer

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




STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company
SCHEDULE T - PREMIUMS AND ANNUITY CONSIDERATIONS

Current Year To Date - Allocated by States and Territories

Direct Business Only
1 Life Contracts 4 5 6 7
Accident and
Health Insurance
Premiums,
Including Policy, Total
Active Life Insurance Annuity Membership Other Columns Deposit-Type
States, Etc. Status Premiums Considerations | and Other Fees | Considerations | 2 Through 5 Contracts
1. Alabama AL L 9,064,067 14,140,654 [ 2,510,460 179,989 [ 25,895,170 | .
2. Alaska AK L 9,831,264 293,029 104,372 2,151,295 | 12,379,960 | .
3. Arizona AZ L 16,428,638 12,727,185 4,018,660 5,068,856 38,243,339
4. Arkansas AR L 2,027,830 | ... 2,624,208 747,378 62,866 5,462,282
5. California CA L 141,755,827 | 91,680,862 | . 25,349,526 | 283,284,330 [ 542,070,545
6. Colorado Cco L 21,818,062 8,601,476 4,077,232 | . 59,790,560 | . 94,287,330 | . ,
7. Connecticut CT L 52,403,539 | 20,516,546 | 9,114,625 | 56,895,419 | 138,930,129 | 26,779
8. Delaware DE L 5,003,689 3,828,919 702,539 | . 2,918,575 | 12,453,722 | 649,872,000
9. District of Columbia DC L 7,857,476 | . 2,008,384 | 1,977,326 | . 17,271,737 | 29,114,923 |
10. Florida FL L 107,077,230 52,819,782 11,331,530 | 322,984,998 | 494,213,540 |
11.  Georgia GA L 52,013,087 32,928,308 9,577,934 | 223,394,734 | 317,914,063 | .
12.  Hawaii HI L 7,043,896 7,666,678 1,308,400 | 7,843,383 | 23,862,357 | .
13.  Idaho ID L 6,600,813 4,294,251 521,060 3,829,008 | 15,245,132 | .
14.  lllinois IL L 64,430,732 | 29,698,645 | 11,168,686 | - 168,281,835 [ 273,579,898 | .
15. Indiana IN L 26,989,055 | 22,731,499 | . 3,562,239 5,603,985 58,886,778 |
16. lowa IA L 10,459,740 6,955,175 1,810,293 | 6,306,422 | 25,531,630 |
17. Kansas KS L 13,439,110 [ 4,843,326 | . 2,635,378 | 13,881,103 [ 34,798,917 |
18.  Kentucky KY L 9,644,636 7,552,362 | . 2,285,529 | 14,688,525 | 34,171,052 |
19. Louisiana LA L 8,597,313 4,944,486 | . 2,179,729 | . 11,287,740 | ..27,009,268 | .
20. Maine ME L 4,866,985 | ... 2,830,791 987,005 3,183,093 | 11,867,874 | .
21.  Maryland MD L 46,249,404 15,547,423 13,689,182 [ . 33,127,954 | - 108,613,963 |
2. M husetts MA L 56,617,365 93,169,176 12,359,636 416,020,581 | 578,166,758 |
23.  Michigan MI L 38,226,103 35,893,549 6,353,204 | 44,069,075 | - 124,541,931 | 363,708
24. Minnesota MN L 13,905,290 17,725,886 3,821,104 | 116,325,864 [ 151,778,144 | 100
25. Mi ippi MS L 8,838,907 6,996,207 4,798,046 | 1,341,603 | 21,974,763 |
26. Missouri MO L 20,195,160 16,677,223 4,598,675 | 39,487,417 | 80,958,475 |
27.  Montana MT L 4,173,768 | . 2,378,010 543,832 14,907,574 | 22,003,184 | .
28. Nebraska NE L 11,392,884 | 5,695,319 | . 2,811,778 | . 10,985,961 | 30,885,942 |
29. Nevada NV L 7,848,522 5,378,734 1,521,795 307,965 15,057,016 |
30. New Hampshire NH L 9,456,025 8,778,466 1,713,257 | 13,772,317 | . 33,720,065 | .
31.  New Jersey NJ L 97,390,959 42,174,540 15,501,957 | 144,015,741 299,083,197 | .
32.  New Mexico NM L 6,327,222 | ... 2,893,189 835,178 205,090 10,260,679 | .
33.  New York NY L 289,346,759 | 131,589,419 | 32,504,506 | 514,761,926 | . 968,202,610 | . 562,889
34.  North Carolina NC L 48,427,082 | 29,728,399 | 11,747,976 [ . 21,289,879 | - 111,193,336 | 501,025
35.  North Dakota ND L 641,834 199,939 99,153 38,489 979,415
36. Ohio OH L 42,072,289 44,668,608 6,561,970 | 112,784,233 [ 206,087,100 | . _....409
37. Oklahoma OK L 22,372,667 7,632,345 3,531,170 | 21,214,580 | 54,750,762 |
38. Oregon OR L 8,991,674 6,970,774 | . 2,124,578 | 12,661,217 | 30,748,243 |
39. Pennsylvania PA L 83,121,800 53,687,867 18,578,961 | 81,920,186 | 237,308,814 |
40. Rhode Island RI L 6,423,170 12,318,342 1,317,528 | 45,324,428 | 65,383,468 |
41.  South Carolina SC L 21,736,922 8,090,581 7,236,657 | 4,264,942 | 41,329,102
42.  South Dakota SD L 3,737,297 612,871 251,108 146,061 4,747,337
43. Tennessee ™ L 27,400,958 16,675,823 6,874,292 | . 45,583,137 [ 96,534,210
44. Texas X L 120,309,207 [ . 68,729,802 | . 20,295,186 |- 106,768,684 [ 316,102,879 | .
45. Utah uT L 12,634,152 9,126,246 1,630,246 8,360,583 31,751,227 |
46. Vermont VT L 3,611,367 3,333,652 515,700 1,238,368 8,699,087 100,000
47.  Virginia VA L 60,100,619 30,207,588 14,878,611 66,221,661 [ - 171,408,479 | 224,142
48. Washington WA L 17,397,607 14,482,372 3,990,879 7,940,402 43,811,260 | .
49. West Virginia wv L 6,015,614 3,072,396 739,329 4,423,011 14,250,350 |
50. Wisconsin Wi L 15,450,942 | . 15,271,227 | .. 2,502,686 | 83,559,797 | - 116,784,652
51.  Wyoming wy L 2,674,012 725,800 244,703 1,372,756 5,017,271
52. American Samoa AS N
53. Guam GU N 356 2,043 2,399
54.  Puerto Rico PR L 12,221,483 | . 2,300,279 | .. 3,004,553 | . 8,919,077 | 26,535,392 | .
55. U.S. Virgin Islands VI N 6,341 5,067 11,408
56. Northern Mariana Islands MP N
57. Canada CN L 828,399 28,927 33,060 890,386
58. Aggregate Other Aliens oT [ XXX . 7,481,375 3,278 388,216 7,872,869
59.  Subtotal (@) 52 | 1,710,978,524 | 1,046,450,823 [ 303,665,723 | 3,192,269,012 | 6,253,364,082 | 703,804,998
90. Reporting entity contributions for employee benefits|
plans. XXX oo
91. Dividends or refunds applied to purchase paid-up
additions and annuities. XXX oo 429,553,331 1,619,544 431,172,875 |
92. Dividends or refunds applied to shorten endowment|
or premium paying period XXX oo
93.  Premium or annuity considerations waived under
disability or other contract provisions. XXX 12,125,473 6,305,381 18,430,854 | ...
94.  Aggregate or other amounts not allocable by State | ... XXX
95.  Totals (Direct Business). XXX | 2,152,657,328 | 1,048,070,367 [ 309,971,104 | . 3,192,269,012 | 6,702,967,811 |
96. Plus Reinsurance Assumed. XXX . 53,457,875 53,457,875 | _.
97  Totals (All Business). XXX | 2,206,115,203 [ 1,048,070,367 [ 309,971,104 | . 3,192,269,012 | 6,756,425,686
98. Less Reinsurance Ceded XXX o) 292,491,206 71,999,434 | | 364,490,640 |
99. Totals (All Business) less Reinsurance Ceded XXX 1,913,623,997 1,048,070, 367 237,971,670 3,192,269,012 6,391,935,046 703,804,998
DETAILS OF WRITE-INS
5801. Other foreign 7,481,375 3,278 388,216 7,872,869
5802.
5803.
5898. Summary of remaining write-ins for Line 58 from
overflow page XXX oo
5899. Totals (Lines 5801 through 5803 plus 5898)(Line
58 above) XXX 7,481,375 3,278 388,216 7,872,869
9401. XXX .
9402. XXX
9408, XXX .
9498. Summary of remaining write-ins for Line 94 from
overflow page XXX oo
9499. Totals (Lines 9401 through 9403 plus 9498)(Line
94 above) XXX

(L) Licensed or Chartered - Licensed Insurance Carrier or Domiciled RRG; (R) Registered - Non-domiciled RRGs; (Q) Qualified - Qualified or Accredited Reinsurer; (E) Eligible - Reporting
Entities eligible or approved to write Surplus Lines in the state; (N) None of the above - Not allowed to write business in the state.
(a) Insert the number of L responses except for Canada and Other Alien.
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STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

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

NONE



STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

SUPPLEMENTAL EXHIBITS AND SCHEDULES INTERROGATORIES

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

Response

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

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

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

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

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

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

AR OGO
6 5 9 3 5 2 0 1 1 4 9 0 0 0 0 0 2
TR RS ARG AORRA
6 5 9 3 5 2 0 1 1 3 6 5 0 0 0 0 2
Reasonableness of Assumptions Certification required by Actuarial Guideline
XXXV [Document Identifier 445]
6 5 9 3 5 2 0 1 1 4 4 5 0 0 0 0 2
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXV [Document Identifier 446]
6 5 9 3 5 2 0 1 1 4 4 6 0 0 0 0 2
Reasonableness of Assumptions Certification for Implied Guaranteed Rate
Method required by Actuarial Guideline XXXVI [Document Identifier 447]
6 5 9 3 5 2 0 1 1 4 4 1 0 0 0 0 2
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI [Document Identifier 448]
6 5 9 3 5 2 0 1 1 4 4 8 0 0 0 0 2
Reasonableness and Consistency of Assumptions Certification required by
Actuarial Guideline XXXVI (Updated Market Value) [Document Identifier 449]
6 5 9 3 5 2 0 1 1 4 4 9 0 0 0 0 2
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STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

OVERFLOW PAGE FOR WRITE-INS

Additional Write-ins for Assets Line 25

Current Statement Date

4

1 2 3 December 31
Net Admitted Assets Prior Year Net
Assets Nonadmitted Assets (Cols. 1-2) Admitted Assets
2504. Real estate notes receivable 24,471,513 24 471513 | . 23,999,605
2505. Pension plan asset 645,216,400 | | 642,100,644 | 3,115,756 | 3,115,756
2506. (Cash advance to agents 74,687,241 | ] 74,687,241
2507.  Commissions and expenses on long-term lease 30,523,725 |.. 30,523,725
2508. Intangible assets 3,055,556 | .. ..3,055,556
2509. Bills receivable 393,247 | 393,247
2510. Tax settlements in process 93,469,882
2597. Summary of remaining write-ins for Line 25 from overflow page 778,347,681 750,760,413 27,587,269 120,585,243
Additional Write-ins for Liabilities Line 25
1 2
Current December 31
Statement Date Prior Year
2504. Reverse repurchase interest expense 246,643 1,258,761
2597. Summary of remaining write-ins for Line 25 from overflow page 246,643 1,258,761

14




STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE A - VERIFICATION

Real Estate

1

Year to Date

2
Prior Year Ended
December 31

Book/adjusted carrying value, December 31 of prior year

1,128, 162,592

,,,,,,,,,,,,,,, 1,004,642,078

2. Cost of acquired:
2.1 Actual cost at time of acquisition 37,516,591 121,857,918
2.2 Additional investment made after acquisition 30,065,231 | _______f 69,642,892
3. Current year change in encumbrances 31,856,490 ...4,949 441
4. Total gain (loss) on disposals (588,375)| 67,493,578
5. Deduct amounts received on disposals 46,355,381 135,199, 108
6. Total foreign exchange change in book/adjusted carrying value
7. Deduct current year's other than temporary impairment recognized 42,897 2,614,248
8. Deduct current year’s depreciation 47,885,969 | ¢ 92,609,959
9. Book/adjusted carrying value at the end of current period (Lines 1+2+3+4-5+6-7-8) 1,132,728,282 .1,128,162,592
10. Deduct total nonadmitted amounts
11. Statement value at end of current period (Line 9 minus Line 10) 1,132,728,282 1,128,162,592
SCHEDULE B - VERIFICATION
Mortgage Loans
1 2
Prior Year Ended
Year to Date December 31
1. Book value/recorded investment excluding accrued interest, December 31 of prior year 11,348,303,679 | 11,262,872,572
2. Cost of acquired:
2.1 Actual cost at time of acquisition 1,560,914,719 |- 1,843,883,167
2.2 Additional investment made after acquisition 82,742,328 _..147,399,197
3. Capitalized deferred interest and other (1,073,821) ...3,333,709
4. Accrual of discount 3,152,531 | .. 5,098,293
5. Unrealized valuation increase (decrease)
6. Total gain (loss) on disposals (13,888,333)| | (4,664,060)
7. Deduct amounts received on disposals 1,143,444,089 | . ,898, 130,805
8. Deduct amortization of premium and mortgage interest points and commitment fees 2,862,171 | 2,036,084
9. Total foreign exchange change in book value/recorded investment excluding accrued interest 17,367,974 _...23,527,765
10. Deduct current year's other than temporary impairment recognized 49,210,886 | ¢ 32,980,075
11.  Book value/recorded investment excluding accrued interest at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) .| 11,802,001,931 | 11,348,303,679
12. Total valuation allowance (44,955,157)| . (130,066,513)
13.  Subtotal (Line 11 plus Line 12) 11,757,046,774 | 11,218,237,166
14. Deduct total nonadmitted amounts
15. Statement value at end of current period (Line 13 minus Line 14) 11,757,046,774 11,218,237, 166
SCHEDULE BA - VERIFICATION
Other Long-Term Invested Assets
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value, December 31 of prior year 5,684,549,538 | ____.__4,897,317,003
2. Cost of acquired:
2.1 Actual cost at time of acquisition 55,859,461 491,591,746
2.2 Additional investment made after acquisition 503,737,488 898,172,295
3. Capitalized deferred interest and other
4. Accrual of discount
5. Unrealized valuation increase (decrease) 406,022,221 | .
6. Total gain (loss) on disposals (7,985,274)| ..
7. Deduct amounts received on disposals 572,231,882
8. Deduct amortization of premium and depreciation
9. Total foreign exchange change in book/adjusted carrying value (11,058,860)| ... 2,152,915
10. Deduct current year's other than temporary impairment recognized 657,324 | 9,806,133
11. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5+6-7-8+9-10) 6,058,235,368 | .. _..5,684,549,538
12.  Deduct total nonadmitted amounts 335,404,962 | ... 313,491,693
13. Statement value at end of current period (Line 11 minus Line 12) 5,722,830,406 5,371,057,845
SCHEDULE D - VERIFICATION
Bonds and Stocks
1 2
Prior Year Ended
Year to Date December 31
1. Book/adjusted carrying value of bonds and stocks, December 31 of prior year 54,611,803,256 |.. .50,709,921,997
2. Cost of bonds and stocks acquired 9,836,667,136 | .20,529,761,309
3. Accrual of discount 261,704,848 | ! 570,292,995
4. Unrealized valuation increase (0eCrease) ... 279,112,651 588,619,606
5. Total gain (loss) on disposals 239,543,960 123,645,662
6. Deduct consideration for bonds and stocks disposed of 9,186,846,977 [ 17,577,690,817
7. Deduct amortization of premium 31,113,431 | _.105,212,560
8. Total foreign exchange change in book/adjusted carrying value 84,904,452 (47,525,403)
9. Deduct current year's other than temporary impairment recognized 90,301,931 | 180,009,533
10. Book/adjusted carrying value at end of current period (Lines 1+2+3+4+5-6-7+8-9) 56,005,473,964 | 54,611,803,256
11. Deduct total nonadmitted amounts
12.  Statement value at end of current period (Line 10 minus Line 11) 56,005,473,964 54,611,803,256
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STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE D - PART 1B

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

1
Book/Adjusted
Carrying Value

Beginning
of Current Quarter

2

Acquisitions
During
Current Quarter

3

Dispositions
During
Current Quarter

4

Non-Trading Activity
During
Current Quarter

5
Book/Adjusted
Carrying Value

End of
First Quarter

6
Book/Adjusted
Carrying Value

End of
Second Quarter

7
Book/Adjusted
Carrying Value

End of
Third Quarter

8
Book/Adjusted
Carrying Value
December 31

Prior Year

BONDS
1. Class 1 (a) 32,488,256,088 | 3,741,781,701 | 3,311,137,49%6 | (780,651,505)|  32,488,256,088 | 32,138,248,788 32,373,906, 179
2. Class2 (a) 15,795,170,323 | 5,283,492,302 | 5,146,066,418 | 997,912,682 | - 15,795,170,323 | 16,930,508, 889 15,293,275,192
3. Class3(a) 1,687,229,003 | | 652,609,257 | | 896,052,569 2,168,177 1,687,229,003 | - 1,445,953, 868 1,562,506, 885
4. Class 4 (a) 783,611,016 | ¢ 93,376,747 | 120,104,199 [ (44,120,802)| 783,611,016 | 712,762,762 926,116,936
5. Class5 (a) 760,727,000 | | 53,432,143 | 188,026,536 | 27,491,930 | 760,727,009 [ | 653,625,636 781,104,368
6. Class6 (a) 186,591,405 36,284,590 73,505,468 16,851,322 186,591,405 166,221,849 190,343,910
7. Total Bonds 51,701,584,934 9,860,976, 740 9,734,891,686 219,651,804 51,701,584,934 52,047,321,792 51,127,253,470
PREFERRED STOCK
8. Class 1 185,241,089 185,241,089 [ 185,241,089 177,591,089
9. Class2
10. Class 3 123,000,000 123,000,000 [ 123,000,000 123,000,000
11. Class 4 65,351 3,430 65,351 68,781 65,351
12. Class 5 1,143,172 494705 1,143,172 1,637,877 1,143,172
13. Class 6 4,437,222 77,887 (270,541) 4,437,222 4,088,794 4,350,312
14. Total Preferred Stock 313,886,834 77,887 227,59 313,886,834 314,036,541 306, 149,924
15. Total Bonds and Preferred Stock 52,015,471,768 9,860,976, 740 9,734,969,573 219,879,398 52,015,471,768 52,361,358,333 51,433,403,3%

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

NAICA S SNAICS $. S NAICE $ooo

103,930,691 ; NAIC2 § .| 636,484,532 ; NAIC3 $. oo ;




STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE DA - PART 1

Short-Term Investments

1 2 3 4 5
Paid for
Book/Adjusted Interest Collected Accrued Interest
Carrying Value Par Value Actual Cost Year-to-Date Year-to-Date
9199999 Totals 453,184,382 XXX 452,778,780 25,504

SCHEDULE DA - VERIFICATION

Short-Term Investments

Year To Date

2

Prior Year Ended
December 31

—_

10.
11.

12.

N o o > D

Book/adjusted carrying value, December 31 of prior year

Cost of short-term investments acquired

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

118,059,332 | ... 1,022,513,567
1,469,611,770 | 6,837,572,553
1,011,858 | . 1,370,912
16,045 (914,913)

Deduct consideration received on disposals

1,136,670,692

Deduct amortization of premium

,,,,,,,,,,,,,, 7,742,482,787

Total foreign exchange change in book/adjusted carrying value

Deduct current year’s other than temporary impairment recognized

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

Deduct total nonadmitted amounts

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

1,156,069 |
453,184,382 | 118,059,332
453,184,382 118,059,332

SI03




STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE DB - PART A - VERIFICATION

Options, Caps, Floors, Collars, Swaps and Forwards

—_

© © ® N o o ~ 0 N

- a
—_

3.1
3.2

3.3
4.1
4.2

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

2,244 ,633,948

Cost Paid/(Consideration Received) on additions 64,180,490
Unrealized Valuation increase/(decrease) (103,015,255)
Total gain (loss) on termination recognized (93,093,511)
Considerations received/(paid) on terminations (15,365,070)
Amortization 117,090

Adjustment to the Book/Adjusted Carrying Value of hedged item

Total foreign exchange change in Book/Adjusted Carrying Value

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

2,128,187,832

Deduct nonadmitted assets

2,128,187,832

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

SCHEDULE DB - PART B - VERIFICATION

Futures Contracts

Book/Adjusted carrying value, December 31 of prior year

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

Change in variation margin on open contracts

3,912,114

Add:
Change in adjustment to basis of hedged item

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

3.22 Section 1, Column 17, prior year

Change in amount recognized

3.23 Section 1, Column 16, current year to date minus (49,271,177)
(53,183,291) 3,912,114

3.24 Section 1, Column 16, prior year

3,912,114

Subtotal (Line 3.1 minus Line 3.2)

Variation margin on terminated contracts during the year
Less:

4.21 Amount used to adjust basis of hedged item

4.22 Amount recognized 49,314,728 . 49,314,728

Subtotal (Line 4.1 minus Line 4.2)

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

5.1 Recognized

5.2 Used to adjust basis of hedged items

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

Deduct total nonadmitted amounts

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

S104
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STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
Kayne Anderson MIp Investment
,,,,,,,,,,,,,,,,,,,,,,,, Credit Default Indicies |...........22,000,000 [ _.___.___.26,284,752 | 28,237,490 |03/21/2007 ___._._ |06/20/2012 __.___ | Swap/CDX Long 34,752 34,752 (486606-B8-4 __ |Company/Senior Note Series K ________ |1 .| __._._.26,250,000 [ _______ 28,202,738
Bowater Saluda Note Holdings
,,,,,,,,,,,,,,,,,,,,,,,, Credit Default Indicies 8,400,000 10,076,136 Swap/CDX Long 10222*-AA-9 __ |LLC/Senior Secured Note 8,400,000 10,076, 136
SAP Ireland US Financial Svcs/Gtd
12513#J0X0 ... Credit Default Indicies 66,500,000 | ... 35,846,504 | 35,251,594 |03/22/2010 _____ 06/20/2015 _____ Swap/CDX Long 846,594 846,594 |G7815@-AB-7 __ [Senior Note Series B 35,000,000 | ... 34,405,000
CFS Retail Property Trust/Senior
12513#J0X0 ... Credit Default Indicies 21,800,000 | ... 24,100,336 Swap/CDX Long 01296#-AB-5 __ Note Series 2007-1 Tr B (1 . f._ 21,800,000 | ... 24,100,336
Porsche Corporate Finance GmbH/Gtd
12513#JX0 _. _|Credit Default Indicies 9,000,000 9,999,630 Swap/CDX Long A6488#-AB-9 __ [Sr Note Series B 9,000,000 9,999,630
Brookfield Power New York
12513#KA8 ... Credit Default Indicies 21,000,000 | ... 23,234,195 | . 25,890,465 |03/22/2010 __.___ 06/20/2015 _____ Swap/CDX Long 234,195 234,195 (11283#-AD-3 __ [Financing LP/Note Series 4 .. (1 [ 23,000,000 | ... 25,656,270
Black & Decker Corporation - MMIX Properties SPV LLC/Gtd Senior
091797 C* 9 ________ Senior Note 5,000,000 5,560,207 6,076,657 | 11/07/2006 __.__ 12/20/2013 ______ Swap/CDS Long 60,207 60,207 [55328@-AA-5 __ [Secured Note 5,500,000 6,016,450
MMIX Properties SPV LLC/Gtd Senior
925524 B@ 8 _______._ C B S Corp. - Note 5,000,000 5,554,770 6,071,220 | 11/07/2006 __.__ 12/20/2013 ______ Swap/CDS Long 54,770 54,770 [553288-AA-5 __ [Secured Note 5,500,000 6,016,450
First Data Corporation - Senior MMIX Properties SPV LLC/Gtd Senior
319963 CO1 ___.___._ Note 5,000,000 5,055,846 5,572,296 | 11/07/2006 __.__ 12/20/2013 ______ Swap/CDS Long (444, 154) (444,154) [ 553288-AA-5 __ [Secured Note 5,500,000 6,016,450
Computer Sciences Corporation - MMIX Properties SPV LLC/Gtd Senior
205363 €@ 1 ___.___._ Note 5,000,000 5,484,859 6,001,309 | 11/07/2006 __.__. 12/20/2013 ______ Swap/CDS Long (15,141) (15,141) [ 553288-AA-5 __ [Secured Note 5,500,000 6,016,450
Copenhagen Airports A/S/Senior
755111 E#4 Raytheon Company 8,350,000 1,720,145 1,853,630 [03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long ... | 220,145 | . 220,145 |K3752#-AB-4 _. [Note Series B 1,500,000 1,633,485
Iberdrola International B.V./Gtd
755111 E#4 Raytheon Company 8,450,000 9,483,942 Swap/CDS Long N4345#-AC-1 __ [Senior Note Series C 8,450,000 9,483,942
ETSA Utilities Finance Pty
Ltd./Gtd Senior Secured Note Ser B
666807 C#7 ____.___._ Northrup Grumman Corporation ____._. 8,350,000 7,792,447 8,754,090 | 03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long 192,447 192,447 |Q3629#-AD-5 __ 7,600,000 8,561,643
Woodward Governor Company/Senior
666807 C#7 __________ Northrup Grumman Corporation _______ 2,000,000 2,249,128 Swap/CDS Long 980745-B*-3 __ [Note Series C .. |2 ) 2,000,000 | ... 2,249,128
ETSA Utilities Finance Pty
Ltd./Gtd Senior Secured Note Ser B
666807 D*0 _________ Northrup Grumman Corporation ____._ 8,500,000 7,795,904 8,757,547 | 03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long 195,904 195,904 |Q3629#-AD-5 __ 7,600,000 8,561,643
Woodward Governor Company/Senior
666807 D*0 __________ Northrup Grumman Corporation _______ 2,000,000 2,249,128 Swap/CDS Long 980745-B*-3 __ [Note Series C ... |2 ) 2,000,000 | ... 2,249,128
Urenco Ltd./Gtd Senior Note Series
755111 E66 ___.___._ Raytheon Company 8,500,000 7,702,103 8,840,785 | 03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long ... | 227,108 | 227,103 | G9298#-AN-1 __ B 7,475,000 8,613,682
Brookfield Power New York
755111 E66 ___.___._ Raytheon Company 2,000,000 2,230,980 Swap/CDS Long 11283#-AD-3 __ [Financing LP/Note Series 4 (1 [ 2,000,000 | ... 2,230,980
Urenco Ltd./Gtd Senior Note Series
009158 G*1 _________ Air Products 8,500,000 7,654,135 8,792,817 | 03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long 179,135 179,135 | G9298#-AN-1 __ |B 7,475,000 8,613,682
ETSA Utilities Finance Pty
Ltd./Gtd Senior Secured Note Ser B
009158 G*1 _________ Air Products 1,600,000 1,802,451 Swap/CDS Long 03629#-AD-5 __ 1,600,000 1,802,451
Bowater Saluda Note Holdings
009158 G*1 _________ Air Products 1,000,000 1,199,540 Swap/CDS Long 10222*-AA-9 __ |LLC/Senior Secured Note 1,000,000 1,199,540
Copenhagen Airports A/S/Senior
755111 E*8 Raytheon Company 8,350,000 1,723,095 1,856,580 [03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long .| 223,005 | 223,005 |K3752#-AB-4 _. [Note Series B 1,500,000 1,633,485
Iberdrola International B.V./Gtd
755111 E*8 Raytheon Company 8,450,000 9,483,942 Swap/CDS Long N4345#-AC-1 __ [Senior Note Series C 8,450,000 9,483,942
Dartmouth College/Senior Secured
418056 B85 .___.___._ Hasbro, Inc. 4,300,000 4,923,212 5,509,564 |03/22/2010 _____ 06/20/2015 _____ Swap/CDS Long 23,212 23,212 89838#-AB-3 __ Note 4,900,000 5,576,352
Plains All American Pipeline - Kayne Anderson MIp Investment
726503A%6 ____________ Senior Note 3,950,000 5,752,816 6,180,559 | 10/13/2007 _____ 12/20/2011 _____ Swap/CDS Long 2,816 2,816 |486606-Ba-4 _ (Company/Senior Note Series K ________ 5,750,000 6,177,743
Plains All American Pipeline - United States Department of
726503A%6 ____________ Senior Note 1,050,000 1,054,283 1,081,634 |10/13/2007 _____ 12/20/2011 ______ Swap/CDS Long 749 749 1912827-7L-0 __ [Treasury/Note 1,053,534 1,080,885
Waste Management, Inc. - Senior MMIX Properties SPV LLC/Gtd Senior
94106L E#2 ___.___._ Note 3,650,000 4,109,385 4,494,375 | 04/13/2007 _____ 03/20/2013 _____ Swap/CDS Long 9,385 9,385 |553286-AA-5 __ [Secured Note 4,100,000 4,484,990
Waste Management, Inc. - Senior United States Department of
94106L E#2 ___.___._ Note 150,000 171,324 185,763 |04/13/2007 ____ 03/20/2013 _____ Swap/CDS Long 386 386 |912828-BA-7 __ [Treasury/Note 170,938 185,377
Wachovia Bank Commercial Mortgage
Special Values Opportunities Fund Trust/Series 2006-C25 Class A4 REID
847430 A*9 .. 25,000,000 |........_. 23,018,055 | ... 25,379,813 |03/29/2011 __._.. 07/13/2014 .___._ Swap/Total Return (3,367) (3,367){92976V-AE-8 .. | ... T 23,021,422 | ... 25,383,180
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STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE DB - PART C - SECTION 1

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

Replication (Synthetic Asset) Transactions

Components of the Replication (Synthetic Asset) Transactions

1 2 3 4 5 6 7 8 Derivative Instrument(s) Open Cash Instrument(s) Held
9 10 11 12 13 14 15 16
NAIC NAIC
Designation or Book/Adjusted Book/Adjusted Designation or Book/Adjusted
Other Notional Carrying Effective Maturity Carrying Other Carrying
Number Description Description Amount Value Fair Value Date Date Description Value Fair Value CUSIP Description Description Value Fair Value
Wachovia Bank Commercial Mortgage
Special Values Opportunities Fund Trust/Series 2006-C26 Class A3 REID
847430 A*9 1 4,508,115 4,995,972 | 03/29/2011 ______ 07/13/2014 ______ Swap/Total Return 92977R-AD-8 _. 4,508,115 4,995,972
Wachovia Bank Commercial Mortgage
Special Values Opportunities Fund Trust/Series 2006-C25 Class A4 REID
847430 A*9 1 21,818,182 | ... 23,019,767 | . 25,381,525 |03/29/2011 ______ 07/13/2014 ______ Swap/Total Return (1,655) (1,655)92976V-AE-8 __ | ...V 23,021,422 | .. 25,383,180
Wachovia Bank Commercial Mortgage
Special Values Opportunities Fund Trust/Series 2006-C26 Class A3 REID
847430 A*9 .. 1 4,508,115 4,995,972 |03/29/2011 ... 07/13/2014 ... Swap/Total Return 92977R-AD-8 _. 4,508,115 4,995,972
9999999 - Totals 277,174,124 303, 126,870 XXX XXX XXX 2,040,578 2,040,578 XXX XXX XXX 275,133,546 301,086,292
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STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE DB - PART C - SECTION 2

Replication (Synthetic Asset) Transactions Open

First Quarter

Second Quarter

Third Quarter

Fourth Quarter

Year To Date

1 2 3 4 5 6 7 8 9 10
Total Replication Total Replication Total Replication Total Replication Total Replication
Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset) Number (Synthetic Asset)
of Transactions of Transactions of Transactions of Transactions of Transactions
Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value Positions Statement Value
Beginning Inventory 26 314,200,000 22 260,718,182 26 314,200,000
Add: Opened or Acquired Transactions
Add: Increases in Replication (Synthetic Asset)

Transactions Statement Value. XXX 21,818,182 XXX XXX XXX XXX 21,818,182
Less: Closed or Disposed of Transactions 4 75,300,000 2 20,750,000 6 96,050,000
Less: Positions Disposed of for Failing Effectiveness

Criteria
Less: Decreases in Replication (Synthetic Asset)
Transactions Statement Value XXX XXX XXX XXX XXX
Ending Inventory 22 260,718,182 20 239,968, 182 20 239,968, 182
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13.
14,
15.
16.

STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE DB - VERIFICATION

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

Part A, Section 1, Column 14

Book/Adjusted Carrying Value Check
2,128,187,832

Part B, Section 1, Column 14

Total (Line 1 plus Line 2)

Part D, Column 5

,,,,,,,,,,,,,, 2,128,187,832
4,247,765,902

Part D, Column 6

(2,119,578,070)

Total (Line 3 minus Line 4 minus Line 5)

Part A, Section 1, Column 16

Fair Value Check
2,128,187,832

Part B, Section 1, Column 13

Total (Line 7 plus Line 8)

Part D, Column 8

,,,,,,,,,,,,,, 2,128,187,832
4,247,765,902

Part D, Column 9

(2,119,578,070)

Total (Line 9 minus Line 10 minus Line 11)

Part A, Section 1, Column 21

Potential Exposure Check

1,343,838,462

Part B, Section 1, Column 19

9,123,350

Part D, Column 11

1,439,961,812

Total (Line 13 plus Line 14 minus Line 15)
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STATEMENT AS OF JUNE 30, 2011 OF THE Massachusetts Mutual Life Insurance Company

SCHEDULE E - VERIFICATION

(Cash Equivalents)

Year To Date

2

Prior Year Ended
December 31

—_

10.
11.

12.

N o o > D

Book/adjusted carrying value, December 31 of prior year

Cost of cash equivalents acquired

Accrual of discount

Unrealized valuation increase (decrease)

Total gain (loss) on disposals

681,848,361 [ .- 1,174,606, 227
8,545,229,025 | .. 24,719,035,275
1,634,780 | ... 3,503,940
9,482 17,011

8,941,490, 798

Deduct consideration received on disposals

,,,,,,,,,,,, 25,215,404,102

Deduct amortization of premium

Total foreign exchange change in book/adjusted carrying value

Deduct current year’s other than temporary impairment recognized

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

Deduct total nonadmitted amounts

287,230,840

,,,,,,,,,,,,,,,,,, 681,848,351

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

287,230,840

681,848,351
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